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ANNUAL STATEMENT FOR THE YEAR 2022 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) ...t [ 3,143,155,505 |.....coceceeieiccceeis o 3,143,155,505 |........... 2,787,479,494
2. Stocks (Schedule D):
2.1 Preferred SLOCKS ...ttt e 2,037,600 |.....oveeeeeieiicceeene [ 2,037,600 |.....coveeeeeeriieciene
2.2 COMMON StOCKS ...ttt ettt e e e ee e eee e een e e 2,721,016 oo e 2,721,016 [ 3,399, 131
3. Mortgage loans on real estate (Schedule B):
BT FIISTHENS et e 645,342,642 ..o [ 645,342,642 |.............. 595,949,407
3.2 Other than first lIENS..........oouiiiiceeeee e e [ [ [
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o
[T aTeTU g 41T =T (o= O R RO PO OO
4.2 Properties held for the production of income (less
B e ENCUMDIANCES) .ouvoveeieeeieieieeeieeeieieeenes [oeeseieseesesseeseeaeseneesieses [oeterieieiete et steenees eeseeeeseeseseseeseeseseeseeenees |oeetesesesseees e eae e nees
4.3 Properties held for sale (less $ ..o,
encumbrances)
5. Cash($ ..o 129,130,024 , Schedule E - Part 1), cash equivalents
(B o , Schedule E - Part 2) and short-term
investments ($ 493,056 , Schedule DA) , , 50,635,677
6. Contractloans (including $  .oveevvrerrrreieicceeene premium notes) ...... |oeeeeererenenes 196,155 | e 196,155 | 220,753
7. Derivatives (Schedule DB) .........cccoiiiiiiiiiieeeee e
8. Other invested assets (Schedule BA)
9. Receivables for SECUNtIES ............ccccciiiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets (Schedule DL) .........cccccevvees | eiriiiiiiiiiiiiiiiiiiiins [ [ oee e
11.  Aggregate write-ins for iNVested @SSEtS ..o [ [ [ [
12. Subtotals, cash and invested assets (LINES 110 11) ...c.cvcveveveeeieeeeevcieieicieens oo 3,925,875,277 |.ooveeeee 6,519 |........... 3,925,868,758 |............ 3,438,533,832
13. Title plantsless § ..o charged off (for Title insurers
{10117 O O S RO OO ROR PO
14.  Investment income due and @CCIUET ...........ceururiimiueirunineereieeeeeeeeseeeeseseeas e 27,277,528 ..o 517 | 27,277,011 | 20,848,227
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 5,013,476 |.....coovvvneeee. 1,010,626 |....oocvevernne 4,002,850 |..ocoveenenen 2,519,036
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...,
earned but unbilled PremMiUMS) ...........ccccueieiereieieieieiceeeee e [oeeeeeeeeeeeeeeens 513,654 [ e 513,654 ..o 99,697
15.3 Accrued retrospective premiums ($  .....ooveeiiiciiiiis ) and
contracts subject to redetermination ($ ........ccccoeeeereiinicnnne. ) creene e o e e
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES ............cccvvcuvrveins oremiimniiiiiiiiiicciiciis o [oeeieie e oo
16.3 Other amounts receivable under reinsurance CoONtracts ............cooeeeeveees foeeeeeeeeeeeeeenns 89,299 | e 89,299 | 9,240
17.  Amounts receivable relating to uninsured plans , , 1,143
18.1 Current federal and foreign income tax recoverable and interest thereon ... |-....c.cccceeeene 4,296,472 | [ 4,296,472 |
18.2 Net deferred tax @SSEt .........ccvuiieiiiriiieicieieeiee e [ 36,786,767 |......oeceuee. 18,906,934 |....covvvenene 17,879,833 |...ovie 14,652,827
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccevveveveveueeceeeieieeeieeees |oeeeeeeeeeeeeeeereseeeeeas B33 | [ 533 | 1,600
20. Electronic data processing equipment and SOFtWAre .............cceoieiiiiiiiiiiiiiens fooriieirisissisisininiens oo isiies [oosise s eee [oosese s
21.  Furniture and equipment, including health care delivery assets
(B e ) et [t et [ [t
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiiiiies o
23. Receivables from parent, subsidiaries and affiliates ............cccceiiieiiiiiiiiiiiins foereriiiiieeeiiieies o e e
24. Healthcare ($ oo ) and other amounts receivable ...... | e s e
25. Aggregate write-ins for other than invested assets ............ccccceoeererireieeeees [ 27,185,642 |...occvverne 27,075,141 | 110,501 | 309,228
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ........ccuvieeeuerereiriieeeeieieiee e feseeeeecaas 4,028,185,616 |...ccocueenenene 46,999,737 |............ 3,981,185,879 |............ 3,477,277,070
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ttt esenenenenes [eonenanenananan s 285 447 .o e 245 447 | 318,896
28. Total (Lines 26 and 27) 4,028,431,063 46,999,737 3,981,431,326 3,477,595,966
DETAILS OF WRITE-INS
i 0L T RSO RO OO U TSP ST TSUPTRPRTRROUPRNY
0 O R PSP PPN
B L0 T T RSO RO T OO TR SPPRTR SRR TR PP URTRROUPROY
1198.  Summary of remaining write-ins for Line 11 from overflow page ... fooririniniiiiiiiciiiciii oo oo [eosese s
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)
2501. Interest maintenance reserve ................... 26,079,583 |.. 26,079,583 |..
2502. Other accounts recievable and prepaid eXpenses ........ocoococciornocieeens forererenenceieenenens 995,558 |..coovovererereinne 995,558
2503.  Other tax receivables ... e 110,507 |
2598. Summary of remaining write-ins for Line 25 from overflow page .........c.cccooeefoeiiiiiiiiiiiiiiiiiiiiies o foeei
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 27,185,642 27,075, 141 110,501 309,228




ANNUAL STATEMENT FOR THE YEAR 2022 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 $ 3,705,402,213 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ ............cocovvvvveeveen. 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 sum of Cols. 9, 10 and 11)
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Cols. 9, 10 and 11) ......ccccocvrviriniiniiniininenieneneneneseseniesesesiense oo 9,781,988 ol 8,099,344
5. Policyholders’ dividends/refunds to members $ and coupons $
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.ocoovviiiviin. 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
[ I 62,983 discount; including $ ....43,305 accident and health premiums (Exhibit 1,
Part 1, Col. 1, sum of lines 4 and 14)
9. Contract liabilities not included elsewhere:
9.1 Surrender values on CaNCelEed CONMTACES .......... ...
9.2 Provision for experience rating refunds, including the liability of $ ... 329,827 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) ..........cccccceeeieirnnnnn.
10. Commissions to agents due or accrued-life and annuity contracts $
$ 277,079 and deposit-type contract funds $ ...,
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 $ ....(6,201,409) 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 ettt e et e ae e s e e s e e s e eneeeneen
24.02 Reinsurance in unauthorized and certified ($ ..............ocoocoovvveeeennn. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates ...........c.ccccceeiiiiiiiinnnnn,
24.05 Drafts outstanding ..........cccceeverieiienieiceeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccccccueueee
24.09 Payable for securities .....
24.10 Payable for securities lending
24.11 Capital notes $ ..o,
25. Aggregate write-ins for liabilities

...3,203,913,017

983,432

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

27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) . 3,800,281,148

29. Common capital stock . 2,000,000
30.  Preferred Capital SIOCK ............cooiiiiiiiiii ittt eae et e e eaenee [oeeseseeeeteee et ee et ee et eneeeens
31. Aggregate write-ins for other than special surplus funds
32, SUIPIUS NOTES .....oviic e bbb e R e R R bR E e bRt Re e n e st n et e s e e ettt eae et eae et eteeneaeees [oeeseseeeeteee et es et eeeeeneeeenes
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.é-;;arate Accounts Statement) ........ 179,150,178 177,158,769

38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 181,150,178 179,158,769

39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 3,981,431,326 3,477,595,966

DETAILS OF WRITE-INS
2501.  Accrued interest on policy claims
2502.
2503. ... SN
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)

11,592

3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 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 thru 3403 plus 3498)(Line 34 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

SUMMARY OF OPERATIONS

1
Current Year

2
Prior Year

1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less
(O] e I ) TSSOSO PO TSSOSO TP PT PO SOURURPRPPPOON
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income (Exhibit of Net Investment Income, Line 17)
4. Amortization of Interest Maintenance Reserve (IMR, Line 5)
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1)
7. Reserve adjustments 0N reiNSUrANCE CEAERM ...........cccuiiiiiiiiiiiiiii ettt ettt e s aeesaeesae e s e e nesnesana|eare e e b e et e st e s ns s e sreesreeans [oeesseessessreesreeeresreanennes
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 1,820,230 1,250,293
9. Total (Lines 1to 8.3) 950, 128,432 708,655,365
10. Death benefits 9,809,681 |......coceuvne. 11,583,944
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 8) ............
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 ....ccvieiieiieiieiiieiiesieecieesieestee e enreeseeneenns
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life CONtINGENCIES ............coiiiiiiiiiiii e e [
19. Increase in aggregate reserves for life and accident and health contracts 499,749,234 381,601,496
20, TOtaIS (LINES 10 10 19) .uvivvitiiieieiteteieitsetete et e ettt es bbb s bbbt b bbb se s bbb s e ses bbbt s e s bbbt s s bbb s s nseb et s s o te s en e 920,648,296 |............... 658,169,694
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
2, LINE 371, 0L 1) ettt bt e bbb h ettt h et b ettt ettt sttt eenen
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, Cols. 1, 2, 3, 4 and 6)
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1+ 2+ 3+ 5) .....ccoeeevvvnnnscfovveenenen 8,111,815 6,035,246
25. Increase in loading on deferred and uncollected premiums .. 13,934
26. Net transfers to or (from) Separate Accounts net of reinsurance. (3,195)
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) 959,494,286 689,721,084
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
Line 28) . (9,365,854)|................. 18,934,281
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) (9,365,854)].....cccccvune. 18,934,281
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 8,091,380 6,652,821
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (108Ses) (LiNE 31 MINUS LINE 32) .......c.ceuiuiiiiiiieieieteteeeeeee ettt s s ss e sessss s s s et (17,457,234) ..o 12,281,460
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
$ 245,513  (excluding taxes of $ ................. (6,743,653) transferred to the IMR) (2,566,486) (47,354)
35. Netincome (Line 33 plus Line 34) (20,023,720)|................. 12,234,106
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) .......ccceeveiiiieieeeieiieieie e 179, 158,769 138,456,724
37.  Netincome (Line 35) (20,023,720).....ccovvevne 12,234,106
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (1,320,953) v 138,870
39. Change in net unrealized foreign exchange capital gain (loss) ...
40. Change in net deferred income tax 10,813,147 |... 2,754,391
41. Change in nonadmitted assets (32,146,050)|.....coccveveeee. (486,632)
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 (1,298,692) ... (310,395)
44. Change in asset valuation reserve (4,032,323)|.ccccurrnnnee (3,628,295)
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 MiINUS COL. 1) ....uiiiiiiiiiiiieiieee e sie e s
46. Surplus (contributed to) withdrawn from Separate Accounts during period ....
47. Other changes in surplus in Separate Accounts Statement ....
48. Change in surplus notes
49. Cumulative effect of changes in acCoUNtiNg PrINCIPIES .........oouiiiiiiiiiee ettt e e ssee e e e e e e e [
50. Capital changes:
50.1 PRI INM ..veeeetiieteieeeee ettt ettt et et te e se e eses e et eseeses e s es e s e s e s ese s ese st ese s s et e st et ene s en e s ese s ese s ese s ese st esentesensesenesenesesesesenseses ernt ettt et
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 ...........cccceeeeeene
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccocveveveveucuceeeeieeie e 1,991,409 40,702,045
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 181,150,178 179,158,769
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 thru 08.303 plus 08.398)(Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 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 thru 5303 plus 5398)(Line 53 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COllected Net Of TEINSUIANGCE ..........cuiiuiiieiieiieie ettt [ersss e 821,080,387 |....occvvennne 603,962,392
2. NEtINVESIMENT INCOME ...ttt ettt ene s 123,201,934 |.....cooeeec. 112,139,267
BT ST oY T o TS 1 o T =SSOSR 1,848,477 1,280,170
4. Total (LINES 1 tATOUGN 3) ....evvieieieiiieieietet ettt ettt ettt ettt ettt s e s e s et et et e s e s e sess et s s et e s e s et esssess s ss e s et esesesesnsn s ssasesetesesesnnnanas 946,130,798 717,381,829
5. Benefit and 10SS related PAYMENTS ............c.ceuiuiiieiiiieietetcecee sttt ettt ettt ese s s s ea et sebeses e s s st esesesebesesnsn s asssasesesesesnnns [oresnsesssanans 420,703,270 |............... 281,591,028
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ............c.cveueueueueiieierereieeeeceeeseiesens [ 2,640 | (3,195)
7. Commissions, expenses paid and aggregate Write-ins for dedUCHIONS .............cccoovieveveueuiuicccietetee et fer e seeneeeees 37,369,685 |...cceoennee 31,103,300
L T 1Yo L= o S o= o I Co T o] 03] o] o [=Y £ Y PO RPN
9. Federal and foreign income taxes paid (recovered) net of $ .........ccccc..c.... (656,403) tax on capital gains (losses) ............... 6,873,145 6,397,265
10, TOtal (LINES 5 TNrOUGN ) .....vieieiiieetctcecee ettt ettt ettt s s s st s s et et e b e s e ss et s st e s et ebesesess s ssesesesesesesesn s ssasesesesesin 464,948,740 319,088,398
11.  Net cash from operations (Line 4 MINUS LiNE 10) .........cceirieiiiiiiieretetieieeee et ittt s s st sessesesssssesesesesesnsnn ] 481,182,058 398,293,431
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt bbb bbb bbbttt [ere e 749,180,478 |.....cocoece. 508,529,712
L] (ool < T O RSSO
12.3 MOIGAGE I0BNS .........vvvieieieeee ettt ettt ettt s et a et et e s s se s s s s s et e b e s e s e ss s es et et et et et esess s esssesesesesesssnasesasesesesesesessasesssanas|eseneeneneneen 58,370,127 |eerenee 43,849,436
R o= e (= OOl O AU
12.5 Other INVESLEA @SSOS ........ccoiiiiiiiiici e b bbb ae e a e na et [eerene s
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS .............cccoiiiiiiiiiiiiiee e e [
12.7 MISCEIIANEOUS PIOCEEAS ..........cececveieeeeececeeteteeeeeeeete et esesass et tesesenseaetesesesenssassesesesensssesesesessssssesesesensnsnsesesasensssnsetasasannnsesasas 5,957,686
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......ocvcvcueuiuieieeeeieieteteteteeeee ettt sttt s st sesesess s s sssseseseseses [oesesesessnnan 807,550,605 |................ 558,336,834
13. Cost of investments acquired (long-term only):
131 BONGS .ottt e 1,141,971,573 |...ccocoee. 803,427,829
1312 SEOCKS ...ttt bttt 3,031,578 | 3,223,347
13.3 MOIGAGE IOBMNS ........vovvviececi ettt ettt ettt ettt ee et e e et e b et e s e ae s s ss e st e s e s e s esess s ss st sesesesess s es et et et esesesssnasesssesesesesesssnan s e |oenerereneneea 107,763,362 |.......cc.c.... 145,155,715

IR STt - (USRS

13.5 Other invested assets

13.6 MIiSCElANEOUS @PPICALIONS .........cevvvtetitiecece ettt ettt ettt et s e et e sttt et eses s s s es e s et e s e b et e s sss s et et esesesesesesnss s ssasesesesenis 12,048,079

13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cveueuruiuiiiieieeeeeeeeceeee ettt ettt s s s seseananas 1,264,814 ,592 951,806,891
14. Netincrease (decrease) in contract 10ans and PreMIUM NOLES ...........cccccveviviviueueririieeeeeeeteseteseseses e eesse et esesesss s sessesesesesessennas (24,598) 25,615
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiirieieieecieeteeeeeeee e (457,239,389) (393,495,672)

Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):

16.1 SUIPIUS NOES, CAPITAI NMOES ...ttt e e e a e e e e st e et e b e e b e e aseeabeeneeeneeeseeeseenaeeseenseenneennean

16.2 Capital and paid in surplus, less treasury stock ...
16.3 Borrowed funds ..........ccccooiiiiiiiieii e

16.4 Net deposits on deposit-type contracts and other insurance liabilities ..

16.5 DivIdends t0 STOCKNOIABTS .........oitiiiiiiiiiie bbbttt sh e s bt e s bt e s bt e bt et e et e senesanesbeesbeenns [rreneeareesre e s e e ste e teetearnes [oereesesessessressreeareeareens
16.6 Other cash Provided (PPIEA) ............ceuiviiiieirereiiiiiee ettt sttt sttt b b ss st s bt ss s bbb s s e s bbb s s nsesetanas 8,213,348 2,109,752
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccccceceerenne 55,044,734 30,351,055

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) .......ccccecevvvvvrererererresinnnnn. 78,987,403 35,148,814

19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEA .....vviiiiiiiiieieteteteett stttk ettt sttt ettt st e e e s bbb es e st s s e s e s e b e b et ese e e se s st e s e s esese e st s e sesesesenene s st ssseses et renennerenetis 50,635,677 |.cvvvernene 15,486,863
19.2 End of year (Line 18 plus Line 19.1) 129,623,080 50,635,677

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

20.0001. Bonds - exchange ............... ... 16,332,381 |...
20.0002. Mortgage loans - refinances ............... 01,041,442 |...
20.0003.Bonds - interest converted to principal .. ... 75,145 |..
20.0004. Contract 1oans — interest capitalized ..ottt ettt seaessns|oaeseseseseses s s esenne 7,515




ANNUAL STATEMENT FOR THE YEAR 2022 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.cccoceinene. 823,414,742 |..cooeeee 4,498,377 oo 10,100,684 |........coenv. 758,705,996 |....eoveveiereieiieeiseeins e 50,109,685
2. Considerations for supplementary contracts with life contingencies ............ccccceviven foveeninininiiiniiniiins foeei td XXX e XXX [
3. Netinvestment iNCOME ..........cerieueieieerieeiiee e .123,171,398 |...
4. Amortization of Interest Maintenance Reserve (IMR) ...........cccovveirveenieerienenens .. (2,052,869)]...
5. Separate Accounts net gain from operations excluding unrealized gains or 10SSES ...... [occcoiiiiiiiiiiiiiiiiiiiiiis [ [ [
6. Commissions and expense allowances on reinsurance ceded .........cccccveeericeeeeeeenicees foevvriieeneinniinneee . 28,992 | 28,002 | [
7. Reserve adjustments on reinsurance Ceded .............ccooiiiiiiiiiiiiiiiiec e [ [ s [ e [eeee e e
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate ACCOUNS ............cevveuereeuererierisiereseesesesenennes [eeerieeieieieeeeiae, 3,854 | e [ 3,654 | [
8.2 Charges and fees for deposit-type Contracts ..............cccocvviiiiiiiiiiiiiiiiiiiiciiens e [ o [ [ XXX
8.3 Aggregate write-ins for miscellaneous iNCOME ...........c.cevvrveveriererineeeee e 1,820,230 1,820, 140 90
9. Totals (Lines 110 8.3) ..ccveveeruerieiriciricireieas 950, 128,432 5,784,556 10,558,530 881,648,319 88,779 52,048,248
10, Death BENEFILS .......uiiiiiiiiiccccc e [t 9,809,681 [..ocvevercvne 1,756,595 oo 8,053,086 |........ccvevrvriieciriniiiiicns oo frreeeneneeens XX
11.  Matured endowments (excluding guaranteed annual pure endowments) ..
12, Annuity DENEFitS ......ooiiiiiiieiee e
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.  GTOUPD CONVEISIONS ...eeiieeiiiieiieaeaaaueeeaaeaaaneeeeaaeaaanseeeaeeaaanseeeaesaaansseeaesaannssneassaanssnseees |esssseeeesssniseeeeesnnnnneeees
17.  Interest and adjustments on contract or deposit-type contract funds . .1,233,108 |.... . 1,196,527
18.  Payments on supplementary contracts with life contingencies ...........ccccocvvevciiiniinns foviviiiiiniiii s
19. Increase in aggregate reserves for life and accident and health contracts . 499,749,234 2,623,307 82,215 497,636, 150 (151,168) (441,270) XXX
20.  Totals (LINES 1010 19) ...cuuiuiiiiiiiicicicee e [oeeeieiee s 920,648,296 |.........coevneee 4,488,025 |.......coovvneee 8,162,984 |................ 876,294,806 |.........cccocvnenee 105,716 |..cocvve 31,596,765 |......c..... XXX vt e [
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(AIrECt DUSINESS ONIY) ..vovvvieiieiiieieeieiesiete ettt se s e ese e sennssennnns [reseeseieineiennns 21,958,611 [ 2,082,002 |......ccovvvveee 1,519,888 |.cooeiine 14,729,189
22. Commissions and expense allowances on reinSurance assUmed ............cccccceeeeeeaacees ferriiiieeeeeniiieeee e sineeees et [ [ .
23. General insurance expenses and fraternal expenses.................... 10,514,753 |.... 4,732,161 |...
24. Insurance taxes, licenses and fees, excluding federal income taxes 6,111,815 |.... 4,711,258 |...
25. Increase in loading on deferred and uncollected premiums ........... ... 258,171 |.... IR
26. Net transfers to or (from) Separate Accounts net of rEINSUFANCE...........c..eereerereeereeies [orerieerieereeseeeeas 2,640 | [ [ 2,640
27. Aggregate write-ins for deductions ...
28, Totals (LINES 20 10 27) ...vveuiriiieiiieieeiete sttt ettt sttt 959,494,286 7,780,922 10,982,609 900,470,054 113,709 40,146,992
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MiNUS LiNe 28) .......cccceirueirierinieienieieieieeeessenenenes |ooeeesieeieenenns (9,365,854)|....c.ccceeuennne (1,996,366)|......ccvovevereennne (424,079)|...ovveee (18,821,735) ... (24,930) ..o 11,901,256 [oveveeiiciceiiiiies e [
30. Dividends to policyholders and refunds to members ...........cccceviiiiiiiiiniicniieneeee XXX
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus Lin@ 30) .......cccveererueeriereriereseeenesieeenes [reerieinieins (9,365,854)|....c.ccceeuennne (1,996,366)|......ccvovevereennne (424,079)|...ovveee (18,821,735) ... (24,930) ..o 11,901,256 [oveveeiiciceiiiiies e [
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccceceeerveerienenns 8,091,380 (435,882) (59,370) 6,094,822 (5,831) 2,497,641
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) (17,457,234) (1,560,484) (364,709) (24,916,557) (19,099) 9,403,615
34. Policies/certificates in force end of year 141,701 1,414 39 24,898 38 115,312 XXX
DETAILS OF WRITE-INS
08.301. Surrender, set-up, and adminstration fees ...........ccooooiiiiiiieoiiioiiceieeeeee e [, 1,820,113 oo | o 1,820,023 |[oocveeeeieeeeeeee 90 | eeeeeees e o [
08.302. OTNEI FEVENUE ......eiiiiiiciiicieeetc ettt [eaeneeset et U7 [ oo [ AT [ oo [ [ [
08.303. .t b e a e s e s b
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ...........ccccceiiviiiiiiins [oemniiniiiiiiiic s [ seniies [ enees | nnees e e e e eeees [oee e e e e s e nre e e [ere e e e e e e e [eee e e [ee e e e
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)




19

ANNUAL STATEMENT FOR THE YEAR 2022 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

9 10 11 12
Universal Life
With Secondary Variable Credit Life Other Individual 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 @ 4,498,377 |... e e X R
2. Considerations for supplementary contracts with life contingencies ............ [oceeecce. XXX ]vvviencc e XXX XXX XXX XXX XXX.. L XXX XXX.. XXX, XXX
3. Netinvestment income .. .293,329 ..988,223
4. Amortization of Interest Maintenance Reserve (IMR) . ..(15,387)
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 ..

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 110 8.3) ... 5,784,556 4,811,720 972,836

10.  Death benefits .. .1,756,59% |.
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 ......... U J R VTR U
19. Increase in aggregate reserves for life and accident and health contracts ... 2,623,307 4,170,430 (1,547,123)

.211,168 1,545,427 |..

20.  Totals (LINeS 100 19) ...eviiiiiiiiiiiiii et [orneeeeaeeea 4,488,025 ..o oo e 4,382,395 |oeeeiiieiieiiees e e 105,630 |+.vveeeerieenieeieeieen foeeieniiiiriis s [ [
21.  Commissions on premiums, annuity considerations and deposit-type

contract funds (direct business only) . .2,082,002 |...
22. Commissions and expense allowances on reinsurance assumed .. N A J O
23.  General iNSUTANCe EXPENSES ........ccveerreerreerreereeseseesseesseesseesseesses .839,635 |. .778,918
24.  Insurance taxes, licenses and fees, excluding federal income taxes 113,089 |. 117,716
25. Increase in loading on deferred and uncollected premiums .... .258,171
26. Net transfers to or (from) Separate Accounts net of reiNSUraNCe. .........ccoeee foeevveeeeeniiiiiieeeniiis oo e i e e e e e e e
27.  Aggregate write-ins for deductions

28.  Totals (LiNES 20 10 27) ....eeveuieueiiiiiciieciee e ' . 7,780,922 7,619,202 56,090 105,630

29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28)
30. Dividends to policyholders and refunds to members

.. (1,996,366)|.... ...(2,807,482)|... .. 867,206

31.  Net gain from operations after dividends to policyholders, refunds to

members and before federal income taxes (Line 29 minus Line 30) .. (1,996,366) |-.....ceeveeeieiiciin [oeeerieieiese e [ (2,807,482) |-..eceeecicicicis o (56,090)-....ccvenenen 867,206 |.eeveeeeeiieiieeiienie feeeereeneeneeneeneen oo e [

32.  Federal income taxes incurred (excluding tax on capital gains) (435,882) (530,856) (11,777) 106,751
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) (1,560,484) (2,276,626) (44,313) 760,455
34.  Policies/certificates in force end of year 1,414 1,074 340

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 thru 08.303 plus 08.398) (Line 8.3 above)

2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Include premium amounts for preneed plans included in Line 1 .......cooieeiiiiiiiinnnns
(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 @ffeCcted. ..o s
(c) Individual and Group Credit Life are combined and included 0N ..oooiiiiiiii i page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 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 Whole Life Term Life Universal Life Variable Life Life (d) (@) Risk Only
1. Premiums for life contracts ® ... 10,067,307
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 ............ccccceeeriinieenns
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNtS ..........cccccveeiiiiiiiiiiiiiice e R O O R RO RO U RO UUU U RO OO PPUUP RO TROUPUPRRPPRRRI
8.2 Charges and fees for deposit-type CONLraCES ...........cccoiieiiiiiiiiiniiiiiiiiiii e o seresisenies [oeseeiesisesisesesesesenes [oeseeseseesesisesessesesseseses [ereeseessesessesesseesseessnse [oessesessesessessseesseesseses  |oesesessesessssessssnssssnsesess |ouesessesessssessssessssesnssesns  foesesssseessesesseseneasensasens
8.3 Aggregate write-ins for miscellaneous income .
9. Totals (Lines 1t08.3) .... 10,558,530 10,525, 153 33,377
10.  Death benefits 8,053,086 |-..vveeceeeeieirieeeene feeeeieieneens 8,053,086 |-...vveecucieieiririnieees [ereinieinineneeneninrnns[reeerereesiei e oeteeeenennenei e nnnnneies [ereeenieeee st nnne [rerereeesee s eees
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 .
20. Totals (Lines 10 to 19) 8 162 984 | [ 8 162 2 S PP ST STUOPRTS TSP TTTUR RPN
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct
business only) 1,519,888 ..1,517,237
22. Commissions and expense allowances on reinsurance assUmMed ........cccoovueeeeeennineeeeeesniiies oo eeeeeas
23. General insurance expenses 1,043,205
24. Insurance taxes, licenses and fees, excluding federal income taxes ...256,532
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) . 10,982,609 10,979,400 3,209
29. Net gain from operations before dividends to policyholders, refunds to members and federal
income taxes (Line 9 minus Line 28) (424,079) v oo (454,247 ) |oeeeeeeeeeeeeeeeeciee e ceeeeeeeeeeeeiieee e eiees e ereees e 30,168 |..occveeeeeeeeeee e
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) (424,079) v oo (454,247 ) |oeeeeeeeeeeeeeeeieciee e eeeeeeeeeeeeeeiieee e eiees e eieees e 30,168 |..occveeeeeeeeeeeeeeeee
32. Federal income taxes incurred (excluding tax on capital gains) .. . (59,370) (65,704) 6,334
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) (364,709) (388,543) 23,834
34. Policies/certificates in force end of year 39 39
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 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow Page ...........cooeiiiiiiniiiniiiniiiins | [t sieessesisenisens |oeetesiseseseneeeseeneies [eeerieeesee s sieens |oeesieeseeese e sesennsenes [eeresieesieese s seiens |eeeesee s s s eeseeenes [oereeree s eenees |eeseeiee e es
2799.  Totals (Lines 2701 thru 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.
page. (Indicate whether included with Individual or Group.)

d) Individual and Group Credit Life are combined and included on
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

ANNUITIES @

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL
1

Deferred 6 7
2 3 4 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for individual annuity contracts 758,705,996 |.... 756,471,085 e [, 7,961 2,226,950
2. Considerations for supplementary contracts with life contingencies R XXX,
3. Netinvestment income .. 123,171,398 |. 120,152,170 |..
4. Amortization of Interest Maintenance Reserve (IMR) (2,052,869)].... .... (2,004,422)
5. Separate Accounts net gain from operations excluding unrealized gains or losses ....
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments 0N rEINSUANCE CEAEBM ........ouuuiiiiiiiiiiiie ettt ettt e ettt e e e ettt e e e s e e b be e e e e e e abbeeeeesaanbeneeeeeeannbnneeesennnnnnees [on
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 1,820,140 1,819,933 207
9. Totals (Lines 1 to 8.3) 881,648,319 876,438,766 14,495 5,195,058
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 372,393,7% |....
16.  Group conversions F PSP UUPR AU OOUTRRTOIN
17. Interest and adjustments on contract or deposit-type contract funds . 1,196,527
18. Payments on supplementary contracts with life CONtINGENCIES .........eiiiiiiiiiiiii e e e s srenes |oe s e e e e s s e e e e saaeeee s
19. Increase in aggregate reserves for life and accident and health contracts 497,636, 150 498,332,460
20. Totals (Lines 10 to 19) 876,294,806 |.... ...871,000, 191
21.  Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) .... 14,729,189 |. ..14,600,989 |..
22. Commissions and expense allowances on reinsurance assumed ... JU RO ORR
23.  General iNSUranCe EXPENSES .........c.ccvverieeruieriieiuieieesresneseesieenieens 14,732,161 |
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) .....ccevvruvennen 900,470,054 895,043,653 11,629 5,414,772
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) (18,821,735)].eeecveenens (18,604,887)|...eeeeeeeeeecieeceieeeceeeies e P (L U RN (219, 714) [
30. Dividends to policyholders and refunds t0 MEMDETS ...........uiiiiiiiiiii et e e e et e e e e atae 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) . |................. (18,821,735)].eeecveenens (18,604,887)|...eeeeeeeeeeeeeeeeieeccieeeies e 2,866 |ocveeeieeeeeeeeeeeeeeeees e (219, 714) [
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cccciiueiueruirieiiiiieeiesteete st e eteste st et e st e st et e stestessestestessestessessessessessensenns 6,004,822 6,110,648 584 (16,410)
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) (24,916,557) (24,715,535) 2,282 (203,304)
34. Policies/certificates in force end of year 24,898 24,352 543
DETAILS OF WRITE-INS
08.301. Surrender, set-up, and adminstration fees .1,820,023 |.
08.302. Other revenue .. W17
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 1,820, 140 1,819,933 207
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from OVErflOW PAgE ........cccuiiiiiiiiiiieiii ettt e e e s e e e snnessnees [reesiieeeineseneessiee e ens [eeeseee s sree s sree s [esreseseee e s sseessines [enreeesree e sressnees [oreee s nrees [eree e [eree e
2799.  Totals (Lines 2701 thru 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.
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ANNUAL STATEMENT FOR THE YEAR 2022 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 rEINSUANCE CEAEBM ........c.uuuiiiiiiiiiiiie ettt e ettt e e ettt e e e e bt et e e e e e bbbt e e e e e e bbet e e e e e aabbee e e e e eanbbnneeeeeasrnnees
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate ACCOUNES ............ foeeriiiiiiiiii e e i i | |
8.2 Charges and fees for deposit-type CONMTACES .........c.iiiiiiiiiiiiiii e e s e sbe e s saeessineesne |seteeessesenseeesnsesessesenees [onteeesiteeeiteseneeesnteeesirees [soseeesssessnseeessesensneennanees [oreeesisesensesensneensesenneees [oreeeiseeentes et e s e e e nreeens [resenee e e ey [ee e e e
8.3 Aggregate write-ins for miscellaneous income 90 90
9. Totals (Lines 110 8.3) . 88,779 88,779
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 ...
T6.  GTOUPD COMVEISIONS ....eeiiiiuttttteeiatttteee e ettt e e e eaatbe e e e e e aabbe e e e e e e atte e e e e 4 e abee e e e e £ aasbe et e e e 4 aasbe et e e e e aasbe et e e e e aasbee e e e e e aasbeeeeeeeanseneeeeeannbnneeesennnnnneeees |essisnneesssansnneeeesssnnnnaas
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life CONINGENCIES ..........ccuiiiiiiiiiiiiiii e s ree s sees [oreeeenreeesre e e e s e e s sieees [oreeeitee e e s et e e eeeen [ore et e e e [eeeeee e e s e e enes [eeenreeeere e e s e e e s e enes [eereeenee e e e e e e nres |seaee e e e e e
19. Increase in aggregate reserves for life and accident and health contracts .... (151,168) (151,168)
20. Totals (Lines 10 to 19) 105,716 105,716
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 UNCOIECIEA PrEMIUMS ......coiiiiiiiiiiiii ettt e e e e e s et e e e e e s aaabbeeeeesesannneeeesesnnnnee [oessnnneeessssnneeessssnnnneeees |oesisseneeessiase e e e e s s sanenees
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) 113,709 113,709
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. (20 ] A (220 O R RO RO KO
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) ....................... (20 ] A (22 X0 O R RO FO U KOO
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cccueiueiueiueiueiteiieetesteete st e ste st e st et e st e ste st e saestessestestessestessessessessessensenns (5,831) (5,831)
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) (19,099) (19,099)
34. Policies/certificates in force end of year 38 38
DETAILS OF WRITE-INS
08.301. Surrender, set-up, and adminstration fees . .90 |. .90 |..
08.302. .
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE .........eiiiiiiiiiiiie ettt sneesnneesne | esiieesneessresssee s e snes |oriee s e s e srees [erree e e seees [eee e e e [eree e [ree e [
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 90 90
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ..
2799.  Totals (Lines 2701 thru 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 2022 OF THE First Symetra National Life Insurance Company of New York

PERATIONS BY L

ANALYSIS OF O
1

INES OF BUSINESS - ACCIDENT AND HEALTH @
5 6 7 8 9

Comprehensive 4 10 1 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 ...50,109,685 |...
2. Considerations for supplementary contracts with life contingencies .. .
3. Netinvestment income ....1,946,879 |... .
4. Amortization of Interest Maintenance Reserve (IMR) . (8,316))... ... (2,979)|..
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 ............ccooeiiiiiiiiiiiiiiiiiiiiiiicees e [ e e e [ 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) 52,048,248 43,539,783
10.  Death benefits XXX XXX... XXX
11.  Matured endowments (excluding guaranteed annual pure endowments) XXX
12.  Annuity benefits .. XXX.. . XXX
13.  Disability benefits and benefits under accident and health contracts ..4,449 811 ..27,588, 163
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 X
19. Increase in aggregate reserves for life and accident and health contracts ... (441,270)
20.  Totals (LINES 1010 19) ..veeiueeeerieeiuieeeiieeeeieeesrreeereeesreeesseeeeseeessseeessneesfeesnseeenns B I (1T O (S R S R R R
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only) ... 3,627,532 |...
22. Commissions and expense allowances on reinsurance assumed .. ..
23.  General insurance expenses .... 3,895,630 |... 587,969 |..
24.  Insurance taxes, licenses and fees, excluding federal income taxes . 1,027,065 158,056
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) ..cuuuiiiiiiiiiiieiee e 40,146,992 5,317,703 34,829,289
29. Net gain from operations before dividends to policyholders, and refunds to
members and federal income taxes (Line 9 minus Line 28) 11,901,256 [.oeeeeeeieeeeeeciiiees Joereeeeeeeeiiiiieeeeiee feeeeeeeiieieeeeeciiies foeereeeeeeesiiieeeeeees fereeeeeeiieeeeeeeines feeerreeeeeeeeiireeeees foreeeeeeeiieee e eeiee Jeeereee e eesrereeees forreeeee e eeens [eeeeieens 3,190,762 oo el 8,710,494
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) .. 11,901,256 [ [ o [ [ [ [ [ [ [ 3,190,762 [coevveeeieeevieeeiies feeeiiiiens 8,710,4%
32. Federal income taxes incurred (excluding tax on capital gains) 2,497,641 676,303 1,821,338
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) 9,403,615 2,514,459 6,889,156
34.  Policies/certificates in force end of year 115,312 38,648 76,664
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 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 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 2022 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 11 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 ..... .4,703,356 |...
2. Tabular net premiums or considerations ..... 990,739 |...
3. Present value of disability claims iNCUITed ...........ccccviiiiiiiiiiiiiiins [ [ [ [
4. Tabular iNterest .........cccoceeeererererreeeeeereseseseeeeeesesesessssesenenes feoenneenes 1,102,028 | e o 283,272
5. Tabular less actual reserve released ............ccccoeveviiiiiniinicniicnies e [ f e e [ f s [ o i [
6. Increase in reserve on account of change in valuation basis ......... |.ccccccc.. 1,548,692 | [ [ 1,548,892 ..o [ [ [ [ [ [ [
6.1 Change in excess of VM-20 deterministic/stochastic reserve over
NEt PrEMIUM FESEIVE .......veveeeeececeeeeeeeeeeceeaeieeesenesaesesesesenssassssssenenas |oeeesesnnns 4,646,584 |.......... XXX v e oo 4,646,584 |.....coeiiiiiiiis e e [ e [ XXX oo oo
7. Otherincreases (net) . . 1,552,966 53,922 1,499,044
8. Totals (Lines1t07) ... R 40,651,456 |...coovvviccciinne [ oo 12,226,565 |....cooveveriiiciins o [ 28,424,891
9. TabUIAI COSt ..ottt oo 4,165,724 |.. 1,659,602 |... e 2,506,122 ...
10. Reserves released by death .............ccccoeeueviviieiceesieiceeeeiens |oereeeeens 1,264,768 |...ooeceeeeeiricies oo e 16,538 [ovveviieceeeicieees foeeeeeeeeeieees o 1,248,230
11.  Reserves released by other terminations (Net) ...........cccceevevevrrnes forvvvneenne 238,516 [.vveiccicrirircies [ e 127,945 | o [ 110,571 [ [ [ e e
12.  Annuity, supplementary contract and disability payments involving
life CONtINGENCIES ....c..eoiiiiiiiiiee e [oresieniniinieeieeis [ [ [ [ [ [ [ [ e [ [
13.  Net transfers to or (from) Separate Accounts ............c.cccoeeiicnnis
14.  Total Deductions (LINES 910 13) ......ccoeveveiriieiiereieiieeieieieeesieinas 5,669,008 1,804,085 3,864,923
15. Reserve December 31 of current year 34,982,448 10,422,480 24,559,968
Cash Surrender Value and Policy Loans
16. CSV Ending balance December 31, current year ..........c.ccccoevevens foeveeenene 17,838,004 |.....oocoieiiiirices oot e e [ [ 17,638,004 [....oceoeeeeiiiiieee [ e oo e
17. Amount Available for Policy Loans Based upon Line 16 CSV 17,638,064 17,638,064

(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

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 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 1to 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

... 1,224,452

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

196,779

196,779

1,306,666

1,306,666

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 ...........ccccceeveeiveneiieennennnn.

(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 2022 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 DECEMDEI 31 OF PrIOT YEAN ......vcveveviiieiiiieteteteteiee ettt ettt e e bbb e s se e e s s s e s esesese e se e s s et esesene e e s sesesens [oeseneennnes 3,169,362,238 |............. 3,117,357,583 ... e TT,623 | o 51,927,032
2. Tabular net premiums or considerations ..... 760,458,396 |.. 756,471,085 |...
3. Present value of disability claims incurred . D,0, % SRR D,0, % SRR
O - o TU =Y (=YL TP TUTSTTTRURRTTR) NEUPOPTTTTON 116,938,280 |....coovnenee 114,955,202 ..o e 2,602 o [ 1,980,476
5. Tabular [8S aCtUal FESEIVE MEIBASEA ........c.c.eveeeceeueeeeeeeceeteeeteeeeecae e setee s caesesesesesssaesesesessssassesesesssssassssesenssssassssasesssassssssasanssansssesns [oressseessssnsannes 8,502,969 |....oveereeenne 4,190,531 oo oo (2,999) | [ 4,315,437 oo
6. Increase in reserve on account of change in ValUation DASIS .............ccccioveviieieueucuieieeeieie ettt s s sesens [oeeeeeeeseenenenees (250,000)|-.vvveerenene (250,000)]-..veveveeeeeeeeeieieieieieees foereeeeeeeeee e [ eeeees [ o
7. Otherincreases (Net) .......cccoovvereeeeeeeenenerersieieeeeeeesenens . 14,567,616 14,567,616
8. TOLAIS (LINES 110 7) ourueueueireseueeeteeeeeeescesteeseseeseseeeeseseeseseseseeeeeseseeeseeeeeseseeeeeese e s eE e e e e e s ee a2 s eEeeeEesee e s ee et e s eeeesesesesesesesassesnsesesessnnnsnsnsass [onsesasannen 4,069,579,499 |............. 4,007,292,017
LS T 1= o TU =T oo T SO AP RPN
10. Reserves released by death ..., D9, TR D9, TR
11.  Reserves released by other termMINAtONS (ML) ...........c.vueviueiieeiieeiiee ettt ess et ess et sse st s et sseses st essssessesensesenans 391,859,099 .391,851,975
12.  Annuity, supplementary contract and disability payments involving life CONINGENCIES ..........cccvrieiriririeieieiiiiieieeiee e oo 10,974,653 |
13.  Net transfers to or (from) Separate Accounts . (2,640)
14, Total DedUCHONS (LINES 90 13) ...viiuiuiieieiieiiiieteieieteieiete ettt s st e s bbbt es s s st s e s s bt s ns e st s s e s s s st s s snsesess s 402,831,112 391,851,975 10,974,653
15.  Reserve December 31 of current year 3,666,748,387 3,615,440,042 51,234,003
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DeCEMDET 31, CUITENE YEAI ............cccueveiieieeieteieieeeeeteteisttsee sttt sssse st et ssssssse st st s ssssesesessssnsssesesesssnsssesesans |oesescsseees 3,496,688,292 |............. 3,486,512,785 |...oovececcceine [ TA,382 | [ 10,101,165 [
17. Amount Available for Policy Loans Based upon Line 16 CSV 1,517,736 1,467,736 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 2022 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 ...2,515,880 ...2,515,880
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 cont|ngenC|es
13. Net transfers to or (from) Separate Accounts
14, Total DedUCHIONS (LINES 910 13) ...ouiuiuiiiiieieieteececeee ettt ettt ettt ettt e s s s s e s et et e se s s sae s e s es e s et esesessss s es et esesesesesesnssesesesesesesesnananna 256,936 256,936
15. Reserve December 31 of current year 2,364,712 2,364,712
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DECEMDET 31, CUITENE YEA ...........c.ceeievieeeeeueteeeeeeeeeeeeseaetesessassesesesesesesessas s et et esesesessssssesssssesesesessssssesssasaseses |ressssesesesenenens 2,358,425 |..ooine 2,358,425 |- [t [ s oeteeeeee e neieieene[rere et
17.  Amount Available for Policy Loans Based upon Line 16 CSV 1,301,835 1,301,835

(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 2022 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 ... 100,456
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 124,974,864 131,570,869
11. INVESIMENT XPENSES ......evveveeeeereceete et eeseecaetetesesssseaesesesessssssesesesessssssesesesessssseesesasessssseesasasessssseesasessesesetesasasensesetesessssssssesesasesnsnsetasasassnsstetesassnsnsnsnsasases (o) JE— 4,614,585
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 thru 1503 plus 1598) (Line 15, above)

(a) Includes $

(b) Includes $

(c) Incl

(d) Includes $
(e) Includes $
(f) Includes $

(9) Includes $

udes $

................. 18,056 accrual of discount [€sS $ ..eveveveucurererinennnns
accrual of discountless $ ..o

investment expenses and $

segregated and Separate Accounts.

(h) Includes $

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

interest on surplus notes and $ ...........ccccce..

............ 3,936,544 accrual of discount less $ -...........6,693,165 amortization of premium and less $
amortization of premium and less $

amortization of premium and less $

amortization of premium and less $

amortization of premium.

1,761,729 paid for accrued interest on purchases.

paid for accrued dividends on purchases.

paid for accrued interest on purchases.

interest on encumbrances.

...... 6,667 paid for accrued interest on purchases.

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

interest on capital notes.

(i) Includes$  ......cooviiiii 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 bonds .........c.o.ccevecueecueeerueeecenens |oeeeeeeeeneens (2,182,290)]....cccvvuene. (1,593,410)]......coccvunne (3,775,700) [.ecevereeeeieeeieees e
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) .. ..(30,657,907) (30,657,907)|...
1.3 Bonds of affiliates .... e [ [
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 ..........cccccooiiiininnieneenes
8. Other invested assets ........cccoceveieiiienieieeeees
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 O OO KRR URRUUR RSO ORRPURUI RSO
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above)




ANNUAL STATEMENT FOR THE YEAR 2022 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

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
3 4 6 7 8 9 10 Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)

oo~ WN =

© >N

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

FIRST YEAR (other than single)
Uncollected

Deferred and accrued
Deferred , accrued and uncollected:
3.1 Direct
3.2 Reinsurance assumed ..
3.3 Reinsurance ceded ...
3.4 Net (Line 1 + Line 2) .
Advance
Line 3.4 - Line 4 ....
Collected during year:
6.1 Direct
6.2 Reinsurance assumed ..
6.3 Reinsurance ceded ...

Line 5 + Line 6.4
Prior year (uncollected + deferred and accrued - advance) .
First year premiums and considerations:

9.1 Direct
9.2 Reinsurance assumed ..
9.3 Reinsurance ceded ...
9.4 Net (Line 7 - Line 8)

Single premiums and considerations:
10.1 Direct
10.2 Reinsurance assumed
10.3 Reinsurance ceded
10.4 Net

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:
13.1 Direct
13.2 Reinsurance assumed
13.3 Reinsurance ceded ....
13.4 Net (Line 11 + Line 12) ..
Advance
Line 13.4 - Line 14
Collected during year:
16.1 Direct
16.2 Reinsurance assumed
16.3 Reinsurance ceded .

272,342

............... 1,577,901

........... 21,150,653

101,278

22,521,408

758,631,322

758,631,322

............... 3,721,354

............... 4,400,183

..402,284 |...
.3,997,899 |...
...49,631 ...
................ 3,048,268

41,315,736

. 1,256,347 |...

56,657 |...
Ao

............ 1,315,116 |...

22,622,686 |...

42,882

307,646 [

1,930,430

1,930,430

2,182,200

2, 181,901

1,940,833

2,181,901 |..

2% .

..126,006

..... 1,314,888

..... 1,041,355

772,051

..1,410,226
...... 9,645,896

tet972 .

271,650 |...

............... 1,145,314

18,926,605

1,128,966 |..
(26,195)

273,761 |.

.20,025,19 |..

Line 15 + Line 16.4 .......cccociiiiiiiiiiiicccceeeeeeese o 45,264,004 2,360,985 ...10,417,947
Prior year (uncollected + deferred and accrued - advance) .|............... 3,001,992 695,505 [.o.vvieirieiieiiieiiiens o 2,261,986
Renewal premiums and considerations:
19T DIFECL ..ttt e 44,705,161 [ o, 2,908,640 |.....cocvennene 54,628 |....cooieiiiiiiees [, 11,235,630 |...oovoeiicciciiees [, 30,506,263 |......ooveveiiieiiiiiis [ [ e,
19.2 Reinsurance assumed
19.3 Reinsurance ceded ...........ocoeeieeinicinicineinceeeeeeees oo 2,443,149 592, 164 B9 [ o, 1,513,188 | oo 337,758
19.4 Net (Line 17 - Line 18) 42,262,012 2,316,476 54,589 9,722,442 30, 168,505
TOTAL
Total premiums and annuity considerations:
20.1 Direct 827,000,753 5,090,840 12,465,714 | [, 50,738, 164

20.2 Reinsurance assumed
20.3 Reinsurance ceded
20.4 Net (Lines 9.4 + 10.4 + 19.4)

................ 3,566,011 |..

823,414,742

4,498,377

502,463 |.

758,705,996

...... 2,365,030
10,100,684

50,109,685

628,479 |..
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EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
3 4 6 7 8 9 10
Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

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

To pay renewal premiums ........c.ceceevieniienieneeneeneeseees
Al Oher ...

REINSURANCE COMMISSIONS AND EXPENSE
ALLOWANCES INCURRED

First year (other than single):

23.1 Reinsurance ceded ............oceviiiiiniinieiecieeieeiee
23.2 Reinsurance assumed
23.3 Net ceded less assumed ..........cccccveeiiniiniineeneennen.
Single:

24.1 Reinsurance ceded ..........c.cocuvviiiiinieneeieeieeieenes
24.2 Reinsurance assumed .........ccoccocueeieeeieeieneeneenieennes
24.3 Net ceded less assumed ..........cccccceeieviinieneeneennen.
Renewal:

25.1 Reinsurance ceded ..........ccocevieniiniiiieneeneeieenes
25.2 Reinsurance assumed ......

25.3 Net ceded less assumed ..........ccccccveeviniiniinieneennen.

Totals:
26.1 Reinsurance ceded (Page 6, Line 6) ...........ccccceuennn
26.2 Reinsurance assumed (Page 6, Line 22) ..................

26.3 Net ceded less assumed ............cccceviiriininicincnn,
COMMISSIONS INCURRED (direct business only)
First year (other than single) .

Deposit-type contract funds ..........ccccoooeeieeiieneiiiiiciee,

........... 12,503,098
............. 5,622,433
............. 3,797,331

35,748

............. 1,012,570

............. 1,210,821

............. 2,416,711

Totals (to agree with Page 6, Line 21)

21,958,610

2,082,002

14,729,188

1,519,888

3,627,532




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

EXHIBIT 2 - GENERAL EXPENSES

Insurance
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business

Investment

1.
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 expens
Advertising
Postage, express, telegraph and telephone
Printing and stationery
Cost or depreciation of furniture and equipment ..
Rental of equipment ....
Cost or depreciation of EDP equipment and
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
General expenses incurred
General expenses unpaid Dec. 31, prior year
General expenses unpaid Dec. 31, current year ...
Amounts receivable relating to uninsured plans,
prior year
Amounts receivable relating to uninsured plans,
current year
General expenses paid during year (Lines 10+11-
12-13+14)

............... 128,078 |..
. 22,608
. 47,829
. 44,205

................ 128,835 |..
. 36,601
. 10,222

399,810

205,703 |..
4,647,626
700,500

15,828 |.

22,331 |.

227,050

6 7
Fraternal Total
................ 322,521
.7,286,996
.1,008,312

s
e 164,602
(24,541)

626,860

............. 6,619,122 |..

.. 15,129,338

4,613,817

09.301.
09.302.
09.303.
09.398.

09.399.

DETAILS OF WRITE-INS
Consulting fees
Miscel laneous
Contributions
Summary of remaining write-ins for Line 9.3 from
OVErflOW PAge.....iiieriiiie e
Totals (Lines 09.301 thru 09.303 plus 09.398)

(Line 9.3 above) 399,810 227,050 626,860
(a) Includes managementfeesof § ... to affiliates and $  .eeeeriiiiiiiie e to non-affiliates.
(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):
1. Charitable . ; 2. Institutional . $ ; 3. Recreational and Health $
5. Religious ; 6. Membership $ 7.0ther c.ouuevveeeeeeeeeeenns $
EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)
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 . 3,965,625 |.. . 170,298 |. 4,135,923
3. State taxes On Premiums ..........cccveeeeeeerreeseereeseessessesdioneieeseeesnn 652,585 836,733 |.... 1,489,318
4.  Other state taxes, including $ ...31,430
for employee benefits ... 80,136 [ 1,204 [ s e o 31,430
5. U.S. Social Security taxes ..........ccooveenienenninninniennennien i 429,244 L 180433 [ s e oo 447,677
6. Al other taxes ........cceeruees 7,467
7. Taxes, licenses and fees incurred 6,111,815
8. Taxes, licenses and fees unpaid Dec. 31, prior year ..........|...coceieee e 803,941 [ooiiiiiiiiiiiiies o e e e, 803,941
9. Taxes, licenses and fees unpaid Dec. 31, current year...... 1,969,015 1,969,015
10. Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 3,919,676 1,027,065 4,946,741
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 1 through 4
6. Paidincash ......
7. Left on deposit
8.  Aggregate write-ins for dividend or refund options ..
9. TOtAl LINES 5 HHrOUGR 8 ... bbb [ e
10.  Amount due and unpaid ..
11.  Provision for dividends or refunds payable in the followi
12.  Terminal dividends .......cccoeeveviveeeeieeieeieeieeeeeeeenee.... A . . A U .. B . B OB
13.  Provision for deferred dividend contracts .................... SR NG .. BN ... BN ............ N . S N . BN ... DN . ..............[ ... o
14.  Amount provisionally held for deferred dividend contrac
15.  Total Lines 10 through 14 ... . NG ..
16.  Total from prior year ..........
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 thru 0803 plus 0898) (Line 8 above)

11




ANNUAL STATEMENT FOR THE YEAR 2022 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) ..... . 200,587 |... . 200,587 |...
0100002. TERM 1980 CSO 4.50% CRVM ALB CRF (2005) ....... |oveereereerrerererrererrennens 21 [ e 21|
0100003. TERM 1980 CSO 4.00% CRVM ALB CNF (2006) ..... 68,953 |.. 68,953 |...
0100004. TERM 1980 CSO 4.00% CRVM ALB CRF (2006) ........ |owcercerrerrerreerrererennens 20 [ [ 20
0100005. TERM 2001 CSO 4.00% CRVM ALB CNF (2006-2012)

.................................................................................................... 381,462 | [ 381,462 [
0100006. TERM 2001 CSO 4.00% CRVM ALB CRF (2006-2011)

........................................................................................................... 208 [ e 208 o e
0100007. TERM 2001 CSO 3.50% CRVM ALB CNF (2013-2018)
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 (2021-2022) ... |...
0100012. TERM VM-20 DET/STO (2020-2022) ........cccovueunnee .
0100013. UL 2001 CSO 4.00% CRVM ALB CRF (2008-2012) ...
0100014. UL 2001 CSO 3.50% CRVM ALB CRF (2013-2019) ... [icciiciniinnees 5,603,344 [ .o [ 5,603,344 |.....ooooiirircnnnnns e
0199997. Totals (Gross) 31,117,368 31,117,368
0199998. Reinsurance ceded 1,494 837 1,494 837
0199999. Life Insurance: Totals (Net) 29,622,531 29,622,531
0200001. DEF NFI - 83 GAM Projected 20 Years W/H Fund

ANB (1990-1995, 1997) ..eoiiieeieeeeeeeeeeeeeieees v 2,364,711 | oo XXX oo foeerieeneieenseeseeseesees | eeeeisienns P00 SN O 2,364,711
0200002. DEF NFI - 83a Projected 20 Years W/G Fund ANB

(1992, 1994) oo [ 149,488 | .......... D00 CNIY N 149,488 | ... D& SN OSSOSO
0200003. DEF NFI - 83a Projected 20 Years W/G 5.75%

CARVM ANB (1993, 1995) .....ovviiiriiirirerierecens oo 198,018 | ........... D00 CNIY HORRR 198,018 | ............. D& SN OSSOSO
0200004. DEF NFI - 83a Projected 20 Years W/G 5.50%

CARVM ANB (1994, 1996) ....oovieiiciicinicirceines [ 353,642 | ............ D 0.0 GRS NSRRI 353,642 | ............ Do SN OSSOSO
0200005. DEF NFI - 83a Projected 20 Years W/G 6.00%

CARVM ANB (1995) ...ouiiiiicirieireeireeseeireeieee oo 345,780 | ............. D 0.0 GRS NSRRI 345,780 | ............ Do SN OSSOSO
0200006. DEF NFI - 83a Projected 20 Years W/G 5.25%

CARVM ANB (1996-1997) .....comieieiiiriciricirieinees [t 68,666 | ... XXX e 68,666 | ... Do SN OSSOSO
0200007. DEF NFI - a-2000 5.50% CARVM ANB (2002) ........ [eceorierieineene 5,773,228 | ............. ) 0.0 NI O 5,773,228 | ............ D& SN OSSOSO
0200008. DEF NFI - a-2000 5.00% CARVM ANB (2003, 2009)

................................................................................................ 37,973,703 | oo XK e 37,973,703 | XK s e
0200009. DEF NFI - a-2000 4.75% CARVM ANB (2004, 2007-

2008) .o [ 21,540,799 | ........... D O SN NP 21,540,799 | ........... XXX o [
0200010. DEF NFI - a-2000 4.50% CARVM ANB (2005-2008,

2010) e [ 11,648,367 | ............. D O SN ORI 11,648,367 | ............. XXX o [
0200011. DEF NFI - a-2000 4.25% CARVM ANB (2010-2011)

............................................................................................... 15,257,741 | oot XXX e oo 15,257 T4 | XX e [
0200012. DEF NFI - a-2000 3.75% CARVM ANB (2012-2013)

............................................................................................... 55,101,105 | ..o XXX oo 99,101,105 | i XK i [
0200013. DEF NFI - a-2000 4.00% CARVM ANB (2014) ........ [ooeiririreene 64,203,588 | ............ D O SN ORI 64,203,588 | ............ XXX o [
0200014. DEF NFI - 2012 IAR 3.75% CARVM ANB (2015-

2016, 2019) .o [ 914,799,156 | ............. XXX oo [ 914,799,156 | ............. XXX o [
0200015. DEF NFI - 2012 [AR 3.50% CARVM ANB (2017-

2018) oo [ 733,385,343 | ...coco.o. XXX oo [ 733,385,343 | ............. XXX o [
0200016. DEF NFI - 2012 IAR 3.25% CARVM ANB (2020,

2022) e [ 1,220,231,949 | ... D O SN RO 1,220,231,949 | ... XXX o [
0200017. DEF NFI - 2012 [AR 3.00% CARVM ANB (2021)
0200018. IMM FI - a-2000 6.5% CARVM ANB (2002) ...........
0200019. [MM FI - a-2000 6% CARVM ANB (2003, 2009)
0200020. IMM FI - a-2000 5.5% CARVM ANB (2004, 2007-

2008) .ot [ 1,631,694 | ... DLO® TN OO 1,631,694 | ... XXX o [
0200021. IMM FI - a-2000 5.25% CARVM ANB (2006, 2010)

................................................................................................. 3,947,135 e 3,947,135
0200022. MM FI - a-2000 5% CARVM ANB (2011) ..... ... 894,040 ... 894,040
0200023. IMM FI - a-2000 4.5% CARVM ANB (2014) ... .2,394,822 .2,394,822
0200024. MM FI - a-2000 4.25% CARVM ANB (2012) ... .... 908,854 .... 908,854
0200025. MM F1 - a-2000 4% CARVM ANB (2013) .....cccooees frovureerrninineens 2,078,143 | oot XK e 2,078,143
0200026. MM FI - 2012 1AR 3.75% CARVM ANB (2017-2018)

................................................................................................. 3,533,382 | oo XXX oo 3,533,382 | XK i [
0200027. IMM FI - 2012 1AR 4% CARVM ANB (2015-2016) ... [.cccococriereee 4,200,940 | ............. XXX i | 4,200,940 | ............. XXX o [
0200028. MM FI - 2012 1AR 1.00-1.49% VM-22 ANB Non-

Jumbo (2021) oo [ 68,821 | ..o XXX i [ 68,821 | ... XXX o [
0200029. MM FI - 2012 1AR 1.50-1.99% VM-22 ANB Non-

Jumbo (2020-2021) 943,982 | ............. D 00 TN TR 943,982 | ............. XXX o [
0200030. IMM FI - 2012 1AR 2.00-2.49% VM-22 ANB Non-

Jumbo (2020-2021) ..o [ 3,371,787 | o XXX i | 3,371,787 | o XXX o [
0200031. IMM FI - 2012 1AR 2.50-2.99% VM-22 ANB Non-

Jumbo (2019-2022) ... [ 2,070,958 | ............. DLO® TN OO 2,070,958 | ............. XXX o [
0200032. IMM FI - 2012 1AR 3.00-3.49% VM-22 ANB Non-

Jumbo (2019-2020) ... [ 1,897,210 | ............. XXX i | 1,897,210 | ... XXX o [
0200033. IMM FI - 2012 1AR 3.50-3.99% VM-22 ANB Non-

Jumbo (2019, 2022) ... [ 841,023 | ............ D 00 TN TR 841,023 | ........... XXX o [
0200034. MM FI - 2012 1AR 4.00-4.49% VM-22 ANB Non-

Jumbo (2019, 2022) ... [ 1,373,360 | ..o XK [ 1,373,360
0200035. DEF FI - a-2000 3.75% CARWM ANB (2013) ...cccocee |oovevvrvvrererennes 296,598
0200036. DEF FI - a-2000 4% CARVM ANB (2014) ......ccccccoes foorrneniinicinnaas 85,879
0200037. DEF FI - a-2000 4.25% CARVM ANB (2014) .......... . 256,029
0200038. DEF FI - a-2000 4.5% CARVM ANB (2011, 2014) . |... ..362,331
0200039. DEF FI - a-2000 4.75% CARVM ANB (2011) .......... ..94,616
0200040. DEF FI - a-2000 5% CARVM ANB (2011) ....cccocoies foorrniiniinnne 369,150
0200041. DEF FI - 2012 IAR 3.75% CARVM ANB (2017-2018)

................................................................................................. 1,699,282 | oot XXX oo 1,699,282 | XK i [
0200042. DEF FI - 2012 IAR 4% CARVM ANB (2015-2016) ... [ocecoorrirurinnnee. 329,957 | ............. D 0.0 GRS NSRRI 329,957 | ............. D& SN OSSOSO
0200043. DEF FI - 2012 AR 2.00-2.49% VM-22 ANB Non-

Jumbo (2020-2021) ... [ 1,271,116 | ........... ) 0.0 NI O 1,211,116 | e D& SN OSSOSO
0200044. DEF FI - 2012 IAR 3.00-3.49% VM-22 ANB Non-

Jumbo (2019-2020) ... [ 1,263,243 | ........... DO, S T RO 1,253,243 | ........... XXX e foresesesessise s

12




ANNUAL STATEMENT FOR THE YEAR 2022 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

0200045. DEF FI - 2012 IAR 3.50-3.99% VM-22 ANB Non-

JUmbo (2019) oo [ 576,098 | ............ XXXKioverererees e 576,098 | ............. XXX froerrrene e
0200046. DEF FI - 2012 IAR 4.00-4.49% VM-22 ANB Non-

Jumbo (2019) .o [, 1,027,568 | L D O O S TN 1,027,568
0200047. SS FI - 83a 3.75% CARVM ANB (2012)
0200048. SS FI - 83a 4% CARVM ANB (2012) ........
0200049. SS FI - 83a 4.25% CARVM ANB (2012)
0200050. 8§ FI - 83a 5% CARVM ANB (2011) .iooorocininnns froiiiiininns 2 524 273 ............. O S 2 524 273
0299997. Totals (Gross) 3,649,029,062 XXX 3,646,664,351 XXX 2,364,711
0299998. Reinsurance ceded XXX XXX
0299999. Annuities: Totals (Net) 3,649,029,062 XXX 3,646,664,351 XXX 2,364,711
0399998. Reinsurance ceded
0399999. SCWLC: Totals (Net)
0400001. Unearned Premium .......ocooooveveeeeeeiieiieieieeeees fooriiiisisisisieieiccnnas 271 e e 271 | e
0499997. Totals (Gross) 21 271
0499998. Reinsurance ceded
0499999. Accidental Death Benefits: Totals (Net) 271 271
0500001. Unearned Premium .......ocoooovoeeioierereeiieeieieeieieens foereieiiiiisisisiaienenas 2,450 [ | 2,450 | e
0599997. Totals (Gross) 2,450 2,450
0599998. Reinsurance ceded
0599999. Disability-Active Lives: Totals (Net) 2,450 2,450
0600001. 2005 GTL PW 3.00% (2021, 2022) ....cccccevvvvvvvvns foorereeiiriiinn 336,463 |- [ o [ 336,463
0600002. 2005 GTL PW 3.50% (1968-1984, 2013-2020) ...... [oceceveerriririrrnnnne 335,220 |- oot et [ 335,220
0600003. Unreported Claims Estimate 3.00% .....cccooevens forniiiiiinninnnn 641,302 i [ | [ 641,302
0699997. Totals (Gross) 1,312,985 1,312,985
0699998. Reinsurance ceded 6,318 6,318
0699999. Disability-Disabled Lives: Totals (Net) 1,306,667 1,306,667
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. .....ccc.. | 193,492 oo e 193,492 [ e

0700002. For non-deduction of deferred fractional

premiums or return of premiums at the death of

the inSUred. ...ocococeiiiieiiieeeeee ... 12,560 |...
0700003. Interest on Suspense and Holding Account ....... 84,036
0700004. AG XXXII Reserve for Immediate Payment of

ClaIMS cevieececee e [ereveiee e 17,771 e [ A7,771 | [
0700005. Cash Flow Testing ReSErve ......ccooevvvvvieiees foorevvririninnn 25,000,000 ..o oo 25,000,000 |...oovoveveieieieieeiersreen [
0700006. Extra Mortality on Substandard Policies ... [ 133,626 ..o [ 133,626 | |
0799997. Totals (Gross) 25,441,485 25,441,485
0799998. Reinsurance ceded 253 253
0799999. Miscellaneous Reserves: Totals (Net) 25,441,232 25,441,232
9999999. Totals (Net) - Page 3, Line 1 3,705,402,213 3,701,730,835 3,671,378

(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 $

Miscellaneous Reserves $ .........ccccooiviiiiiicins .

; Disability - Active Lives $

121

; Disability - Disabled Lives $

................. 2,467,842 ; Supplementary Contracts with Life Contingencies $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

EXHIBIT 5 - INTERROGATORIES

1.1
1.2  If not, state which kind is issued.

Non-Participating
21
2.2 If not, state which kind is issued.

Non-Participating

Does the reporting entity at present issue both participating and non-participating contracts?......

Has the reporting entity ever issued both participating and non-participating Contracts?..............ooeiiiiiiiieie e

Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?............ccccoieiiiiiiie e

If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as described in

the instructions.

If so, state:
4.1 Amount of insurance?

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

Has the reporting entity any assessment or stipulated premium contracts in force?

4.6 Assessments collected during the year

contract loan rate guarantees on any such contracts.
N/A

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

Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis? .........

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.

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

Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? ..............ccoceveenee.
7.1 If yes, state the total dollar amount of assets covered by these contracts or agreements

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

8.3 Identify where the reserves are reported in the blank:

e reporting entit

Does t y have any Guarantee

9.3 Identify where the reserves are reported in the blank:

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: ...............ccccoiiiiiiiiii

ifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the

[N A = Lo USROS
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 et $

Yes [ ] No[X]
Yes [ ] No[X]
Yes [ X] No [ ]
Yes [ ] No[X]

Yes [ ]

ATION DURING THE YEAR

EXHIBIT 5A - CHANGES IN BASES OF VALU

Valuation Basis

4

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

2022 update to PBR DR/SR

company experience mortality
TEIM LiTO oottt 2021 PBR mortality assumption ..[assumption ..........cccccoooovmveeeeiis forviciinns 1,548,692
0199999. Subtotal (Page 7, Line 6) XXX XXX 1,548,692

Consider free-look in the Do not consider free-look in

Deferred Fixed ANNUITIES .......ocooooioviiieiiieieeceeceeeeeeeeee e statutory reserve calculation ....[statutory reserve calculation ....[................. (250,000)
0299999. Subtotal XXX XXX

(250,000)

9999999 - Total (Column 4, only)

1,298,69

13
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ATE RESERVE

CTS @

EXHIBIT 6 - AGGREG

S FOR ACCIDENT AND HEALTH CONTRA

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 .......ccccuevieieiieeeiiieenieesiieesieesnieesnnes |oeiiesiiie e
2. Additional contract reserves (b) .... . 167,051 |.
3. Additional actuarial reserves-Asset/Liability analysis ..
4. Reserve for future contingent benefits ... e |
5. Reserve for rate credits 329,827
6. Aggregate write-ins for reserves
7. Totals (Gross) 496,878 |...ovieeeciereieieies freieeisiiieeeens o oo [ [ [ [ [oereeeeeeeienenees [oereressnneesesnenns [oereeeeesisinneieens |oeesneaenas 496,878
8. Reinsurance ceded .............ccccoiiiiiiiiiiic s
9. Totals (Net) 496,878 496,878
CLAIM RESERVE
10. Present value of amounts not yet due on claims 4,750,549 | oo [
11.  Additional actuarial reserves-Asset/Liability @analysis ..........cccccovveees oeriiniiiiiiiiiiins s i e
12.  Reserve for future contingent benefits ............ccooeeiiiiniinininniens s i s i [ [ [ e e e o [ [
13. Aggregate write-ins for reserves
14, TOtaAlS (GrOSS) ..ucuvvvvevceieieeeeeeeeeeeiee e eaesesenens |oreseseas 4.750,549 [ e e e e o e e e 4,750,549
15.  Reinsurance ceded ..........cooerereenienieenieeieeieeeeseeseeseesiesseeenneens [reveeeneens 140,103 | i
16. Totals (Net) 4,604,446 4,604,446
17.  TOTAL (Net) 5,101,324 4,604,446 496,878
18. TABULAR FUND INTEREST 92,188 92,188
DETAILS OF WRITE-INS
0601.
0602.
0603. ...
0698. Summary of remaining write-ins for Line 6 from overflow page ...... |oooooeoooiiiis oo e e s e e e e s [ e o
0699. TOTALS (Lines 0601 thru 0603 plus 0698) (Line 6 above)
1301.
1302.
1303. .
1398. Summary of remaining write-ins for Line 13 from overflow page ... |.ooovoeoeoiiiiis o o o e e [ [ o o e e [
1399. TOTALS (Lines 1301 thru 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.
(b) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

Total

Guaranteed
Interest Contracts

Annuities Certain

4

Supplemental
Contracts

5
Dividend
Accumulations or
Refunds

6
Premium and
Other
Deposit Funds

Balance at the beginning of the year DEfOre MEINSUIANCE ...........o. ittt ettt ettt et e e bt e s he e bt e bt e be et e enbeemeesneeeneesbeenbeens

Deposits reCeIVE AUIMNG T8 YEAI .......cc.iiiiiiiiie ittt ettt a bt a et e bt e bt e e bt e bt e bt et e e eb e ees e e et e e bt e ebe e e be e bt e bt et e et e e ebesenesaneebeenbeenbeens

Investment earnings Credited t0 the @CCOUNT ............o . ittt ettt e e et e e h e e sh e e s b e e b e e b e e a bt e a e e e a b e e aeeea e e sae e eaeebeebeenbeenbeenseannesnnennes

Other NEE CRANGE IN FESEIVES ...ttt ettt ettt h bbb bt bbb £ e b £ e b £ e h e eh £ eh 4 E £ £ E £ eh £ eE £ eh £ e h £ e E £ 4 E £ eE £ e E £ e h £ eh £ e h e e E £ e b e e b £ e b £ eh e eh £ e b e e b e e bt e bt e bt e bt ebeebeebeebeenes

FEeS aNd OthEr CRArgES @SSESSEA ......ccuiiiuiiiiiiitii ettt ettt a e h e e s h e sh e e b e e bt et e ea e e ea s e oa e e ea e e oa e e nh e e b e e a b e e a b e e a e e oA s e ea s e ea e e eh e e eb e e b e e nbeea bt embeamseemeeeaeesaeenneenseennean

STV 4 =T g o [T ol Eo o =TSRSS PSRRI

Net surrender Or WithAraWal PAYMENTS .........co.iiiiiiiiii ettt et e e et e e be e et e e bt e et eae e easeehe e eheeeh e e eb e e bt e bt e a st embeeateeaseeheeeheeebe e b e e bt enbeenseenneanneannas

Other net transfers to or (from) SEPArate ACCOUNES .........c.uiiiiiiii ittt bbbt bt bbb e bbb £ e b e b e e b £ bt b £ e b e bt e bt e bt eb e e bt et e ebeebeebeebeeneene s

Balance at the end of current year before reinsurance (LIN€s 1+2+3+4-5-6-7-8) (@) .....ccueerutriirieiieitie ettt sttt et sb et e saeesaeesaeesaeenaeas

Reinsurance balance at the beginning Of T YEAI ...........o e e e bt e e bt e b e et e et n e

Net Change iN FEINSUIANCE @SSUMEM ........ciiuiiiiiiiaie ittt ettt et e e bt e et e eeeaeesaeesaeess e e bt eabeea b e ea s e ea e e ea e e ea e e ea e e oh e e s e e m b e e a bt e a s e e a b e ea e e ea e e eheeaaeenbe e beenbeenbeanseannesnnennns

Net Change iN FEINSUIANCE CEARM ...........iiiiiiiiiieitiet ettt ettt ae e et et e s h e b e e bt e bt e et e e a st e hb e e ae e eae e ea e e eb e e bt e b e et e e st e e as e e bt e sae e saeesb e e b e e b e e b e enneeas

Reinsurance balance at the end of the YEar (LINES 10+ 1 T=12) ... ittt e e he e he e e bt e s bt et e et e et e e ab e e et eaeeeaeeebeeebeebeebeenneenneaneeannas

Net balance at the end of current year after reinsurance (Lines 9 + 13)

................. 31,214,502

................... 1,922,129

...................... 988,454

28,045,888

................. 30,132,845

................... 1,473,941

....................... 971,768

26,672,234

131,774

................... 1,016,471

1,241,879

(a) FHLB Funding Agreements:

-

SN

Reported as GICs (captured in COIUMN 2) ........ccoiiiiiiiiiieee s B
Reported as Annuities Certain (captured in COIUMN 3) .......oooiiiiiiiiiieieeee e B,
Reported as Supplemental Contracts (captured in column 4) ...........cccooiiirininiieneeeeees B

Reported as Dividend Accumulations or Refunds (captured in column

Reported as Premium or Other Deposit Funds (captured in column 6)

Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $

[ Y
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ANNUAL STATEMENT FOR THE YEAR 2022 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 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Supplementary Credit Life (Group Credit (Group and
Total Industrial Life Life Insurance Individual Annuities Contracts and Individual) Life Insurance Annuities Group Individual) Other

Due and unpaid:

Credit (Group and Individual) Accident and Health $

............................... , and Other Accident and Health $

are included in Page 3, Line 2 (See Exhibit 6, Claim Reserve).

1A DIMECE i s [ [ [ e e esre e [ nerrens [eeesre e s e e e e e srres [oreesrre e e ssneesrrennne eeree e e e s e e e neree s [eeeeee s e e e
1.2 Reinsurance assumed .....[...ccccvciiiiiniiiiniiies o i [ [ o [ [ e e [ [
1.3 Reinsurance ceded ..........[oooiiiiiiriiiiiiiiies o e [ [ enes e [ ee e nrrens [eeereenre e s e e srres [oreeerre s e e s e e srrenniee eeree e e s e e sreenrre s [eeereee s e
TANEt oo e o [ [ [ [ [ [ o [ [
In course of settlement:
2.1 Resisted ........ccevviniins 211 Direct ...oocoevviricieeen
2.12 Reinsurance assumed ...
2.13 Reinsurance ceded ........
214 Net o
2.2 0ther ....ccooveviiiieiee, 2.21 Direct ...ooceeveeieeeeeen
2.22 Reinsurance assumed ...|...ccocveiiiiniiinniiiens e [ i [ [ [ [ [ [ [
2.23 Reinsurance ceded ........[.cccoevvenenne. 29,525 ..o e eeiees e e eeeeeenes o [ 29,525 | oo et e
224 Net ..o o 3,295,564 |.......ooovieriicnne [(5) R 167,675 [ (D) wevevevveciecieins [ [(<) J T [(5) R 625,046 |.......ooooveveiiiie [(5) R 2,502,843 | (D) reereeererreriinee [(<) J R
3. Incurred but unreported:
3.1 DIrECE v e 8,663,788 ..o v 101,473 L e e [oeveeeieinnnn 1,183,567 | v 7,378,748
3.2 Reinsurance assumed .....|....ccooiiiiiiiiiiiinens
3.3 Reinsurance ceded ... 290,981 [viiiiceieeiceiees [ [ [ [ et 191,378
BA4ANet oo e 8,372,807 |...ooeeeeeeee [(c) RS- 101,473 [ (D) weovveerieririees [ [(c) JR [(c) RS- 992,189 .o (o) 7,279,145 [ (b) wevvverciicine. [(c) JR
4. TOTALS ..o 4.1 Dir€Ct .oeeoeeeeeeeeeeeee e 11,988,877 | frrrriii 269,148 ... [ [ [ 1,838,138 | e 9,881,591 |.vieiieeeeeeeeeees [
4.2 Reinsurance assumed ... [ e i [ e e [ [ o [ [ e
4.3 Reinsurance ceded ..........Jcoeeeenennenen. 320,506 |...eoeeeeeeeeeeeeeies oo e eeeeeeeee o e eee oo 220,903 [ e 99,603 ..o oo
4.4 Net 11,668,371 | (a) (a) 269,148 (a) 1,617,235 9,781,988
(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amountingto $ ..o inColumn2,$ . in Column 3 and $ in Column 7.
(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 Ordinary Life Insurance $ ..o
Individual Annuities $  .oooeeiii , Credit Life (Group and Individual) § ..o ,and Group Life $ oo , are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health $§ ...
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ANNUAL STATEMENT FOR THE YEAR 2022 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 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Industrial Life Life Insurance Supplementary Credit Life (Group Life Insurance Credit (Group
Total (a) (b) Individual Annuities Contracts and Individual) (c) Annuities Group and Individual) Other

Settlements During the Year:
1.1 DIrECL . oo 48,727,907 |..oeeieciceeeees e 1,648,178 |.coeveine 5,068,335 |...oeoiieieieieieieiiienees [ [ 10,502,172 |.ovoveieeeeeeeeeeees [ 31,509,222
B2 o g TS0 = T oY= T U g =Y O O O A AP POTOP NPT OPPR TR
1.3 Reinsurance ceded ...............]eceeeierinnnns 2,007,711 | [ 63,897 | [ o o 1,596,181 [ e 347,633
TANEt e () I 46,720,196 ..o [ 1,584,281 [ 5,068,335 [ o [ 8,905,991 | [ 31,161,589 oo o
Liability December 31, current

year from Part 1:
2.1 DIr€Ct .o e 11,988,877 | o 269,148 ..o e e [ 1,838,138 | o 9,881,591 v oo
2.2 ReiNSUranCe aSSUMEA ...........|eeeeroeeinirieiiieiniieiiiies oeeeeiieesiesseeessreesireens [oreeseneesieeesneeseeeessrneen [rreesniessneesetreesnressneesee freessnneesnressineessnnessnnesane [eeserneesisnesannessneessnnesaine [oesnresnsneesnnesnneesanneesnnes
2.3 Reinsurance ceded ...............] 320,506 220,903
24 Net oo e 11,668,371 [ e 269,148 ..o e e [ 1,617,235 [ o 9,781,988 | oo
Amounts recoverable from

reinsurers December 31, current|

== USRS PSPPI SRS T,145, 743 oo ot e et eieiens [ |oreieieeeeeenna 335,484 | e 810,259 [..ovoeeiieeeeeeeeceeeees e
Liability December 31, prior year:
4.1 DIreCt ..o [ 10,917,417 | o 96,834 |- e e [ 2,624,443 | e 8,196,140 oo o
4.2 Reinsurance assumed ...........|.eeoeeiiiiienienicniieis
4.3 Reinsurance ceded ..... ....288,343 ... 191,547
BANEL ..o e 10,629,074 2,432,896
Amounts recoverable from

reinsurers December 31, prior

Y2 LR 302,240 298,240 4,000
Incurred Benefits
6.1 DIreCt ..o e 49,799,367 |oeeeeeeeeeieeieiereeeeenes [ 1,820,492 |......cococ... 5,068,335 |...oeieeeeieceeeeeeeeeees et [ 9,715,867 | e 33,194,673 | e
6.2 ReiNSUranCe aSSUMEM ...........]veeeriieiiiieiiiieniieeniies foreeeiiie e ssreesirrees [oreeseneessneesrreesreessreess [oreesnneesreenseeessrreesinnene [reeesnneesssneesneessnressnneeaee feesnrensneesssnessneessneesse [eessneesinnesaneesssneeasrnesaine |esneesssneessnnesaineessneessne |oerunessnnessneessnnessineessnnes |oesneessunesniseessneessnnesasnnes [soeeesssneessnnesaneesasneesnneens
6.3 Reinsurance ceded ...............foeeeeeiiinnne 2,883,377 | o 63,897 |- e eeeees e e 1,662,781 | oo, 1,156,699 | |
6.4 Net 46,915,990 1,756,595 5,068,335 8,053,086 32,037,974

(d) Includes $

(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

premiums waived under total and permanent disability benefits.

inLine 1.1, $
inLine6.1,and $ ..
inLine 1.1, $

in Line 6.1, and $
inLine 1.1, $ .
in Line 6.1, and $

in Line 1.4.
in Line 6.4.
in Line 1.4.
in Line 6.4.
in Line 1.4.
in Line 6.4.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

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 = T g T SR (STt g T=To LU L= I ) O U AR RO
2. Stocks (Schedule D):
2.1 Preferred STOCKS .......oiiiiiieieee ettt sttt e s et e e e et e et e enteeneesseesneenneennees |erreeieete et e et e e e enas [ereee e ens [oreet e e e
2.2 COMMON STOCKS ...ttt ettt ea e eaeseas [rsese et ee st e st et eieies [oeteseteset ettt sssees [oaeseesee et
3. Mortgage loans on real estate (Schedule B):
20 T =1 =T 0T O S
3.2 Other than firsSt IENS. .......couiiii ettt sbeesbe e be e beeneenne [oreeseenee s e ieeiies [oreite et [
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY ........ccciiiiiiiiiiie e ereene [eeseenie e ersniees [oeieeie e iaeens [ereerie e
4.2 Properties held for the production Of INCOME............cciiiiiiiiiieieeceeeee e | sieeies o oaesee e s
4.3 Properties held fOr SIE .........oiiiiiiiiii ettt ettt se e s aeesbeesbeenbes [oreeite et e et e et naes [ee et e e e e
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCREAUIE DA) ..ottt b bbb bbbt bbbt bbbttt b e bt bbbttt ane s [eereeee e e [eee e [
LS 0T o = Tox i (o - 1o OO RSO PUORUORER RO RO
7. Derivatives (SCheUIE DB) ........c.iiiiiiiiiii ittt bbbttt sbe st b e [emeene e e nes [ [
8. Other invested assets (SCheAUIE BA) ...ttt saeesaeenns [eseesse e e site et e et e eaesnenns [oteeseeess e e e st e s nae e e e e ees [oaeeseeise e e s e
9. RECEIVADIES fOr SEOUMHIES .......c.evieeeeeeeeeeeee et et e et et et e ettt e et saeeeeaeeseeeteeseteesereesssesssennsnes [eseessenssennseaenaens 6,519 [ e (6,519)
10. Securities lending reinvested collateral assets (SChedUlE DL) ..........couiiiiiiiiiiiiiiieieeieeiesieseesees | iensieeis [oeeiiese s ees [oreeieeie e
11, Aggregate Write-ins for INVESIE @SSELS .........ccuiiiiiiiiiiieeccee e [reeeee e e e e e neeneenies[eeeeee e e e eae [eeee e
12. Subtotals, cash and invested assets (Lines 1 to 11) ..
13.  Title plants (for Title insurers only) ...
14.  Investmentincome due and @CCIUEM ..o [eee
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection ..............ccccocecueuevevennce. ..1,010,626 |... .(283,454)
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due . [.......ccooooeiiiiiiiiiiiis foiiiiiiiins s
15.3 Accrued retrospective premiums and contracts subject to redetermination ..............ccccooeiieies forminiiniiiiiiinines fee e
16. Reinsurance:
16.1 Amounts recoverable froM FEINSUIETS ........c..iiiiiiiiiiiie ettt ettt et e s [oreeiseeite e e et e st e e e neeiaes [eeeesesiseenie et e e e e eees feeeseet e e e
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccoiiiiiiiiiiiiiiiiiiiice e [ore e [oeeee e [
16.3 Other amounts receivable under reiNSUranCe CONFACES ..........couiiiiiiiiiieiieeieeee e rieees [oreeiee e eiies [oeeeieenie e foeere e
17.  Amounts receivable relating to UNINSUred PIANS ..........coiiiiiiiiiiiiii e [ nieis [oeeee e [oreeie e
18.1 Current federal and foreign income tax recoverable and interest thereon ............cccocceiiiiiiiiinicns feeeiiiiiiiciniiiis [ o
18.2 Net dEFErTed tX @SSEE ......viuiieiieiiitcitie ettt [eonininininaas 18,906,934 |.....coccvveeee 10,969,653 |....c.ccveenvee (7,937,281)
19.  Guaranty funds receivable Or ON AEPOSIt .........ccuiiiiiiiiii it sees |erre e enes [ ee e
20. Electronic data processing equipment and SOfIWAIE ............cccoiiiiiiiiiiiiinie e [eeeseeseseeneeeseeees [eeeieie e ee [eee oo
21.  Furniture and equipment, including health care delivery @ssets ...........ccoooiiiiiiiiiciiicieieseeieeees [ [ [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 .............cooiiiiiiiiiiieeeeeeeeesees [ [ e
24. Health care and other amounts receivabIe ..o [reeee e [t [
25. Aggregate write-ins for other than iINVESted @SSEtS ............ccceieiiieviiceciciiieeeeeee et [eeeeeieeeeas 27,075,141 | 3,156,862 |.......c..c.c.. (23,918,279)
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt ettt ettt nnes [eeneae e 46,999,737 |.coovvinne 14,853,687 |....cccveeeee. (32,146,050)
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccccuririiinininies [seemrmsmieneicicccicies [ [
28. Total (Lines 26 and 27) 46,999,737 14,853,687 (32,146,050)
DETAILS OF WRITE-INS
T1070, ettt h et E £ E e R £ R R e E et £ AR b e E £ e eE e b e £ bR £ bR e bkt ettt neebe et ettt be e e be e e bene [etestetet e et ettt st ete st etenes [eesteuenteae e ese et et enenees|eaeees et
7 RO RO PP SRR
1103, ettt ettt b h et R e E £ E e E R R e E et e AR b e e E £ e E e e R e £ b e R £ bR e Rkt e e bt ne e bt et ettt e b et e be e e ben [etettetet et ettt eiennetenes [eeteueseese it ettt eneeenees|eaeees et
1198. Summary of remaining write-ins for Line 11 from overflow Page ............ccooiiiiiiiiiiiiieiiesiecesceiees e ciecieiieins [ oo
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)
2501. Interest maintenanCe FESEIVE .......o.ocoioiioiiiiice ettt n e [oeeeneeeeeeeans 26,079,583 | 2,795 171 |, (23,284,412)
2502. Other accounts receivable and prepaid eXpenses ... [, 995,558 |....covevieirinns 361,691 |.......... ... (633,867)
210 7O OO NSRS RO
2598. Summary of remaining write-ins for Line 25 from overflow page ...........ccocoiiiiiiiiiiiiiieieeeseeee oo B U A
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 27,075,141 3,156,862 (23,918,279)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A. Accounting Practices

C.

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# 2022 2021

Net income (loss) - New York Basis
(Page 4, Line 35, Columns 1 & 2) $ (20,023,720) $ 12,234,106

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 $ (20,023,720) $ 12,234,106

As of December 31,

SSAP FI/S FIS

# Page Line# 2022 2021
Statutory Surplus - New York Basis
(Page 3, Line 38, Columns 1 & 2 $ 181,150,178 $ 179,158,769
State Prescribed Practices - None N/A N/A N/A — —
State Permitted Practices - None N/A N/A N/A — —
Statutory Surplus - NAIC SAP $ 181,150,178 $ 179,158,769

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 individual traditional 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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D.

ANNUAL STATEMENT FOR THE YEAR 2022 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); 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 materially modified its capitalization policy from prior year.
(13) The Company has no pharmaceutical rebate receivables.

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.

2. Accounting Changes and Correction of Errors

5.

Accounting Changes

There were no accounting changes for the years ended December 31, 2022 or 2021.

Correction of Errors

There were no errors discovered for the years ended December 31, 2022 or 2021.

Business Combinations and Goodwill

Not applicable

Discontinued Operations

Not applicable

Investments

A.

Mortgage Loans

(1) The maximum and minimum lending rates for commercial mortgage loans made during 2022 were 4.59%
and 3.50%, respectively. The maximum and minimum lending rates for commercial mortgage loans made
during 2021 were 4.75% and 2.55%, respectively.

(2) The maximum percentage of any one loan to value at origination was 67.5% and 65.0% for loans funded
during the years ended December 31, 2022 and 2021, respectively.

(3) As of December 31, 2022 and 2021, there were no taxes, assessments or amounts advanced not
included in the mortgage loan total.
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(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 $ — $645342,642 $ 645,342,642
(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 $ —  $595,949,407 $ 595,949,407
(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, 2022 or 2021.

(6) The Company had no investment in impaired loans as of December 31, 2022 or 2021.
(7) The Company had no allowance for credit losses as of December 31, 2022 or 2021.
(8) The Company had no loans derecognized as a result of foreclosure as of December 31, 2022 or 2021.

(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.
Interest income on non-performing loans is recognized upon receipt.

B. Debt Restructuring
(1) The Company had no investments in restructured loans as of December 31, 2022 or 2021.
(2) - (3) Not applicable

(4) See Note 5.A. (9)
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C. Reverse Mortgages

The Company has no investments in reverse mortgages.

D. Loan-Backed Securities

(1)

()

(©)

(4)

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.

The Company did not recognize other-than-temporary impairments (OTTI) for loan backed and structured
securities due to the intent to sell or inability to hold for the year ended December 31, 2022.

As of December 31, 2022 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.

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 $ 37,236,781

2. 12 months or longer 23,074,080
b. The aggregate related fair value of securities with unrealized losses

1. Less than 12 months $ 690,771,523

2. 12 months or longer 156,871,103

The Company’s review of available-for-sale investment securities for OTTI includes both quantitative and
qualitative criteria. Quantitative criteria include the length of time and amount that each security is in an
unrealized loss position (i.e., is underwater) and, for bonds, whether expected future cash flows indicate
that a credit loss exists.

While all securities are monitored for impairment, the Company’s experience indicates that, under normal
market conditions, securities with cost or amortized cost exceeding fair value by less than 20% do not
typically represent a significant risk of impairment and factors causing the declines in fair value for these
securities often recover over time. For those with amortized cost exceeding estimated fair value by more
than 20% for at least six months, 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 decline. To make this determination for each security, the
Company considers, among other factors:

+ 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;

* Any downgrades of the security by a rating agency;

* 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

9

Percentage

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

Total
Admitted
Restricted
(5 minus
8)

Gross
(Admitted &
Nonadmitted)
Restricted to
Total Assets

(c)

to

Admitted
Restricted

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

451,624

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

m. Pledged
as collateral
not captured
in other
categories

n. Other
restricted
assets

451,624

454,123

(2,499)

451,624

— %

%

— %

0.01 %

o. Total
Restricted
Assets

$451,624 $

$451,624 $454,123 $

(2,499) $

$ 451,624

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

For the Year Ended December 31, 2022

General Account Separate Account
(1) Number of CUSIPs 18 —
(2) Aggregate Amount of Investment Income  $ 3,121,356 $ —
R. Reporting Entity's Share of Cash Pool by Asset Type
Asset Type Percent Share

(1) Cash 100 %

(2) Cash Equivalents —

(3) Short-Term Investments —

(4) Total 100 %

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, 2022 or 2021.

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 $517 and $0 as of December 31, 2022 and
2021.

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. 12/31/2022
(1) (2) (3)
(Col 1 +2)
Ordinary Capital Total
(a) Gross DTAs $ 39,921,950 $ 697,223 $ 40,619,173
(b) Statutory valuation allowance adjustments — — —
(c) Adjusted gross DTAs (1a - 1b) 39,921,950 697,223 40,619,173
(d) DTAs nonadmitted 18,544,327 362,607 18,906,934
(e) Subtotal net admitted DTAs (1c — 1d) 21,377,623 334,616 21,712,239
(f) DTLs 3,832,406 — 3,832,406
(9) Net admitted DTA (1e - 1f) $ 17,545,217 $ 334,616 $ 17,879,833
12/31/2021
(4) (5) (6)
(Col 4 + 5)
Ordinary Capital Total
(a) Gross DTAs $ 29,261,648 $ 1,841 $ 29,263,489
(b) Statutory valuation allowance adjustments — — —
(c) Adjusted gross DTAs (1a - 1b) 29,261,648 1,841 29,263,489
(d) DTAs nonadmitted 10,969,653 — 10,969,653
(e) Subtotal net admitted DTAs (1c — 1d) 18,291,995 1,841 18,293,836
(f) DTLs 3,604,094 36,915 3,641,009
(g9) Net admitted DTA (1e - 1f) $ 14,687,901 $ (35,074) $ 14,652,827
Change
(7) (8) (9)
(Col 1-4) (Col 2-5) (Col 7 + 8)
Ordinary Capital Total
(a) Gross DTAs $ 10,660,302 $ 695,382 $ 11,355,684
(b) Statutory valuation allowance adjustments — — —
(c) Adjusted gross DTAs (1a - 1b) 10,660,302 695,382 11,355,684
(d) DTAs nonadmitted 7,574,674 362,607 7,937,281
(e) Subtotal net admitted DTAs (1c — 1d) 3,085,628 332,775 3,418,403
(f) DTLs 228,312 (36,915) 191,397
(9) Netadmitted DTA (1e - 1f) $ 2,857,316 _$ 369,690 $ 3,227,006
2. The SSAP No. 101 admission calculation components as of December 31 are as follows:
12/31/2022
(1) (2) (3)
(Col1+2)
Ordinary Capital Total
(a) Federal income taxes paid in prior years
recoverable through loss carrybacks $ — 3 334,616 $ 334,616
(b) Adjusted gross DTAs expected to be realized after
application of the threshold limitation (lesser of
2(b)1 and 2(b)2 below) 17,545,217 — 17,545,217
1. Adjusted gross DTAs expected to be realized
foIIowing the balance sheet date 17.545 217 _ 17.545 217
2. Adjusted gross DTAs allowed per limitation
threshold XXXXX XXXXX 26,524,898
(c) Adjusted gross DTAs offset by gross DTLs 3,832,406 — 3,832,406
(d) DTAs admitted as the result of applications of
SSAP No. 101 (2(a) + 2(b)+2(c)) $ 21,377,623 $ 334,616 $ 21,712,239
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12/31/2021
(4) (5) (6)
(Col 4 + 5)
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) 14,652,827 — 14,652,827
1. Adjusted gross DTAs expected to be realized
following the balance sheet date 14,652,827 — 14,652,827
2. Adjusted gross DTAs allowed per limitation threshold
XXXXX XXXXX 26,105,389
(c) Adjusted gross DTAs offset by gross DTLs 3,639,168 1,841 3,641,009
(d) DTAs admitted as the result of applications of SSAP
No. 101 (2(a) + 2(b)+2(c)) $ 18,291,995 $ 1,841 $ 18,293,836
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 334616 $ 334,616
(b) Adjusted gross DTAs expected to be realized after
application of the threshold limitation (lesser of 2(b)1
and 2(b)2 below) 2,892,390 - 2,892,390
1. Adjusted gross DTAs expected to be realized
following the balance sheet date 2,892,390 _ 2,892,390
2. Adjusted gross DTAs allowed per limitation threshold XXXXX XXXXX 419,509
(c) Adjusted gross DTAs offset by gross DTLs 193,238 (1,841) 191,397
(d) DTAs admitted as the result of applications of SSAP
No. 101 (2(a) + 2(b)+2(c)) $ 3085628 $ 332,775 § 3,418,403
| 12/312022 | 12/31/2021
(a) Ratio percentage used to determine recovery period and threshold
limitation amount 435 % 478 %

(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

19.7

$176,832,651

$ 174,035,925

12/31/2022
(1 (2)
Ordinary Capital
$ 39,921,950 [$ 697,223
0.00% 53.83%
$ 21,377,623 ($ 334,616
0.00% 0.00%
12/31/2021
3) 4)
Ordinary Capital
$ 29,261,648 |$ 1,841
0.00% 0.00%
$ 18,291,995 |$ 1,841
0.00% 0.00%
Change
(5 (6)
(Col 1-3) (Col 2-4)
Ordinary Capital
$ 10,660,302 |[$ 695,382
0.00 % 53.83 %
$ 3,085628 |$ 332,775
0.00 % 0.00 %
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(b) Does the Company’s tax-planning strategies include the use of reinsurance? Yes __ No X _
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

H W

)  Policyholder reserves
)  Other
(99) Subtotal

(
(
(
(
(

a

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

)  Deferred and uncollected premium

(1)

()

@)

12/31/2022 12/31/2021 (Col1-2)
$ 8,091,380 $ 6,652,821 §$ 1,438,559
8,091,380 6,652,821 1,438,559
(6,498,139) (533,050) (5,965,089)

$ 1,593,241 $ 6,119,771 $ _ (4,526,530)
$ 136,535 $ 118,145 $ 18,390
29,240,367 20,641,462 8,598,905

233 239 (6)

10,043,174 8,270,364 1,772,810
422,776 228,661 194,115

78,865 2,777 76,088
39,921,950 29,261,648 10,660,302
18,544,327 10,969,653 7,574,674
21,377,623 18,291,995 3,085,628
697,223 1,841 695,382

697,223 1,841 695,382

362,607 — 362,607

334,616 1,841 332,775

$ 21,712,239 $ 18,293,836 $ 3,418,403
$ 1,890,670 $ 1,224,798 $ 665,872
170,708 23,281 147,427
1,771,028 2,356,015 (584,987)
3,832,406 3,604,094 228,312

— 36,915 (36,915)

— 36,915 (36,915)

3,832,406 3,641,009 191,397

$ 17,879,833 $ 14.652,827 $ 3,227,006
$ 11,164,287

(351,140)

$ 10,813,147
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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:

| 12/31/2022 12/31/2021 |
Significant statutory to tax adjustments on current taxes:
Ordinary income tax at federal statutory rate (21%) $ (1,966,828) $ 3,976,199
Capital income tax (benefit) at federal statutory rate (21%) (7,231,057) (580,407)
Total income tax (9,197,885) 3,395,792
Other permanent items 11,621 16,740
Change in IMR 437,760 181,373
Prior year adjustment (1,516) (138,975)
Change in nonadmitted assets (194,115) (24,367)
Change in valuation basis - statutory reserves (272,725) (65,183)
Dividends Received Deduction (3,046) —
Federal income tax expense (benefit) $ (9,219,906) $ 3,365,380
Federal and foreign taxes incurred 1,593,241 6,119,771
Change in net deferred income taxes (10,813,147) (2,754,391)
Total statutory income taxes $ (9,219,906) $ 3,365,380

The Inflation Reduction Act (Act) was enacted on August 16, 2022. The Act includes a new 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 defined in the
Act. The 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 2023.

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

1. As of December 31, 2022 the Company had no operating loss, capital loss, or tax credit carryforwards
available to offset against future taxable income.

2. 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:

2022 2021 2020
Capital gain $ — 9 1,245,984 $ 617,552

3. The Company does not have any deposits admitted under Section 6603 of the Internal Revenue Code.
F. Consolidated Federal Tax Return

1. Beginning with the 2022 tax year, the Company's Federal Income Tax return will be consolidated with the
following entities:

Symetra Financial Corporation

Symetra Life Insurance Company

Symetra National Life Insurance Company
Symetra Reinsurance Corporation

Symetra Bermuda Re Ltd.

Clearscape Funding Corporation

Symetra Assigned Benefits Service Company
Symetra Securities, Inc.

Symetra Investment Management Company

2. 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.

G. 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.

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.

On December 09, 2022, the Company received a cash contribution of $50,000,000 from Symetra Life
Insurance Company, its Parent.

On December 06, 2021, the Company received a cash contribution of $30,000,000 from Symetra Life
Insurance Company, its Parent.

There was no other material related party transactions for the year ended December 31, 2022 or 2021, other
than those reflected on Schedule Y - Part 2 of this statement.

As of December 31, 2022 and 2021, the Company reported the following amounts due (to)/from an affiliated
company, which are generally settled within 30 days:

As of December 31,
2022 2021
Symetra Life Insurance Company $ (166,098) $ (85,270)
Total $ (166,098) $ (85,270)

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 Investment Management Agreement with its affiliate, Symetra Investment Management
Company, a subsidiary of Symetra Financial Corporation. The agreement provides for investment advisory
services related to the Company’s invested assets. The company has a Master Support Services Agreement
with its affiliate, Symetra Investment Management Real Estate Investors, a subsidiary of Symetra Investment
Management Company. The agreement provides investment 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, Post Employment 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, 2022 or 2021.

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

H.

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.

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 this restriction, in 2023 the Company is unable to pay a dividend
without prior approval.

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, 2022,

J. The portion of unassigned funds (surplus) due to cumulative unrealized gains or (losses) was $(1,496,309) and

K.

$175,785 as of December 31, 2022 and 2021, respectively.

The Company has no surplus notes.

L - M. Not applicable

14. Liabilities, Contingencies, and Assessments

A.

B.

(1) The Company has made no commitments or contingent commitments to an SCA entity.

As of December 31, 2022 and 2021, unfunded mortgage loan commitments were $2,800,000 and
$9,936,303, respectively.

(2) The Company has made no guarantees as of December 31, 2022 or 2021.

(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, 2022 and 2021.

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

a. Assets recognized from paid and accrued premium tax offsets and

policy surcharges as of December 31, 2021 $ 1,600
b. Decreases during current year:
Premium tax offset applied (1,067)

c. Increases during year:
Premium tax offset applied —

d. Assets recognized from paid and accrued premium tax offsets and
policy surcharges as of December 31, 2022 $ 533

(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, 2022, will have a material adverse effect on its financial
condition, future operating results or liquidity.
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E. 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, 2022, will have a material adverse effect on its financial condition, future
operating results or liquidity.

F. 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, 2022 or 2021.

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

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 A & H 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 2022:

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 $ (2,984) $ — 95 (2,984)
b. Total net other income or expenses (including interest
paid to or received from plans) — — —
C. Net gain or (loss) from operations $ (2,984) $ — 3 (2,984)
d. Total claim payment volume $ 329 $ — 3 329

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.
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* 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.

(1) Financial assets and liabilities measured and reported at fair value as of December 31, 2022:

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

Assets at fair value
Preferred stocks

Industrial and miscellaneous $ — $ 2,037,600 $ — $ — $ 2,037,600
Total preferred stocks — 2,037,600 — — 2,037,600
Common stocks

Industrial and miscellaneous 2,721,016 — — — 2,721,016
Total common stocks 2,721,016 — — — 2,721,016
Variable separate accounts assets 245,447 — — — 245,447
Total assets at fair value $ 2,966,463 $ 2,037,600 $ — $ — $ 5,004,063

Financial assets and liabilities measured and reported at fair value as of December 31, 2021:

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

Common stocks

Industrial and miscellaneous $3,399,131 $— $— $— $3,399,131
Total common stocks 3,399,131 — — — 3,399,131
Assets at fair value
Variable separate accounts assets $ 318,896 $ — 3 — 3 — $ 318,896
Total assets at fair value $ 3,718,027 $ — $ — $ — $ 3,718,027

(2) - (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, 2022

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 $2,914,870,207 $3,143,155,505 $ — $2,814,749,693 $ 100,120,514 $ — 3 —
Preferred stocks 2,037,600 2,037,600 — 2,037,600 — — —
Common stocks 2,721,016 2,721,016 2,721,016 — — — —
Mortgage loans 595,150,614 645,342,642 — — 595,150,614 — —
Cash and short-term
investments 129,627,749 129,623,080 129,130,024 497,725 — — —
Contract loans — 196,155 — — — — 196,155
Variable separate account
assets 245,447 245,447 245,447 — — — —
Total assets $3,644,652,633 $3,923,321,445 $ 132,096,487 $2,817,285,018 $ 695,271,128 $ — $ 196,155
Financial instruments-liabilities
Deposit type annuity contracts $ 24,455,947 $ 26,672,234 $ — 3 — $ 24,455,947 $ — 3 —
Total liabilities $ 24455947 $ 26,672,234 $ — $ — $ 24,455,947 $ — 3 —
As of December 31, 2021
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 $2,867,191,751 $2,787,479,494 $ — $2,794,945,045 $ 72,246,706 $ — $ —
Common stocks 3,399,131 3,399,131 3,399,131 — — — —
Mortgage loans 604,671,633 595,949,407 — — 604,671,633 — —
Cash and short-term
investments 50,635,677 50,635,677 50,635,677 — — — —
Contract loans — 220,753 — — — — 220,753
Variable separate account
assets 318,896 318,896 318,896 — — — —
Total assets $3,526,217,088 $3,438,003,358 $ 54,353,704 $2,794,945,045 $ 676,918,339 $ — $ 220,753
Financial instruments-liabilities
Deposit type annuity contracts $ 32,649,216 $ 30,132,845 § — 3 — $ 32,649,216 $ — 3 —
Total liabilities $ 32,649,216 $ 30,132,845 $ — § — $ 32,649,216 $ — 3 —

D. Not Practical to Estimate Fair Value:
Type of Financial Carrying Effective Interest
Instrument Value Rate Maturity Date Explanation
Contract loans
December 31,2022 $ 196,155 3.5% to 8.0% N/A See below
December 31,2021 $ 220,753 3.5% to 8.0% N/A See below
The Company’s contract loans have varying interest rates ranging from 3.5% 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
Other Items

Not applicable
Events Subsequent

Type I: Recognized Subsequent Events:

The Company has not experienced any events 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 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 23, 2023, 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, 2022 or 2021.

C.- H. Not applicable

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination

A.

B.

C.

The Company estimates accrued retrospective premium adjustments for its group health insurance policies in
accordance with the terms of the contract if claim experience does not exceed a stated loss ratio.

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

For the years ended December 31, 2022 and 2021, the amount of net premiums written by the Company
subject to retrospective rating features were $12,469,910 or 24.9%, and $10,426,061 or 25.0%, respectively,
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.

D - E. Not applicable.

19.16



25.

26.

27.

28.

29.

30.

31.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

NOTES TO FINANCIAL STATEMENTS

Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2021 were $16,969,686 . As of December 31, 2022, $9,747,480 has been paid for
incurred claims and loss adjustment expenses attributable to insured events of prior years. Reserves remaining
for prior years are now $3,499,064 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, 2022 and 2021, the Company had $46,300,000 and $50,300,000, 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 $193,492 and $188,407 as of December 31, 2022 and 2021, 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, 2022.

Ordinary Credit Life Group
Indust. Individual Suppl. Group and | Life
Item Total Life Life Ins. Annuities | Contracts | Individual Ins. | Annuities
Cash Flow Testing
Reserve $16,000,000 $ — $ (500,000) $16,500,000 $ — 9 — % — 9 —
Total $16,000,000 $ — $ (500,000) $16,500,000 $ — 9 — % — 9 —
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32. Analysis of Annuity Actuarial Reserves and Deposit-Type Contracts Liabilities by Withdrawal

Characteristics

The Company’s annuity reserves and deposit-fund liabilities, including those held in separate account liabilities as
of December 31, 2022, are summarized as follows:

A. INDIVIDUAL ANNUITIES

(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

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

(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

Total (gross: direct + assumed)
Reinsurance ceded
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:

(3
(4
(5
(6

—~ = — —

C. DEPOSIT-TYPE CONTRACTS

(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

) Total (gross: direct + assumed)
) Reinsurance ceded

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:

—_~ o~~~
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Separate Separate
General Account with Account Percent
Account Guarantees NonGuaranteed Total of Total
$ — 9 $ — $ — — %
2,783,232,489 — 2,783,232,489 76.32 %
— 245,447 245,447 — %
2,783,232,489 245,447 2,783,477,936 76.31 %
703,425,509 — 703,425,509 19.29 %
160,006,353 — 160,006,353 4.39 %
3,646,664,351 245,447 3,646,909,798 99.99 %
$3,646,664,351 $ 245,447 $3,646,909,798
$ 684278695 $ $ — $ 684,278,695
Separate Separate
General Account with Account Percent
Account Guarantees NonGuaranteed Total of Total
$ — 3 $ — 3 — — %
— — — — %
— — — — %
— — — — %
2,364,711 — 2,364,711 100.00 %
— — — — %
2,364,711 — 2,364,711 100.00 %
$ 2,364,711 $ $ — 3 2,364,711
$ — $ $ — $ —
Separate Separate
General Account with Account Percent
Account Guarantees NonGuaranteed Total of Total
$ — 3 $ — 5 — — %
— — — — %
— — — — %
— — — — %
152,817 — 152,817 0.54 %
27,893,071 — 27,893,071 99.46 %
28,045,888 — 28,045,888 100.00 %
$ 28,045,888 $ — $ 28,045,888
$ — 3 $ — $ —
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D. Life & accident & health annual statement:

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

$ 3,649,029,062

(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 Reserves by Withdrawal Characteristics

28,045,888
$ 3,677,074,950

$ 245,447

245,447
$ 3,677,320,397

The Company’s life reserves by withdrawal characteristics, including those held in separate account liabilities as
of December 31, 2022, 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
$ —  $ — $ —
17,825,566 17,689,137 19,542,200
XXX XXX 11,575,168
XXX XXX 271
XXX XXX 2,450
XXX XXX 1,312,984
XXX XXX 5,357,450
17,825,566 17,689,137 37,790,523
— — 1,501,408
$ 17,825,566 $ 17,689,137 $ 36,289,115
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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) $ 29,622,531
Exhibit 5 Accidental Death Benefits Section, Total (net) 271
Exhibit 5 Disability - Active Lives Section, Total (net) 2,450
Exhibit 5 Disability - Disabled Lives Section, Total (net) 1,306,667
Exhibit 5 Misc Reserves, Total (net) 5,357,196
Subtotal (1+2+3+4+5) $ 36,289,115

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

@)
(8)
9)

Exhibit 3 line 0199999, Column 2 $ —
Exhibit 3, line 0499999, Column 2 —
Exhibit 3, line 0599999, Column 2 —

(10) Subtotal (7+8+9) —

(11

) Combined Total (6+10) $ 36,289,115

34. Premium and Annuity Considerations Deferred and Uncollected

The deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2022
are as follows:

Type Gross Net of Loading

(1) Industrial $ — 3 —
(2) Ordinary life — new business 299,822 130,093
(3) Ordinary life — renewal 430,654 331,126
(4) Credit life — —
(5) Group life 898,147 898,147
(6) Group annuity — —
(7) Total $ 1,628,623 $ 1,359,366

The deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2021 are

as follows:

Type Gross Net of Loading
(1) Industrial $ —  $ —
(2) Ordinary life — new business — —
(3) Ordinary life — renewal 44,583 33,496
(4) Credit life — —
(5) Group life 712,769 712,769
(6) Group annuity — —
(7) Total $ 757,352 § 746,265

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, 2022 are attributed to the following products:
Legally Insulated

Product Assets Not Legally Insulated Total
Variable annuities $ 245447 $ — $ 245,447
Total $ 245447 $ — $ 245,447

Separate account assets as of December 31, 2021 are attributed to the following products:

Legally Insulated
Product Assets Not Legally Insulated Total

Variable annuities $ 318,896 $ — $ 318,896

Total $ 318,896 $ — 9 318,896
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3. 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.

As of December 31, 2022 and 2021, 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
2022 $ 41
2021 43
2020 33
2019 29
2018 37

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, 2022 and 2021 is
as follows:

Non-guaranteed separate account

2022 2021

1. Premiums, consideration and other deposits for the year
ended December 31 $ 6,400 $ 6,400

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

a. Fair value $ — $ 318,896
b. Amortized cost 245,447 —
c. Total reserves* $ 245447 $ 318,896

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 245,447 318,896

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

5.Subtotal 245 447 318,896
b.Not subject to discretionary withdrawal — —
c.Total $ 245,447 $ 318,896
*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

2022 2021
a. Transfers to separate accounts (page 4, line 1.4) $ 6,400 $ 6,400
b. Transfers from separate accounts (page 4, line 10) 3,765 9,595
c. Nettransfers to (from) separate accounts (a)-(b) $ 2635 $ (3,195)
2. Reconciling adjustments —
a. Timing differences between general and separate account 5 0
Total $ 5 0
3. Transfers as reported in the summary of operations of
the life, accident and health annual statement (page 4,
line 26 (1c) + (2)) $ 2,640 § (3,195)

36. Loss/Claim Adjustment Expenses

The balance in the liability for unpaid accident and health loss/claim adjustment expenses as of December 31,
2022 and December 31, 2021 was $269,719 and $294,949, respectively, and is included in accident and health
reserves. The Company incurred $277,451 and paid $302,682 of loss/claim adjustment expense in the current
year, of which $136,883 of the paid amount was attributable to insured or covered events of prior years. For the
year ended December 31, 2021, $391,908 of loss/claim adjustment expense was incurred and $330,526 was
paid, of which $106,642 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

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @M INSUMBI? ...t bbbt b b e b b e e bbb s b b e E b e 0o b e o0 E e b e heh e E b e bbb b e b e e bt b bbbt
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.

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? ............c.ccccceenuee. Yes [ X ]

11 Sl =T [0 = T o I SRS P RSO PPPPRRPRPRRPPRN
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e

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

Yes [ X ]

No [ ]
New York

Yes [ ]

No [

N/A [

]

No [ X]

]

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
[CT0ToTa (g Te T =T o1V PSPPSR

I V@S, AAEE OF CRANGE! ...ttt bbb b bbbt E b b E e E b £ E e E e E £ E e E bR bRt b b e bR Rt bbbt bbb e

Yes [ ]

No [ X]

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiciciciee

12/31/2020

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

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

By what department or departments?
INEW YOTK .ottt h bbbttt a et h e e bt e bt oS h e e E e e H e e b e e et e e ae e e hs e ek et AR e e R e e E £ e R e e b e e bt ee e et e et b e b e e bt e bt e bt r et

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveieeeeeeeeeeeeececeeteee e eeeeaeeeteseees s aeaetese s s s sssesesss s s sssseesesasssssssessasansssssssssesasassssnsesesasssssnsssesasanananenen Yes [

Have all of the recommendations within the latest financial examination report been complied With? ............cccoeeiiieiiiiiiiiicieeeeee Yes [ X ]

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 NEW DUSINESS? ...

4.12 renewals? ........cccoceeienennn.
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? .......coiiiiiiiiiii s
4.22 FENEWAIST ...ttt bbbt bbb

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.ccooiiiiiiiiiiiicics
If yes, complete and file the merger history data file with the NAIC.

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

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 PEHOA? ..ottt

If yes, give full information:

Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ..........cc.ccocvvvniiiiinencs

If yes,
7.21 State the percentage of fOrQIGN CONTIOL; .........iiiiiiiiii bbb bbb bbbt bbbt bbbt bbbt e bt bbb nbe e

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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8.1
8.2

8.3
8.4

8.5

8.6

12.1

12.2

13.
13.1

13.2
13.3
13.4
14.1

14.11

14.2
14.21

14.3
14.31

GENERAL INTERROGATORIES

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]
If the response to 8.1 is yes, please identify the name of the DIHC.

Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Symetra Securities, INC. .o Bellevue, WA ..o ....NO.....]....NO.....|....NO.....|... YES....

Symetra Investment Management Company .... Farmington, CT

Is 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 COMPANY? ............ccccoeuiuiiiieeceeeeeeeeeeee e eeeeee e eneeaeae e Yes[ 1 No[X]
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 TUIE? ............ccccuovoveecuceeeeeeeeeeeeeeeeeteeeesaeaetese s s sasseeesesesasasseseses s s assstesesssssssssesessasassssesasssassnsesasanasanansasanas Yes[ 1 N[ ] NA[X]

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

SEAMIE, WA 98107 ..ottt etttk et h e b et e b et e b e e et e e s e s £t e b e e e b e e e b e e b e e b e R £ b s £tk £ et ek et b et ettt ettt e bt et e bt et ae e s e et nene

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 FEGUIBHIONT .....vcveveiiceetete ittt ettt es bbb ee e s st s st e s bbb s e e s bbb s s e s bbb s e s s e b b s s e s b e b b s e s bbbt e s bbb s s e s e s et b s s nsesetenas Yes [ ] No[X]
If the response to 10.1 is yes, provide information related to this exemption:

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? .............ccccceueueieieieeuereieieeeeeee e Yes [ ] No[X]
If the response to 10.3 is yes, provide information related to this exemption:

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ....
If the response to 10.5 is no or n/a, please explain

No[ ] NAJ

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

VP and Corporate Actuary

First Symetra National Life Insurance Company of New York

777 108th Ave NE, Suite 1200

Bellevue, WA 98004 ...

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[ 1 No[X]

12.12 Number of Parcels iNVOIVEA ...........coiiiiiiiiiee e

12.13 Total book/adjusted carrying ValUue .............cccueiiiiiiiiiiieieee e F

If, yes provide explanation:

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

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes[ 1 No[ ]

Have there been any changes made to any of the trust indentures during the YEar? ...........c.cociiiiiiiiiii e Yes[ 1 No[ ]

If answer to (13.3) is yes, has the domiciliary or entry state approved the Changes? ...........ccooiiiiiiiirieee e Yes[ 1 No[ 1 NAI

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? ....

a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professiona
relationships;

b. Full, fair, azcurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

c. Compliance with applicable governmental laws, rules and regulations;

d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

e. Accountability for adherence to the code.

If the response to 14.1 is No, please explain:

Yes [ X] No[ ]

Has the code of ethics for senior managers been amended? ... Yes[ 1 No[X]

If the response to 14.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ......... Yes[ 1 No[X]

If the response to 14.3 is yes, provide the nature of any waiver(s).

20.1
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GENERAL INTERROGATORIES

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 bt ettt h et e E e E £ R e E k£ R E £ ek e R £ E e £ R R £ R R £ R R e ek e b e e E e e b e b a e b et et ettt er 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

A= I0= o LI OO 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= o L1 OO 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 12O 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)? ....vviveveeececteteteeeeet et teteeeeeeeeaeteteseeesseaetesesessssaesesesesssssetesesasensssesesesasensssseetasassnsssetesasassnsssetesesasensesesetasasensssesesesasansnsesesasanans 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) ......ccccoooviovioeiiiiiiiiens 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) ......cccooviovioviiiiiiinne 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 STAEMENE? .............c.c.cvoiieeeeeeeeeeeceeeee et e et eaeaete e s e saeae s et ssasssseseses s asasseess s s assssssesassassssssssasssnsnessssannans Yes[ 1 No[X]
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......ooeveeevvveeneeenn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ...c.ooveiiieiiiiieieeeee e
22.1 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
90 AYS? ...eveeeeeeeceete et e ettt oot ettt et eeeeas e a et et e e an e et et et et eeaneeae et et ensnAeae At esenaneeAe st esensnAnee st et esensete st et ensnseAe st et ensnseee st et enanenae st esenanseaetesesansneneesesan s 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)............cccccevvevierverenenns Yes [ X] No[ ]

20.2
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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. ....vitctiieti ettt ettt et st te st et e e e te et es e et ese s s esesaesesees e e eses e s eseesese a8 eseeeeseese s e s e s ene s ene e R ese e s eseeaeseee et e s e be s eseneebeneeseseeseseesesensese s esensasennnnens B s

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

25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE COMIFACE? .....eeeecececeee ettt ettt ae e et s s s ae e e e e s s s e ass e e et s s ssaseeses s s ssansnses s s sssnanses s s snsnsesesas s nsssnsesssnassnsnsnsanas Yes[ 1 N[ ] NA[X]

25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? ........cccoerieiirieierienieieees 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? ....evvveeeeeeeeceeee ettt eae et s e aeae e et et s s s s e e et et es s s seseees s s sssnseses s s sssssesesasnssansesessnassnsesess s snansesesanananananen 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. ........cccccooeiiiiiiiieiennceeeeeee L TR T TR
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. .........cociiiiiiiiiii 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). ........ccceuiiiiiriiereiiiieieeeieseseeseessaese et sss s s ses sttt b st ssesese b s st sssssesesesssensssesanas 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 ............ccccceeveneens 0
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock ..........cccoceevreeriennnene, $ 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 ..o $ 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? ............ccccceeiviiiiiiinnnn. Yes[ ] No[ 1 NA[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

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

27.43 Other accounting QUIdANCE ..o 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
FOIOWING: v.veveeeevtieieeeetete ettt et s st s s s s e s s s ss s e s et e s se s et e s s s e s et a2 s s e st et s st b s e s At A et et s et s et s et s st en e 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? ......oeceveeeecececeete e ceceeeeteee e caeaet et e s saeaeseses s sasseseses s sssesesesesssssssssses s s ssssseses s s sssssseesesasasssansesesssnsssneesessanansnensanas Yes[ 1 No[X]

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

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
4 New York Plaza - 12th Floor
Mail Code NY1-E290
. [New York, NY 10004-2413

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?...........c.ccoocovnvvniiniennnn. 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. 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
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?............ccuvueverriiieriiereiiieeee e Yes [ ] 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?.............cccccceuevvererereieieeenennns Yes [ ] 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 ..o Symetra Investment Management Company ...........cccccooorvniiccunnne 549300GPUSUTJ741PGI3 ........

142463 ... MetLife Investment Management, LLC EAU07208FCR1SOXGYJ21 ........

109002 . ... |Principal Global Investors, LLC ....... 549300BAB | 0ZPCNH\VBSY ..

106595 . . |Wellington Management Company, LLP .. 549300YHP12TEZNLCX41 ..

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)])? w.vvvvrrrerereriieieieieieieese s seses Yes [ ] 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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GENERAL INTERROGATORIES

31. 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 ..o [ 3,143,155,505 |............ 2,914,870,207 |.............. (228,285,298)
31.2 Preferred SIOCKS ..........cvovcvevcuieiieieeeee ettt et 2,037,600 |.....cccoevrvnnee 2,037,600 |....oovviiiieieieiiine 0
31.3 Totals 3,145,193,105 2,916,907,807 (228,285,298)

31.4 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. ...........c.cc......

32.1  Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ...........cccoociiiiiiiiiniene Yes[ ] No[X]

32.2 Ifthe 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 @ PriCING SOUICE? ........c.cuevviuiueuereiisiesesesestssssesesessssssesese s sssssesese s ssssssesesessssssssesesessssssssesesessssssnsesesessssnsnsesens Yes [ ] No[ ]

32.3 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:

33.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .................... Yes [ X] No[ ]
33.2 If no, list exceptions:

34. 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 SECUNLIES? ............. i Yes [ ] No[X]

35. By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUMIES? ... Yes[ 1 No[X]

36. 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? ... Yes [ ] No[X]

37. 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? ..............c.cc......... Yes [ X] No[ 1 NAT[ ]
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38.2

39.3

40.2

41.2

422

GENERAL INTERROGATORIES

Does the reporting entity directly hold CryptOCUITENGIES? ..........coiuiiiiiiiiii e 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? ..........ccccuvviirininiinieninienenenennes 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 dIr€ClY ...t Yes[ 1 No[ ]
39.22 Immediately converted to U.S. dollars .........ccccooveiiiiiiiniienienieneeeeiee 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 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums

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

62,900

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 2
Name Amount Paid
...62,900

AM Best Rating Services,Inc. .......

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.

1 2
Name Amount Paid
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? ........... S e 0

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.

1 2
Name Amount Paid
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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? ... 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) @boVve. ........ccoeeiiiiiiiiiieeeeees S e
1.5 Indicate total incurred claims on all Medicare SUpPIEMENt INSUFANCE. ...........cuiiiiiiec 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 ...........cccceevevveennns
1.65 Total incurred claims
1.66 Number of covered lives

1.7 Group policies: Most current three years:
1.71 Total premium earned .........c.cccceeveveeennns 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.cccceevevevenns 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 41,881,429 ... ... 33,398,564

2.2 Premium Denominator ....823,414,742 ... ..601,613,725

2.3 Premium RO (2.1/2.2) ...ovuiuiuiiiiritieiete sttt snnanaeaeaenennnanaees 0.051 e 0.056

2.4  Reserve Numerator 9,650,257 . ..8,099,344

2.5 Reserve Denominator ...3,696,400,850 ... 3,210,434,309

2.6 RESEIVE RAHO (2.4/2.5) ...oouieieiieiiei ettt beaes e ee e e 0.003 .o 0.003
3.1 Does this reporting entity have Separate ACCOUNTS? .............cooiiiiiiiiiiiii i b e s a e s a e 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 aCCoOUNt? ..o B 0

3.4  State the authority under which Separate Accounts are maintained:
Article 42, Section 4240 0f the NEW YOTK COUE ........ooiiiieeeeeeeeeeeeeee e e e e e e e e e e e e e e aae e e e e e eeaseeee e e e e snneeeeeeennssseeeeeennnnseeeeeennnnnneeeeennnnne

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
[CR=T  rJO O O EESOSOSO TSRO $..

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 $

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 ..........ciiiiiiiiii bbb bbbttt bbbt bbbt b bt bbb e Yes[ 1 No[X]
5.2 If yes, please provide the amount of custodial funds held as of the reporting date. ...........cccuiiiiiiiii e S e
5.3 Do you act as an administrator for health savings accounts? ... Yes[ 1 No[X]
5.4 If yes, please provide the balance of funds administered as of the reporting date. ............ccooiiiiiiiiiii s S e
6.1 Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUrers? ...........cccoouioiiiieiienieieeeee e Yes [ ] No [ 1 NALX]
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 Written ...
7.2 Total Incurred Claims
7.3 Number of Covered LIVES ..o
*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 gurarantee)
Universal Life (with or without secondary gurarantee)
Variable Universal Life (with or without secondary gurarantee)
8. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............ccoceveiiiniiiiiinns 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? .....viieieivetiieieececte ittt ettt bttt et bbb s se e s bbb s se s b et s s e es e s e bbb es e s e s e b b s e e s s e b b st se s bbb s s e s b b et s s e st bbb s s st et s s s Yes[ ] No[X]
Life, Accident and Health Companies Only:
9.1 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
studies)? ...... . Yes [ X] No[ ]
9.2 Net reimbursement of such expenses between reporting entities:
9.21 Paid ..o $ o 8,948,714
9.22 RECEIVED.......vvriniieiieieee e F e 0
10.1 Does the reporting entity write any guaranteed iNtErest CONTFACES? ...........oi ittt sa e e e e e e e et e et e eneenneesaeenen Yes[ 1 No[ X]
10.2 If yes, what amount pertaining to these lines is included in:
10.21 Page 3, Line 1 ...ccvevvcireieeiseeins $ ..
10.22 Page 4, Line 1 ...ccoevveircireeicieenins $ ..
11.  For stock reporting entities only:
11.1  Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ............ccooveiiiiiiiiii e S, 165,000,000
12. Total dividends paid stockholders since organization of the reporting entity:
12,11 Cash .. F 0
1212 StOCK ..ot F o 0
13.1 Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ............cocooiiiiiiiiiiiiieiiee e Yes[ 1 No[ X]
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death
benefits of the occupational iliness and accident exposures, but not the employers liability exposures, of business originally
written as workers’ compensation insurance.
13.2 If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? ............cccccooiiiiiienne Yes[ 1 No[ ]
13.3 1f 13.1 is yes, the amounts of earned premiums and claims incurred in this statement are:
1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained

RS TR o B == =T N o =Y o 01U o RN
13.32 Paid claims
13.33 Claim liability and reserve (beginning of year) ....
13.34 Claim liability and reserve (end of year)
13.35 Incurred claims
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GENERAL INTERROGATORIES

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

If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 13.31 and
13.34 for Column (1) are:

1 2
Attachment Earned Claim Liability
Point Premium and Reserve

13.41 <$25,000
13.42 $25,000 - 99,999
13.43 $100,000 - 249,999
13.44 $250,000 - 999,999
13.45 $1,000,000 or more
What portion of earned premium reported in 13.31, Column 1 was assumed from POOIS? .......cc.eiiiiiiiiiiiiiiiie ettt e e $ ...

Fraternal Benefit Societies Only:

14.
15.

16.

17.

18.1

18.2
18.3

18.4
18.5
19.

20.

21.

22.

23.

24.
25.
26.1
26.2
27.

28.1
28.2

291
29.2
30.1
30.2

31.

321

32.2
32.3

33.1
33.2

34.

35.1
35.2

Is the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? ....... Yes [
How often are meetings of the subordinate branches required to be held?

When was the last regular meeting of the governing body NEIAT ...........c ettt

]

No [

]

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? ..o

How many of the same were delegates of the subordinate BranChES? ... s

How are the expenses of the governing body defrayed?

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

27 AT FIrSt YEAI .ttt e

]
]

]

27.12 SUDSEQUENTE YEAIS ......ooviiiniieiiieiieeiieee ettt ne s

Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses?

Yes [

Does the reporting entity pay an old age disability benefit? ....
If yes, at what age does the benefit COMMENCE? ... ettt ettt e e et et e e e

]

Has the constitution or have the laws of the reporting entity been amended during the YEar? ..o Yes [
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 OrCE @t thE PIESENT HIME? .......evvieeececeeie ettt ettt eee s e et e s e e en s seetesesessseaesesesensssseetesessssssseesesasesssseaesesasasnsssetesasasnsnsetetesasensneesnsasannseen Yes [
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? .
If so, was an additional reserve included in Exhibit 57 .....................

Yes [
I No|

If yes, explain

Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year? ...................... Yes [
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 MEMDETSNIP OF FUNAS? ...........c.cuovevecceceeeeeeeeeceee ettt e et et s s et s e s s ssasseses s s ssassssesensasansesesansananansanas Yes [ ] Nol
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? .......
Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus?
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

21.2

]

]
]

]

]
]

]

No [
N/A [

]
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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 2 3
2022 2021 2020

4
2019

21.

22.

23.
231

24.
25.
26.
27.
28.

29.

30.
31.

32.
33.
34.
35.
36.

37.
38.
39.
40.
41.

42.
43.

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)
Total (Line 21, Col. 10)

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)
Group (Line 2, Col. 9)
Industrial (Line 2, Col. 2) .
Total (Line 2, Col. 10)
Premium Income - Lines of Business
(Exhibit 1 - Part 1)

Industrial life (Line 20.4, Col. 2)
Ordinary-life insurance (Line 20.4, Col. 3)

Ordinary-individual annuities (Line 20.4, Col. 4)
Credit life (group and individual) (Line 20.4, Col. 5) .
Group life insurance (Line 20.4, Col. 6)
Group annuities (Line 20.4, Col. 7)
A & H-group (Line 20.4, Col. 8)

A & H-credit (group and individual) (Line 20.4,
Col. 9)

A & H-other (Line 20.4, Col. 10)

Aggregate of all other lines of business (Line
20.4,Col. 11)

Balance Sheet (Pages 2 & 3)

Total admitted assets excluding Separate Accounts
business (Page 2, Line 26, Col. 3)

Total liabilities excluding Separate Accounts
business (Page 3, Line 26)

Aggregate life reserves (Page 3, Line 1)

Excess VM-20 deterministic/stochastic reserve over

NPRrelated to Line 7.1 ...
Aggregate A & H reserves (Page 3, Line 2)

Deposit-type contract funds (Page 3, Line 3) ..........]
Asset valuation reserve (Page 3, Line 24.01)
Capital (Page 3, Lines 29 and 30)
Surplus (Page 3, Line 37)
Cash Flow (Page 5)

Net Cash from Operations (Line 11)

Risk-Based Capital Analysis
Total adjusted capital

Authorized control level risk - based capital

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)

7,413,867 6,511,737 6,219,277 6,239,258 5,946,848
............ 2,326,511,583 |............ 1,075,562,788 | ...........c0.c00e0.822,323 |oooooiiccccicicies oo
...................................................................................................................................... 269 .o 196
................... 1,297,039 | 770,350 [ 324,728 | 142,548 18,110

................... 4,498,317
................ 758,705,996

................... 2,119,958
................ 547,561,730

................... 1,115,379
................ 463,449,776

802,351
549,544,414

....................... 732,204
512,916,116

823,414,742 |............... 601,613,725 |................ 532,025,362
............ 3,981,185,879 |............ 3,477,277,070 |........... 3,048,337 ,831
............ 3,800,035,701 |............ 3,298, 118,300 |............2,909,881,107
............ 3,705,402,213 |........... 3,203,913,017 |............2,822,738,590
................... 7,432,148 |..................2,785,564 |.....................T74 541
................... 4,771,498 |...............5,212,768 |................... 3,804,340
................. 28,045,888 |................ 31,214,502 |................. 32,973,199
................. 26,312,306 |................ 22,279,983 |................. 18,651,688
................... 2,000,000 |...................2,000,000 |...................2,000,000
................ 179,150,178 |................ 177,158,769 |................ 136,456,724
............... 481,182,058 |................398,293,431 |................351,509,060

.. 194,712,485 |. ...188,688,752 |..

36,381,937

40,694,677

31,081,478

.............................. 3.3 | 15 . 0.5
............................. 0.0 [ 0.0 | 0.0
............................. 0.1 [ 00 o

..157,108,412 |..

................ 619,470,365

............ 2,707,334,068

............ 2,565,068,221
............ 2,471,579,628

................... 3,407,101
33,197,036
15,144,377
................... 2,000,000
................ 140,265,847

445,886, 140

28,947,110

...157,410,224 |..

................ 553,530,879

............ 2,246,491,639

............ 2,107,323,368
............ 2,035,555,979

................... 3,156,308
32,798,565
12,237,735
................... 2,000,000
................ 137,168,271

................ 410,063,774

.. 151,406,006
23,832,403

100.0 100.0 100.0

100.0

100.0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

FIVE-YEAR HISTORICAL DATA

(Continued)

2022

2
2021

2020

44.

45.

46.

47.

48.
49.
50.
51.

52.
53.

54.

55.

56.

57.

58.

59.

60.

61.
62.

63.

64.

65.

66.

67.

68.

69.

70.

71.

72.
73.

74.
75.
76.
77.
78.
79.
80.
81.
82.

83.
84.

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, COol. 1), oo

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

Total Nonadmitted and Admitted Assets

Total nonadmitted assets (Page 2, Line 28, Col. 2).
Total admitted assets (Page 2, Line 28, Col. 3)
Investment Data

Net investment income (Exhibit of Net Investment
Income)

Realized capital gains (losses) (Page 4, Line 34,
Column 1)

Unrealized capital gains (losses) (Page 4, Line 38,
Column 1)

Total of above Lines 54, 55 and 56
Benefits and Reserve Increases (Page 6)

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)

Total contract/certificate benefits - A & H (Lines 13
& 14, Col. 6)

Increase in life reserves - other than group and
annuities (Line 19, Col. 2)

Increase in A & H reserves (Line 19, Col. 6)

Dividends to policyholders and refunds to members
(Line 30, Col. 1)

Operating Percentages

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 ....................

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 .......

A & H loss percent (Schedule H, Part 1, Lines 5 and
6, Col. 2)

A & H cost containment percent (Schedule H, Pt. 1,
Line 4, Col. 2)

A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2)

A & H Claim Reserve Adequacy

Incurred losses on prior years’ claims -
comprehensive group health (Sch. H, Part 3, Line
3.1 Col. 3)

Prior years’ claim liability and reserve -
comprehensive group health (Sch. H, Part 3, Line
3.2Col. 3)

Incurred losses on prior years’ claims-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.1 Col. 1 less Col. 3)

Prior years’ claim liability and reserve-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.2 Col. 1 less Col. 3)

Net Gains From Operations After Dividends to
Policyholders/Members' Refunds and Federal
Income Taxes by Lines of Business (Page 6.x,
Line 33)

Industrial life (Page 6.1, Col. 2)

Ordinary - life (Page 6.1, Col. 1 less Cols. 2, 10
and 12)

Ordinary - individual annuities (Page 6, Col. 4)

Ordinary-supplementary contracts
Credit life (Page 6.1, Col. 10 plus Page 6.2, Col. 7)
Group life (Page 6.2, Col. 1 Less Cols. 7 and 9) ....
Group annuities (Page 6, Col. 5)
A & H-group (Page 6.5, Col. 3) ..
A & H-credit (Page 6.5, Col. 10)
A & H-other (Page 6.5, Col. 1 less Cols. 3 and 10)

Aggregate of all other lines of business (Page 6,
Col. 8)

Fraternal (Page 6, Col. 7)
Total (Page 6, Col. 1)

............ 3,981,431,326

126,949,785

(2,566,486)

(1,320,953)

............ 3,477,595,966

106,625, 149

138,870

(47,354)

............ 3,048,628,449

94,918,415

(29,078)

............ 2,246,677,680

69,711,974

.......................... 4,688

123,062, 346

387,627,980

32,037,974

................... 2,623,307
(441,270)

10,273,660

13,215,504

(1,560,484)
(24,916,557)

(364,709)
(19,099)

106,716,665

................ 253,089,087
21,897,233

561,208
................... 1,408,428

................... 4,883,001

(1,558,743)

(1,077,700)
(22,915)

94,889,337

197,468,065

48,653,608

(598,615)
....................... 397,239

(831,616)
(173,149)

(4,382,858)
(18,720)

178,689,017

48,314,939

................... 3,345,090
....................... 250,793

(3,357,714)
................... 4,341,955

751,151
(17,079)

69,716,662

155,068,813

24,511,636

(786,179)
................... 1,369,230

(44,076)
286,224

....................... 352,497
(18,047)
409,005

(17,457,234)

12,281,460

(4,626,427)

2,650,645

985,603

NOTE

If no, please explain:

23

. 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? .........c.oiiuiiiiiiiiieiie ettt ne e

Yes [

] Nol ]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York
DIRECT BUSINESS IN THE STATE OF Grand Total

DURING THE YEAR 2022

NAIC Group Code 1129 LIFE INSURANCE NAIC Company Code 78417
1 2 3 4 5
DIRECT PREMIUMS Credit Life (Group
AND ANNUITY CONSIDERATIONS Ordinary and Individual) Group Industrial Total
1. Life INSUrANCE ...veeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeenees oo A A47 578 | oo 12,371,010 oeoeeeeeeeeeeeeeeeeees o 16,818,588
2. Annuity considerations ...... ..758,706,035 |.. ..758,706,035
3. Deposit-type contract funds ...........ccoeeevviennicecniccnn oo 859,311 [t XX e oo e e XK e e 859,311
4. Other considerations ............ccccooeeeiienieiinininininiee foiieiioieeeeeeeeeeeeeeeeeeeeees oo | e e
5. Totals (Sum of Lines 1 to 4) 764,012,924 776,383,934
DIRECT DIVIDENDS TO

6.1
6.2
6.3

6.4
6.5

71
7.2
7.3
7.4
8.

POLICYHOLDERS/REFUNDS TO MEMBERS

Life insurance:

Paid in cash or left on deposit ...
Applied to pay renewal premiums
Applied to provide paid-up additions or shorten the

endowment or premium-paying period
Other
Totals (Sum of Lines 6.1 to 6.4)

Annuities:

Totals (Sum of Lines 7.1 to 7.3)
Grand Totals (Lines 6.5 plus 7.4)

9.
10.
1.
12.
13.

DIRECT CLAIMS AND BENEFITS PAID
Death benefits
Matured endowments
Annuity benefits
Surrender values and withdrawals for life contracts ..
Aggregate write-ins for miscellaneous direct claims

and benefits paid
All other benefits, except accident and health
Totals

................... 1,648,178

R 5,068,335 |.

391,967,099

N 5,068,335

392,224,035

1398.
1399.

DETAILS OF WRITE-INS

Summary of Line 13 from overflow page
Totals (Lines 1301 thru 1303 plus 1398) (Line 13
above)

Ordinary

Credit Life

(Group and Individual)

Industrial

Total

DIRECT DEATH
BENEFITS AND
MATURED
ENDOWMENTS
INCURRED

3
No. of
Ind.Pols.
&Gr.
Certifs.

Amount

No. of
Pols. &
Certifs.

10

Amount

16. Unpaid December 31, prior

17. Incurred during current year |.
Settled during current year:
18.1 By payment in full

year

18.2 By payment on

.1,010,281

10,146,462 |...

10,502,172

18.3 Totals paid
18.4 Reduction by compromise ....
18.5 Amount rejected

compromised claims

10,502,172 |.

............ 1,055,553
11,917,043

12,150,350

18.6 Total settlements ..........c..c.|oooee.. 24 ... 1,648,178 | feevnnccciinniee [0 666 | 10,502,172 |.oecoics [ o890 s 12,150,350
19. Unpaid Dec. 31, current
year (16+17-18.6) 3 167,675 36 654,571 39 822,246
No. of
POLICY EXHIBIT Policies
20. In force December 31, prior
YEAT .o 933 1,289,044,342 |.............. () IR O 36 |.... 5,222,693,519 .o oo o 99 |.... 6,511,737,861
21. Issued during year ...1,297,038,765 ..o [ [ 7 o 286,685,300 [...covvrine fooreeieniiccces [ 534 |.... 1,583,724,065
22. Other changes to in force
(NEt) oo (46)|....... (49,267,000 ...cecvreee frerereieneenieriinne feneeae (4)]...... (632,327,000 [-..vvceeee [ [ (50) |...... (681,594,000)
23. In force December 31 of
current year 1,414 2,536,816, 107 (a) 39 4,877,051,819 1,453 7,413,867,926
(a) Includes Individual Credit Life Insurance prior year $  ....cccooovveiiiciiicinicnnne ,currentyear $ i,
Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $  ....ccccoooveviviiiicccinns ,currentyear$ i
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year $ oo ,currentyear$ e
ACCIDENT AND HEALTH INSURANCE
1 2 3 4 5

Direct Premiums

Direct Premiums
Earned

Policyholder Dividends
Paid, Refunds to
Members or Credited
on Direct Business

Direct Losses Paid

Direct Losses
Incurred

24,
241

242
243
24.4

25.1
25.2
25.3
254
25.5
25.6
26.

Group Policies (b)
Federal Employees Health Benefits Plan
premium (b)
Credit (Group and Individual)
Collectively renewable policies/certificates (b)
Medicare Title XVIIl exempt from state taxes or fees
Other Individual Policies:
Non-cancelable (b)
Guaranteed renewable (b)
Non-renewable for stated reasons only (b)
Other accident only
All other (b)
Totals (sum of Lines 25.1 to 25.5)
Totals (Lines 24 + 24.1 + 24.2 + 24.3 + 24.4 + 25.6)

49,195,846

49,195,846

50,738,164

50,738, 164

31,509,223

31,509,223

32,668,223

32,668,223

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products

insured under indemnity only products

889 .

24.GT

1 and numbe

r of persons
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

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 YEAT ......cveuieieieiiieieieieeeieie it [ e oeeenieeesieeesi e 933 | 1,289,045 ..o oo o 36 | 87,478 |, 5,222,693 |....oovin 6,511,737
2. 1SUEd dUIING YEAT ......cvvviiiecieieieieeeeeeie e 1,297,039 |.... ... 286,685 |... 1,583,724
B T (= TN =T g Lo == Eot T T o 0 O O O O O O O O SO
4. Revived during year .......... 27,600 27,600
5. Increased during year (net) O O P ST KPP PR RO
6. Subtotals, LINES 210 5 ....cc.oouiiiiiieiiiiesesieeresesesesese s [ [ 999 [, 1,324,839 | oo | [ 9,133 |, 286,685 |......ccocveee 1,611,324
7. Additions by dividends during year ...........ccccoceeveenienienn Jorieniens D, 0, CHURR RSSO USSR D, 0, CURR SRR SRR D%, 0, CURRN SRR RRTRRRR D&%, N RURR D O O R S
8. Aggregate write-ins for increases .
9. Totals (Lines 1and 6 t0 8) .......cccuvireiiiiiiiirieiieceies
Deductions during year:
10. Death ..o
11.  Maturity ...
12, Disability ........ccciviiiiiiiiiiiic
130 EXPIMY oot
14.  Surrender
15. Lapse .......... .
LT O7o T (YT 1o o O AP PO SO PP NPT NPT WP ISR D&%, U RURR D&%, N RURR D O SO
17, DECrEASEA (ML) ....vvererieieieiirieeeieieesire et s oo innies [onierssss s e 3,000 v oo oo 2 |t LY P 426,857 |.covevicicin 429,857
S TR =T T U =T o O O O O O O O R AP SO
19.  Aggregate write-ins for decreases
20. Totals (Lines 10 to 19) ..............
21. Inforce end of year (b) (Line 9 minus Line 20)
22. Reinsurance ceded end of year ...........cccccevenenenencnenn.
23. Line 21 minus Line 22
DETAILS OF WRITE-INS
0801.
0802. .. .
L0 O o O O O ) R RO RO PP OPR RPN
0898. Summary of remaining write-ins for Line 8 from overflow
T=To T TR OO KOOSO OO RO OO RSO OO TS SO T RO AU T TP TO PSP TR T OTOTRTTPR TR PP
0899. TF()Z)'?ALS (Lines 0801 thru 0803 plus 0898) (Line 8
above)
1901.
1902.
1903.
1998. Summary of remaining write-ins for Line 19 from overflow|
T=To T TR OO RO OO OO SO RO RSOSSN SO T RO T AU TSSO TSSO PSPOUOR TP TR TPR PO
1999. TF()Z)'?ALS (Lines 1901 thru 1903 plus 1998) (Line 19
above)
Life, Accident and Health Companies Only:
(@) Group $ oo sIndividual $ e
Fraternal Benefit Societies Only:
(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates ............cccccooviiiiinnns , Amount $
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 2022 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 iNSUranCe ..........cc.ccovvrerenenencnnens Y AR W
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
27.  Term poliCies - AECTEASING .......ciouiiiiiiiiiieitiertee sttt ettt et sbeesbeesbe et [roe s sies [oreer s fee e [
28.  Term PONCIES = OtNET .......ovieieieiieeetcececc ettt 527 | 1,297,039 |.ooovereree 1,074 [, 2,510,709
29. Other term insurance - decreasing . I PR XXX oo oo o, D% ST RPN
30. Other term insurance .................. XXX XXX
31, Totals (LINES 27 10 30) ....eviveirieiirieiirieit sttt sttt LS 1,297,039 | 1,074 | 2,510,709
Reconciliation to Lines 2 and 21:
32, Term additionS .......coouieiiiieeie e XXX e fooeeeniieiicins o, D0 ST RO
33. Totals, extended term iNSUrANCE ..........ccceeiciieiciiieciee e e XXX e o XXX e feeeee e o
34. Totals, whole life and enNdoOWMENt ..............c.covoieiiuiieeece e 340 26,108
35. Totals (Lines 31 to 34) 527 1,297,039 1,414 2,536,817
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 INAUSHTIAL ... [
37, Ordinary .....ccccoeveiviiiiiiiie 1,297,039 |... ...2,536,817 |.
38. Credit Life (Group and INdividual) ..........cccccoviiiiiiiiiiininneseseseses e
KIS T € TN oSO O PR 286,685 4,877,051
40. Totals (Lines 36 to 39) 1,583,724 7,413,868
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 ...............|.cccverrnne XXX [ o, XXX e 25,802
42.  Number in force end of year if the number under shared groups is counted
ON @ PrO-TALA DASIS .......vvvcvcececece et es s s en s s d|eee ettt orresesasenes D 0.0 I H 92,220 |.............. XXX
43. Federal Employees’ Group Life Insurance included in Line 21 ..o [ o e
44. Servicemen’s Group Life Insurance included in Line 271 .........cocoiienieneeniens foonniniiiins 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 250 |

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.1 0 NJA ettt ettt ettt bttt s b4 st e A A A4 st e s sS4 RS es e s AR b s s e s ARt s s e s AR b st e s AR b see e s AR Rt e s AR bt e s bbbt e s b et st ettt s n et eb et s 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 15 | 19 [ e s 29,025 oo 1,678,419
49.  Disability INCOMe ... | | [ [ [ [ [ [
50. Extended Benefits ...........c.o.|ooeereenennne foomneni [ D,0. & CHU R, XXX i oo s e [
51. Other ..o

52. Total (a) 15 | (a) 19 (a) 29,025 | (a) 1,678,419

(a) See the Annual Audited Financial Reports section of the annual statement instructions
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ANNUAL STATEMENT FOR THE YEAR 2022 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 ......cucvcviiiiiiiiieieteteteet sttt ettt enens[oeeeeee e eeese e 15 [ [
2. I1SSUEA AUIING YBAT ....eieiiieieieieei ittt e e senes |ee s sttt eees[oeseeeeeeeeeeeeese e B | [
3. Reinsurance assumed .............cccccooiiiiiiiiiiniiici e
4. Increased during year (net) .
5. Total (LINES 110 4) ..o
Deductions during year:
6. DeCreased (Net) ......cocouiiiiiieeeee ]
7. Reinsurance ceded
8. Totals (LINES 6 AN 7) cuoveveiiieiieieieieiee sttt 4
9. Inforce end of year (liN€ 5 MINUS lINE 8) .......ccooiririririiieieiiriiirisseieieieee s e ssieees [oeeeieieee e A7 e [
10.  Amount on deposit
11, INCOME NOW PAYADIE .......ooviiiiiiiiiiiiciici 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 .........ccciiiiiiiiiiii e
2. Issued during year ...........
3. Reinsurance assumed ....
4. Increased dUuring Year (Net) ........ccccuuiriiiiiiiiiiie ]
5. Totals (LINES 110 4) woueuivieiiiiieieieieieieiee sttt 604 26,276 14 46
Deductions during year:
6. DECTEASEA (NEL) ..uouviiiieeceeteiiie ettt sttt [C] R 1,921 [ P 8
7. Reinsurance Ceded ............ccociiiiiiiiiiiicic s
8. Totals (Lines 6 and 7) 61 1,921 2 8
9. Inforce end of year (lin€ 5 MINUS lINE 8) .......cccvuiiririririeieieierieeeessie e e 543 | 24,355 | 12 e 38
Income now payable:
10.  Amount of iINCOME PAYADIE .........c.cueueuiiiiiiieceecce e (a) 8,970,248 XXX XXX (a)
Deferred fully paid:
11, ACCOUNE DAIANGCE ..ot anaen XXX (a)  3,615,874,811 XXX (a) 1,878,305
Deferred not fully paid:
12.  Account balance XXX (a) 5,052,019 XXX (a) 486,407
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......cccoeevrveecne 106,949 |................ 40,850,167
2. Issued during year .............. ...20,162,378 |...
3. Reinsurance assumed ........J..cccoiiiiiniiiiiiiins fori,
4. Increased during year (net) . XXX
5. Totals (Lines 1to 4) ............] 131,566 XXX
Deductions during year:
6. Conversions ..........ccccecceceeec o e, D, %, CTRTRUT UTITRTR D, %, CTRTRUT RPN D, %, CTRRTUT TR D,0, %, CHUIRRTRITN RUTIPRTR DA 0, %, G
7. Decreased (net) ......cccoccecee o 16,204 L, XXX e oo o, D, 0 ST R ORROPRROTROR RUPIUPIPROY XXX e
8. Reinsurance ceded ............. XXX XXX XXX
9. Totals (Lines6t08)............] 16,254 XXX XXX XXX
10. Inforce end of year (line 5
minus line 9) 115,312 | (a) 50,869,022 (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 T U RS KOO
P 10 T=To o U]y T o =Y TSP U PP PP PORUPORURY SRRSO ESRTERT RSP
3. REINSUraNCe @SSUMET .........oouiiiiiiiiiiiiieeeeee e QI oo G ... ... G ... S ey .o o
4. Increased during year (net) ......c.ccccoevvvivvn A ... B ... AP SER . BER B E
5. Totals (Lines 1t04) ....ccccevvvvvvvvivivcvicvcce R - B B VR - BN B B e
Deductions During Year:
6. Decreased (net) .....ccceoevevvevecvevencvcrcvceee R N R ... A B N B [
7. Reinsurance ceded .............ccccececvvcvcvvecece JER . N BB
8. TOHAIS (LINES B @NG 7) ...ttt ettt bbb bbb bbb bbb bbb b bR E R b bRt bbbt b bbbt b e n e n e
9. Inforce end of year (liN€ 5 MINUS [INE 8) .......ciiiiiiiiiiii ittt bbbt bbbt 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 2022 OF THE First Symetra National Life Insurance Company of New York

FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. ReSEIVE as Of DECEMDET 31, PHOT YEAI ........c.iuiuieieieieieeesetsetsetes et es sttt e s ssessessesset bbbt bbb bbbttt (2,795,171)
2. Current year's realized pre-tax capital gains/(losses) of §  ....... (32,112,637) transferred into the reserve net of taxes of §  ......... (6,743,654) |...ccvvvennne (25,368,983)
3. Adjustment for current year’s liability gains/(losses) released from the FESEIVE ..ot o
4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + LiNE 3) .....c.cvuiuiuririueireieieiee e (28,164,154)
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) (2,084,571)
6. Reserve as of December 31, current year (Line 4 minus Line 5) (26,079,583)
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 2022 et e (498,334) ... (1,586,238)|-..ceveeeeicieeiceens oo (2,084,571)
2. 2023 bbb (446, 175) [ (8,006,271 [..ecvueereeerieireeieieieees Joevreieirieeie (3,452,447)
3L 2024 o e (445,126)|......coccenve. (3,040,601)|-...ceeeececcrircens oo (3,485,727)
4. 2025 oot (406,053).......ccvuvnee (2,945, 183) |- oo (3,351,236)
5. 2026 .ot e (332,163) ... (2,857,694) |......coicicirncens oo (3,189,857)
B. 2027 oot e (262,834) ..o (2,784,951) oo oo (3,047,785)
7o 2028 .ottt e (191,364) [ (2,502,401) v oo (2,693,765)
8. 2029 ..t e (118,077) [ (2,086,904) |......oreeiririirircens o (2,204,981)
9. 2030 ettt e (63,197) [ (1,685,603) [....couceeeericiieieieieee oo (1,698,800)
10, 2037 oot (24,448)|................. (1,166,399) ... oo (1,190,847)
11, 2032 oo (3,400) ..o (666, 112)|-.eeeeceeeireeirceens o (669,512)
12, 2033 .ottt (2,39 ] (382,428 ... [ (384,819)
13. )
14. )
15. )
16. )
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31. 2052 and Later
32.  Total (Lines 1 to 31) (2,795,171) (25,368,983) (28,164,154)

28
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ANNUAL STATEMENT FOR THE YEAR 2022 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 YEAN ..........ccocvoveveveieueeeeieietetetetetetesease e et et esesesesessae s et et et eseseaessssas et et esesesesesssssssesesasesesesssssssessseses|eseseseneneananas 18,521,692 |.....cocve... 3,536,883 |................. 22,058,574 |......cveveee 221,409 oo e 221,409 |..oooeeeenn 22,279,983

2. Realized capital gains/(losses) net of taxes = GENEIAl ACCOUNL ..........oiiiiiiitieieee ettt ettt eseesseesseesbeesbeesbe e seenee deri et s et ses [oeesiee s e st s siees [oreireenseesee s sessessrees [oesiessiis e s e ssnnsiassesseess [resenseesessessessessrnesnnens [oeresssessssssensessessesseesns |oseseeseeses s sre s

3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNLS .........coiuiiiiiiiiiieeie ettt ettt s sieesseesbeesbeebeesneennefebe et e st esa e s ae s s saeseesres [oeesieesiesbessi e e s e sarsnes [oreeesesseesesseeseesessries [oesieesiessses e sssnssassesseess fresensnssessessessressrnssnnens [oereessesssessensessessesseesns Josesessesseeses e s e ne s

4. Unrealized capital gains/(losses) net of deferred taxes - GENETal ACCOUNL .............c.cucueurriieieieeeieeeseeeseeeeseeesesesesessses st sssssses s e seeseeenens (760,295) ... o (760,295)|.....c.cvvevrenee (560,658) ... oo (560,658)].....ccuvenne (1,320,953)

5. Unrealized capital gains/(losses) net of deferred taxes - SEPArate ACCOUNLS ........c.couiiiiiiiiieiieiiei e ee e [ere st seesres [oeesieesiesbe s s s snssiarsiees [oreeesesseeseeseeseesessrees [oesiessbessiesssessenssasseesee s [reseesiessessessessessressnnans [oeressiessssssessassessessessns |oeeseesesseesres s ne s

6. Capital gains credited/(losses charged) to contract benefits, PaYMENtS OF FESEIVES .........cccooiiiiiiiiiiieeeeeie e s oo o [ iie s [ere s ses s sessnees [oeressiesise s ses s se [oeesee s

A = =T Te o110 OO 5,531,160 927,101 6,458,261 6,458,261

8. Accumulated balances (LINES 1 trOUGN 5 =6 # 7) .....c.viuiueueiiiieiieieieieieieie ettt sss st b et sae st s s s st s s snsssesesesa|ese s snsnsnaesas 23,292,557 |oeererine. 4,463,984 |................. 27,756,539 |..ocovvivinne. (339,249) ... e (339,249) ... 27,417,291

9. MAXIMUM FESEIVE ...ttt h b h b e b0 b b h b e bbbt nssa s s [rhe s 28,584,920 |...coovvcrnnnen. 5,347,279 |.ccoiviinnes 33,932,199 [ 439,317 [ oo 439,317 | 34,371,516
10, RESEIVE ODJECHVE .......oveeveceiececeeee vttt sttt st s e bt s e s s et et s s et st s et ns et e sttt nen 16,421,212 4,114,161 20,535,373 439,317 439,317 20,974,690
11, 20% OF (LINE 10 = LINE 8) ...ttt b e bbb s s b s st (1,374,269) (69,965) (1,444,233) 155,713 155,713 (1,288,520)
12, Balance before transfers (LINES 8 + 11) ....ccuiiiiieeueieiiieieiete ettt sttt sttt s et e st s st s s s s s st s s st ese s st sn e sesesesessnsnsnseses frsnsnaesesenans 21,918,288 |......cocoveeee. 4,394,019 | 26,312,306 |..coovevirriinne (183,536) [ oo (183,536 [....vvveceenne 26,128,770
B TR 1= 1= O O O O O O OO NSO
L VoY [N g1 = Voo Ty 4o T o O O O ) RSO R OPRSRPR SEO T
15, Adjustment dOWN t0 MAaXIMUM/UD t0 ZEFO ..........c.cueueeeeeeeeeeeeeeeeeeeee e eeee s s s ses e s ss s s sessss s s e s nasnaesasesessesesssessesesssssnsnsees 183,536 183,536 183,536
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 21,918,288 4,394,019 26,312,306 26,312,306




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York
ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

o€

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)
LONG-TERM BONDS
1. Exempt OblIgations ............ccccrieeveieeeieeeececeeeeseee e e 33,753,702 | XXX e XXX e e 33,753,702
2.1 1 NAIC Designation Category 1.A ........cccccueueueeeeeecueeeeeeeeeeeeuesens forereneeeeeeens 387,162,219 ..o XK e XXX i e 387,162,219
2.2 1 NAIC Designation Category 1.B .........ccccoeveveveueueeeeeeeeieeierenens [reeeeeceenenens 48,506,057 |........coocee. XKoo oo XXX e e 48,506,057
23 1 NAIC Designation Category 1.C .. .165,853,426 |.... .165,853,426 |....
2.4 1 NAIC Designation Category 1.D .......cccevevevrecueeeeeeeeecceeeerenas [oreeeeeeieenens 65,442,579 |...oooee o XX e [ XX e oo 65,442,579 |....
25 1 NAIC Designation Category 1.E ........cccceueueueeereuceeeeeeeeeeceeaens fereeeneeenenens 214,231,075 | XX e foeeeee e X e [ 214,231,075
26 1 NAIC Designation Category 1.F ........cceueveeeccucueeeeeeeeeeceeenena ererenecenenens 449,163,944 |............. XK e b XK e 449,163,944
2.7 1 NAIC Designation Category 1.G .........cccoeeveveveveuereueeeeeeeeeeerenens |resessseeneeenes 422,870,014 [.....oooooo. XXX fereeerere e XX e [reeseesesenens 422,870,014
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ...cceoeue....... 1,753,229,314 1,753,229,314
3.1 2 NAIC Designation Category 2.A ..........cccccveveveveveueeeeeeeeeeereenens oo 396,232,531 oo XX e e XK e e 396,232,531
3.2 2 |NAIC Designation Category 2.B ..........cccceoeeeecueueueeeeeeceeeeenenas |reeeeeceeenens 661,602,543 |... 661,602,543 |....
3.3 2 NAIC Designation Category 2.C .........ccccoeoveveveveveueeeeeeeseseeenens |resessseeeenenes 246,117,478 246,117,478
3.4 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 1,303,952,552 1,303,952,552
41 3 NAIC Designation Category 3.A .........ccceveveveueueeeeeeeeeieereesens |oeeeeiennas 30,737,658 ..ot XXX e et XK e e 30,737,658
4.2 3 |NAIC Designation Category 3.B .. ....3,306,581 |... ....3,306,581 |...
43 3 |NAIC Designation Category 3.C ......cceeveeeucueueeeeeececeeeeseeessaes fresescssssesesnnces 5,813,554 |............ DS, ST OTRUITIND., 9, o, SHTRUTOPITY NOURRRo 5,813,554
4.4 Subtotal NAIC 3 (4.1+4.2+4.3) ..o 39,857,793 XXX 39,857,793
5.1 4 NAIC Designation Category 4.A .........ccceueveeeecueueeeeeeereeaeenens ferveeereeeeeenans 5,656,575 |...ccouenn.. XXX [t XK e 5,656,575
5.2 4 [NAIC Designation Category 4.B .........cccccceueeueueeueueeeeeeeeeeenns 2,579,187 |.............. D 0.0 CHUNINN RUSRIIND .6 SRR 2,579,187 |....
5.3 4 |NAIC Designation Category 4.C ............ccoeeueueeeeeueueeeeeeereeeuens frseeesesnssseenas 3,876,382 |............... DS, ST OTRUITIND., 9, o, SHTRUTOPITY NOURRRo 3,876,382
5.4 Subtotal NAIC 4 (5.1+5.2+5.3) .... 12,112,144 XXX 12,112,144
6.1 5  |NAIC Designation Category 5.A ........ccceeeeeeeeeueuereeereceeeeerenenas |oeeeeeeeeeeeeaenns 250,000 [......oooeee XXX s [ X s oo 250,000
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) . 250,000 XXX 250,000
7. 6 NAIC B ..ot [oeesbe et e e et seesees [eeeieeie e D, 0,0, CHUR USRRRRID. . O, GO N
8. Total Unrated Multi-class Securities Acquired by Conversion . XXX
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 3,143,155,505 XXX 3,143, 155,505
PREFERRED STOCKS
10. 1 Highest QUaity .......ocooiiiii e oo,
11. 2 High Quality ....... 2,037,600
12. 3 Medium QUANILY ....oceeeeieiiieee e [
13. 4 LOW QUANILY ...t [
14. 5 Lower QUAlitY ..o
15. 6 In or Near Default
16. Affiliated Life with AVR .......cccoiiiiiieee e
17. Total Preferred Stocks (Sum of Lines 10 through 16) 2,037,600 2,037,600




ANNUAL STATEMENT FOR THE YEAR 2022 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

3%

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)
SHORT-TERM BONDS
18. Exempt Obligations ...........cceeiiiiiiiiiiiiiieiie e

19.1 1 NAIC Designation Category 1.A ......ccccooiieieeneeeee s
19.2 1 NAIC Designation Category 1.B ........ccccceieieineniieieceeees
19.3 1 NAIC Designation Category 1.C ..

194 1 NAIC Designation Category 1.D ..

19.5 1 NAIC Designation Category 1.E ........cccoceiiniininiieiieieeees
19.6 1 NAIC Designation Category 1.F .......ccccooeiiiiiniiiieiceeeee
19.7 1 NAIC Designation Category 1.G .......ccccooeireeieenieneeeeeeee

19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ......
20.1 2 NAIC Designation Category 2.A ........ccoceieeieeneeneeieee s
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 ........ccccoiieieniieiinienieseenene
214 Subtotal NAIC 3 (21.1421.2421.3) ..ccoeiiiieineereeeeeeiee
221 4 NAIC Designation Category 4.A ......
222 4 NAIC Designation Category 4.B ..........ccccoooeieenenieeiinenees
22.3 4 |NAIC Designation Category 4.C ...........ccceueueeeeercueueeeeereeeaesens freeesesesesesesenees 493,056 |.............. DaO S, ST XXX frocesesencicicienns 493,056
224 Subtotal NAIC 4 (22.1+22.2+22.3) .. 493,056 493,056
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) ..

24. 6 NAIC B ...t
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24)

DERIVATIVE INSTRUMENTS

26. Exchange Traded .........cccccieiiiiiiinieieeeeeee e
27. 1 Highest Quality ...
28. 2 High Quality .......

29. 3 Medium Quality ..

30. 4 LOW QUAILY ...
31. 5 Lower QUAlitY ..o
32. 6 In or Near Default

33. Total Derivative INStruments ...........cccooeeiiiiiniiieieeseesee
34. Total (Lines 9 + 17 + 25 + 33) 3,145,686, 161

3,145,686, 161 5,531,160 16,421,212 28,584,920
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ANNUAL STATEMENT FOR THE YEAR 2022 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 ...........ccceeerneocoee s oo [, XXX [ [ 0.0011 [ e 0.0057 |oeeeeieeeirireieireeirienee froreieirieinieas 0.0074 |eeoeeeeereeceee e
36. Farm Mortgages - CM2 - High QUality ............ccccooveveveverereee oo e [, DL 0. O O TRTSRIST ST 0.0040 ..o [ 0.0114 | o 0.0149
37. Farm Mortgages - CM3 - Medium Quality ....... XXX 0.0069 0.0200 0.0257
38. Farm Mortgages - CM4 - Low Medium Quality XXX ..0.0120 |.... ..0.0343 |.... ..0.0428 |....
39. Farm Mortgages - CM5 - LOW QUAIILY ..........c.cueurureiiirieienes foeseenesesiseeieeieeesesesenies [eeeeeseneenesesesesieneeeeeea e XXX e Jrereeee e e 0.0183 0.0486 0.0628
40. Residential Mortgages - Insured or GUaranteed .............cooe. fooecciriicicciiiiciis i e XK i [ [ 0.0003 |...eeieeirereieireeirienee [ 0.0007 [oeeeeieeerieireieireieirieinns froreieirieineeas 0.0011 [
41. Residential Mortgages - All Other ....................... el XXX
42. Commercial Mortgages - Insured or Guaranteed ...........cc.cc. oo e XXX e o,
43. Commercial Mortgages - All Other - CM1 - Highest Quality . 573,454,923 |... XXX 573,454,923 |... ...630,800 |....
44, Commercial Mortgages - All Other - CM2 - High Quality ...... ..68,870,511 |.... XXX ..68,870,511 |.... ... 275,482 |....
45, Commercial Mortgages - All Other - CM3 - Medium Quality .[................... 3,017,208 ..o e, DA0. % G NI 3,017,208
46. Commercial Mortgages - All Other - CM4 - Low Medium

...................................................................................................................................................................... XXX [

47. Commercial Mortgages - All Other - CM5 - Low Quality .......[-ccccooiiiiiiiiiiiiiiis e e, D O SN PR

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

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieeieeieiie e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other ..........cccoooeiiieninnieiees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other .........ccccooeiiiiiiiiiinienens
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 645,342,642 XXX 645,342,642 XXX 927,101 XXX 4,114,161 XXX 5,347,279
59. Schedule DA Mortgages XXX 0.0034 0.0114 0.0149
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 645,342,642 XXX 645,342,642 XXX 927,101 XXX 4,114,161 XXX 5,347,279
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ANNUAL STATEMENT FOR THE YEAR 2022 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 6 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 = PUDIIC ........cocucveveveeecceceeeeeeeececee e e eneeeeeenenes 2,721,016 |.............. D O SO DL0.0 S R 2,721,016
2. Unaffiliated - Private ..........ccoooiiiiiiieeeeeeee e e o D,9, 0, GOV ORI XXX viiieeieeies Jroeee e
3. Federal Home Loan Bank ...........ccccoiiiiiiiiiiieeeeeceeeeeeeeeeees [ sesees [oeeieeieenenns D,9, 0, GOV ORI XXX viveeieeies Jeoeee e
4. Affiliated - Life With AVR .......ccooiiieiiceeeeseeeee e sieeenees [eieneienenns XXX oo XXXovveeevea [
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations ............ccooeiiiiiiiiiiiiiiieniens feoriniiiiiii [ [ [
6. Fixed Income - Highest Quality .............ccocooiiiiiiiiis
7. Fixed Income - High Quality ......
8. Fixed Income - Medium Quality
9. Fixed Income - Low Quality ...
10. Fixed Income - Lower Quality ...
11. Fixed Income - In/Near Default .....
12. Unaffiliated Common Stock - Public ...........ccccccoiciniiiiiine,
13. Unaffiliated Common Stock - Private ..o i [ [ [
14. LR CT LI = = | L=t O P KOO TN
15. Affiliated - Certain Other (See SVO Purposes and Procedures
LY =T LU= ) RS RPSROURTRURTUN SUSESISRRPR SRR D, %, N RURRR D O G
16. Affiliated - All Other XXX XXX
17. Total Common Stock (Sum of Lines 1 through 16) 2,721,016 2,721,016
REAL ESTATE
18. Home Office Property (General Account only)
19. Investment Properties .........cccccevvveviiienieennns
20. Properties Acquired in Satisfaction of Debt .............cccccevvieiiennnn.
21. Total Real Estate (Sum of Lines 18 through 20)
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt Obligations
23. 1 Highest Quality ...........cccooiiiiiiiiiiii e, ..
24. 2 High Quality .......
25. 3 Medium Quality ..
26. 4 LOW QUAIIY ..ot
27. 5 Lower QUAlity ..........ccoiiiiiiiiiiciie e
28. 6 Inor Near Default ...........ccccoiiiiiiiiiiicee .
29. Total with Bond Characteristics (Sum of Lines 22 through 28) XXX XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2022 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 .........ccooiii
32. 3 Medium Quality ..
33. 4 Low Quality ...
34. 5 Lower QUAIItY........c.oiuiiie e
35. 6 Inor Near Default ...
36. Affiliated Life With AVR ......c.ccooiiiiiiecceeee 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 .............ccccooeiiiiiiiens ..
42. Mortgages - CM5 - Low Quality ..........ccocoooiiiiiiiiiie
43. Residential Mortgages - Insured or Guaranteed .
44. Residential Mortgages - All Other ...........ccccc.c.....
45. Commercial Mortgages - Insured or Guaranteed

Overdue, Not in Process Affiliated:
46. Farm MOMQages ........coouerieeiiieeiie e
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other .........ccccoeieiieeniiiiceee,
49. Commercial Mortgages - Insured or Guaranteed
50. Commercial Mortgages - All Other .........ccccooiiiiiienienieneeeee

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

SECUNMEES ...

59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process .............cccccociiiiniccnne
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 2022 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 ..o e e X% e ot XX [ oo 0.0000 |-.eeveviieieinieirieirieeree ferreenene 0.1580 (@) [-eveverveereireincireiiee v 0.1580 (@) [-everveeerereeririerrciricee
66. Unaffiliated Private e 0.1945 |... ..
67. Affiliated Life with AVR ... foereeseeeeseeseeseeses feeeeeeiee e X% e XX e feeerieeieniens 000000 [ o 0.0000
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = Lo LU T USSR RUPUOUTUYURURPYPYPRUTUPIN USRS D,0. ¢ U RUS D0 G KU UR U URURURURURURN NURURORUR 0.0000 |.eviveeirreiirieiineereeeiee feerneineenes 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) ........oooiiiiiriieiiienies foriiiiiiiiicce e cecieeieiies oreeeeeeiteeieeeeesieesreeeeeees [oeeereeseeeseeeeesseeesesseesiees foeeeseeresieesieesreeeeeeeenees foeeeeeeesseanns 0.0000 |eeeeeieeeeeeeeeeeeeeeeees o 0.0912 | o 0.0912 |
72. INVESTMENT PrOPEIIES ..ottt ottt eee e eeeseeses ereeeseeiteeieesseeseeseeeeeses [oreereeseesseesssessessseeseesiees foeesseessesieesieesreeereesseenees foeereeereesseans 0.0000 |eeeeeieeeieeeeeeeeieeeees o 0.0912 | 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 .........ccocce. [ooiiiiiiiiiiciicccccecieies |eereeeieeeeeeeeeeceeesieene e eeeeeeeeeeeeens Joeeereeceeeeeeeeeeseeesieeseeenes [oreeesseeereens 0.0003 |eeeeeeeeeeeeeeeeeeeeeeees o 0.0006 |-.ecvveveereerieieieieieeeies o 0.0010 |.oovveveeeieieieeeeeeeeee
76. Non-guaranteed Federal Low Income Housing TaxX Credit .......... [o.oooiiiiiiiiiiicciccieiies foeeeeeeee e eieees foeeeieeieereeeeeeeeeeesieesiees foeeeeeeiesieesieeeeeeeeereeenees foeereeereeiseans 0.0063 |.oecveeeeeeeeeeeeeeeeeeeeees e 0.0120 [ooooveeeeeeeeeeeeeeeeeeeeees foreeeeeieeied 0.0190 |oooveoeiiieieieeeeeees
77. Guaranteed State Low Income Housing Tax Credit .......... .0.0003 |...
78. Non-guaranteed State Low Income Housing Tax Credit .........c.cc. [oouiiiiiiiiiiiiiiieies oeeeeieieceeeeeieeeseeeees oo eeenene feevereeeeseee e eee e seees [oeeeiereeieaeans 0.0063
79. All Other Low Income Housing Tax Credit ..........c.ccoeeerereeieennnns 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 ... e et X et XK e o o 0.0000 |.ouviveireeiieieiireereseiee e 0.1580 |oveneeeireireieeneenes feeeeiie 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 ..........ccooooiiiiiiiie
89. Mortgage Loans - Unaffiliated ............cccoooiiiininiieeeeeeee
90. Mortgage Loans - Affiliated .. .0. . .
91. Other - Unaffiliated ..o [ e XX e b XK o [ 0.0000 |.ouviveireeiieieiireereseiee e 0.1580 |oveneeeireireieeneenes feeeeiie 0.1580 |oveveviieieieieieieisieins
92. Other - Affiliated ........cooiiiiiiie e 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 .............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) ........cccccceveeneene 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.
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Asset Valuation Reserve - Replications (Synthetic) Assets

NONE

Schedule F - Claims

NONE

36, 37
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ANNUAL STATEMENT FOR THE YEAR 2022 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) ....ooveiiiiiieieieeee e
6. Increase in contract reserves
7.  COMMISSIONS (@) -.eeverueerieenieeniieniienieeniee e eeeas
8. Other general insurance eXpenses ...........ccccceceeeene
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 .........cccceoiiiiiiieiiinieneeeees
14.  Gain from underwriting after dividends or refunds
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins
OVErflOW PAGE .....ccoveiiiiiiiiiiciiiccccicciicciiiiens e [ [ [ [ [ o [ o o [oee s [oeeree e [ [
1199. Totals (Lines 1101 thru 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.ocooviiieeeeeeeeeeeeeeeeee 42,448,754
2. Premiums earned . 42,558,983 |.
3. Incurred claims ............... 27,588,163
S 0o TS ot g = 1T g [=T gL Q=N 01T g ] O R O o T O S O T ISR SRR RO PRRRPTRUR SRR
5. Incurred claims and cost containment expenses
(LIN€S 3aNd 4) ..o [ [ o [ [ o
6. Increase in CONtracCt rESEIVES ...........ccooeiiiiiiiciiiiiins oo oeeeeeninenineins oo oo [ o [
7. COMMISSIONS (@) -veeuverurerieirieesiiesiienieenieenieesiesseesieesiees forsiieiieesieesreeseeseees |eovesreesreesreesies freeeeeseesreeseesesieeers |eereeseeseesesies forereeiesiesieesreesreeens foeveesreesreesreesres foeeereeseeinans 633,580
8. Other general insurance expenses .. .. 640,795 |.
9. Taxes, licenses and fees .......... .. 168,942 |.
10. Total other expenses incurred ............cccceeveeeeneenns
11.  Aggregate write-ins for deductions ............cccccceeeeens
12.  Gain from underwriting before dividends or refunds . |.
13. Dividends or refunds .........ccccooiiiiiiiiiiinieneeees
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 .....cooviiiiiiiiiiiicciicccceiiiens. [ [ [ [ o o [oeeee s o [ [ [ [
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11
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ANNUAL STATEMENT FOR THE YEAR 2022 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
Advance premiums ..
Reserve for rate credits
Total premium reserves, current year
Total premium reserves, prior year

.__Increase in total premium reserves

............... 221,249
151,883

B.C

ook wN

abwON =

ntract Reserves:
Additional reserves (a)
Reserve for future contingent benefits
Total contract reserves, current year ..
Total contract reserves, prior year. .........c.ccccceveene
Increase in contract reserves

C.Cl

aim Reserves and Liabilities:

1. Total current year 14,386,434 |- [ [ i [ [ e [ [ 4,725,995 [ooeiiiiiiiiiiiien e 9,660,439
2. Total prior year 13,215,504 [ o [ e i [ i i [ [ 5,255,660 |.ceeoviriiiieiiies [ 7,959,844
3. Increase 1,170,930 (529,665) 1,700,595
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 ...........ccccccevevenenns frvieininnns 7,406,158 ..o oo i [ e [ [ i [ [ 1,446,876 |.oooeeeecieies [ 5,959,282
1.2 On claims incurred during current year 22,949,172 |- oo i [ [ i [ e e [ 3,020,886 |.eveveeeieirieies [eeeeneeen 19,928,286
2. Claim reserves and liabilities, December 31, current year:
2.1 On claims incurred prior to current year B T 2,867,502 | [ [ i [ [ [ [ [ o 2,867,297 |oeeeeeeeeeeeiees [ 205
2.2 On claims incurred during current year 11,518,932 [ i [ o i [ i i e 1,858,698 [....cveveieiiiiiiins e 9,660,234
3. Test:
3.1 Lines 1.1 and 2.1 10,273,660 |....cveviiciiiciiiis [ oo i [ e i i e e 4314173 | e 5,959,487
3.2 Claim reserves and liabilities, 13,215,504 |...eveeeieeeiiieeiies Joreeeieeesieeesieees foreeerieeeieesiieei [ [ e e eine [ eniees e e [oreeeieeen 5,255,660 |...coveeeeeeeiieeeiies oeeeeenns 7,959,844
3.3 Line 3.1 minus Line 3.2 (2,941,844) (941,487) (2,000,357)
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 JR P 594,822
2.  Premiums earned . ..594,822 |...
3. Incurred Claims ........cooiiiiiiiiiiiiieciccc e [ 1,141,963
4. Commissions

(a) Includes $
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ANNUAL STATEMENT FOR THE YEAR 2022 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 ... [ oo [oeereeneeneenee [ e [ [ oo [ [ 3,947,472 oo oo 28,720,751 |....cecnve 32,668,223
2. Beginning claim reserves and liabilities ................ccocooiiiiiiiis foriiiiiiiiiiiiies [ oo [ [ e e [ e e 5,416,500 |[...oovooiieiiiiiiees o 8,056,640 |............. 13,473,140
3. Ending claim reserves and liabilities ..............cccccceviiiniiiiiiiiins friiiiiieiiieieiens [ oereereieiiiiiiieies foerereieseiesieienies [ oo o sies [eeereseeese e [oereeene s |oeeieens 4,872,098 | [ 9,760,042 |............ 14,632,140
4. Claims Paid .......ccoviiiiiiiiscccc s | [ [oeeenenenssennene[reeeene e [eeeereeeennnnnes [ [ oo [ [eeeeeens 4,491,874 [ o 27,017,349 |..covnnee 31,509,223
B. Assumed Reinsurance:
1. INCUITEd ClAIMS ... [ [eereeernerneeneies [ neenee [orreenieennenneins [oereererenerrneinneees |orersreeneeneennee [ e [t nreenee [ [rerrererneeneenees [ [
2. Beginning claim reserves and liabilities ................ccoooiiiiiiiiiis foiiiiiiiiiiiiiiies [eeereseiereneiens oo [ [ rnns e [oerere e renes[eerene e s [ereerire e [oereeee e e e ennes [eeee s [eerere e e
3. Ending claim reserves and liabilities ...............ccoooiiiiiiiiiiis friiiiiiiiiiiiies [ o [ [ e [oerere s [eerere s [errerrre e [oerene e ennes [eereee s [eererr e [
S O = {1 E 3o T o O O SN O R S U O (SN O AU SOOI RO
C. Ceded Reinsurance:
1. INCUITEd ClAIMS ... [ [t [oeerenenessseenene e [eereeeeenennnnes [ [ oo [ [oeeeeeeees 9,375 | [ 1,132,588 |...coveeee 1,141,963
2. Beginning claim reserves and liabilities ..............ccoccoviviiiiiiies friiiiiiiiieiiens [ oo [ [ o [ [ [eereeee e e 164,840 ...oovceiiciiiieees e 96,796 |.cvoveveeeenne 261,636
3. Ending claim reserves and liabilities ..............ccccccoveiiiiiiiiiiiis friiriiiieiiieiiiees [ [oereririseiseinieies e s sieienes e [oeresere s neies [oeresieesieeneeenies [eeeeresese e [eereeee e e 148,215 [ e 907,750 |eeenenne 1,055,965
4. Claims Paid .......ccoiiiiiiiseccc s [ [ [oeerenenenesnseenene[reeeenenenessseee [eereeeeenenesnees o [ oo [ [eeeeeeeenees 26,000 |.coovveiiiieins [ 321,634 | 347,634
D. Net:
1. INCUITEd ClAIMS ... [ [ oeerenenenseeeeene e [ereeeneennnnees [ [ oo [t [oeeeeens 3,938,097 oo oo 27,588,163 |............. 31,526,260
2. Beginning claim reserves and liabilities ...............ccocccveviiiiiis forrniiiieiieiiens [ oo e [ o [ [ [oereeee s e 5,251,660 ..o e 7,959,844 |............ 13,211,504
3. Ending claim reserves and liabilities ... foriiiiiiiiiiicies [oeerenesesenenees o [ [ e [ [ e e 4,723,883 | [ 8,852,292 |............. 13,576,175
4. Claims Paid .......ccoviiiiiiiiscccc s | [ [oeeenenenssennene[reeeene e [eeeereeeennnnnes [ [ oo [ [eeeeeens 4,465,874 |..coeiiies e 26,695,715 |...cenvee 31,161,589
E. Net Incurred Claims and Cost Containment Expenses:
1. Incurred claims and cost containment @XPENSES ........ccccvvveevir feeiiiiiiciiiiiiieiiiis e ieeeeceeiiiees foeeeeieeeeeeiieeiee feeeeiieeeieeesieeeiis |eeeeeeieeeiseeeiiees oreeeseeeeieeeiieeees foeeeereeeseeeeseeeiie Jeeeeeeeseeeieeeeiees e e eieees foeeeinns 3,938,097 |eoeeeeeeeeeeeees e 27,588,163 |............. 31,526,260
2. Beginning reserves and liabilities ...............ccoccoiviiiiiiiiiiiicis rviriiieiieieiens [ oereerisieriieiieies [ sieeies [ o e sies e [oereeeeeee e Joeeieens 5,251,660 ..o e 7,959,844 |............ 13,211,504
3. Ending reserves and liabilities ...............ccoccooiiiiiiiiiiiiiiiiiis | [eeenerereresenens o [ [ renennns e e nenes [eeree s [errere e e 4,723,883 | [ 8,852,291 |............. 13,576,174
4. Paid claims and cost containment expenses 4,465,874 26,695,716 31,161,590
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Schedule S - Part 1 - Section 1

NONE

Schedule S - Part 1 - Section 2

NONE

41,42



ANNUAL STATEMENT FOR THE YEAR 2022 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 Company as of December 31, Current Year

1 2 3 4 5 6 7
NAIC
Company ID Effective Domiciliary
Code Number Date Name of Company Jurisdiction 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

...... 93572 ......|..43-1235868 ..|..01/01/2014 ..|HGA Reinsurance Company

...... 93572 ......|..43-1235868 ..|..10/01/2017 ..|RGA Reinsurance Company 335,484 182,641
0899999. Life and Annuity - U.S. Non-Affiliates 335,484 220,903
1099999. Total Life and Annuity - Non-Affiliates 335,484 220,903
1199999. Total Life and Annuity 335,484 220,903

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 ..|..10/01/2020 ..|Hannover Life Reassurance Company of America
..59-2859797 ..|..10/01/2022 ..|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

.808,148 |...

..06-0839705 ..|..07/01/2016 ..|Swiss Re Life & Health America, INC. ..occoviiiiiiiiiiiiiiiiiiiiiiiiciesenennesennenes MO foiiins 2,112
1999999. Accident and Health - U.S. Non-Affiliates 810,260
2199999. Total Accident and Health - Non-Affiliates 810,260
2299999. Total Accident and Health 810,260
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 1,145,744

2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)

9999999 Totals - Life, Annuity and Accident and Health 1,145,744 320,506

43
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ANNUAL STATEMENT FOR THE YEAR 2022 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
0399999. Total General Account - Authorized U.S. Affiliates
0699999. Total General Account - Authorized Non-U.S. Affiliates
0799999. Total General Account - Authorized Affiliates
...06-0303370 .. [10/01/1997 . |Connecticut Gen Life InS €O ...cceeveeveeenieeniennieniienieeieeeeseeneeneeneeneene | Ol e YRT D | VA s
...58-0828824 .. [02/07/2019 . |Munich American Reassurance Co . 535,252,953
...43-1235868 .. [02/07/2019 . |RGA Reinsurance Company .... .. 353,166,465 |...
...43-1235868 ..[03/01/2005 . |RGA Reinsurance COMPaNY ...........cceceeeveerreeroeesieeseeneeeseensenmeessnessnessnesiene [ MOuvoiiiniins | eveenecn O/ Do | et XKL e 6,921,200 |...
...43-1235868 ..[01/01/2006 . |RGA Reinsurance Company . 24,925,217 |...
...43-1235868 ..[01/01/2006 . |RGA Reinsurance COMPany ........cc.cceceeeveerveesieesieeseeneeneeesmeemnessnesseessnesieene [ MOueeiiiriins | eviienecn O/ Do | e ADBu e s
...43-1235868 ..[01/01/2006 . |RGA Reinsurance COMPany ........cc.cceceeereerveerieesieeseeneeneeesmeeseessnesseessnesneene [ MOuveiuiriins | evieneces 0O/ Do | e DS [
...43-1235868 ..[01/01/2014 . |RGA Reinsurance Company . ... 15,824,023 |...
...43-1235868 .. [10/01/2017 . |RGA Reinsurance Company . ..839,651,253 |...
...43-1235868 ..[01/01/2018 . |RGA Reinsurance COMPany ........cc.cceceeereerveesveesieeseeneeneeesmesseensmessnessnesieene [ MOueeviiriins | eviienecC0/Gi i | e Ol [
...13-3126819 ..|01/01/2006 . |SCOR Global Life USA Reins Co .. .246,500 |...
...13-3126819 ..|01/01/2006 . |SCOR Global Life USA Reins Co ..
...13-3126819 ..|01/01/2006 . |SCOR Global Life USA Reins Co
...23-2038295 ..|01/01/2006 . |Scottish Re (U.S.), Inc. ........ .277,844 ...
...06-0839705 ..|01/01/2006 . |Swiss Re Life & Health America, INC. ...cooeeoeroeeoenoeeieeieeenieneececeieeeeee [MOuiiiiiii | e 0O/ L | e XKL e 425,000
...06-0839705 .. [07/01/1997 . |Swiss Re Life and Health America, INC ....ccoovoeeneenennennenienieneeneenees [MOueeiiii e YRT D | VA s
...82-4533188 .. [02/07/2019 . |US Business of Canada Life ASSUr €0 ......ccccooeenieenieennannninninenineninenieene (Moo oot ) YRT/ D | XXKLO | 182, 104,485

0899999.

General Account - Authorized U.S. Non-Affiliates

1,958,794,940

1099999.

Total General Account - Authorized Non-Affiliates

1,958,794,940 1,501,408

2,957,533

1199999.

Total General Account Authorized

1,958,794,940 1,501,408

1,244,185

2,957,533

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

1,958,794,940 1,501,408

1,244,185

2,957,533

4899999

. Total Separate Accounts - Authorized U.S. Affiliates

5199999.

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

5299999.

Total Separate Accounts - Authorized Affiliates

55699999.

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




ANNUAL STATEMENT FOR THE YEAR 2022 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

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

9199999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999, 6499999,
7099999, 7599999, 8199999 and 8699999) 1,958,794,940 1,501,408 1,244,185 2,957,533

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 1,958,794,940 1,501,408 1,244,185 2,957,533

(47
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE S - PART 3 - SECTION 2

1

NAIC
Company
Code

ID Effective

Number Date Name of Company

5
Domi-
ciliary
Juris-
diction

6

Type of
Reinsurance
Ceded

7

Type of
Business
Ceded

8

Premiums

Unearned
Premiums
(Estimated)

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year
9

10
Reserve Credit
Taken Other
than for Unearned
Premiums

Outstanding Surplus Relief

1

Current Year

12

Prior Year

13

Modified
Coinsurance
Reserve

14

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

..59-2859797 ..| 10/01/2020 .|Hannover Life Reassurance Company of America ....
..59-2859797 ..| 10/01/2022 .|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
..43-1235868 ..| 07/01/2021 . |RGA Reinsurance Company ...
..06-0839705 ..| 07/01/2016 .|Swiss Re Life and Health America, Inc .

.. 5,501
13,241

...368,687 |...

126,779 |...

0899999.

General Account - Authorized U.S. Non-Affiliates

146,103

1099999.

Total General Account - Authorized Non-Affiliates

146,103

1199999.

Total General Account Authorized

628,479

146,103

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

628,479

146,103

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

9199999.

Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999,

6499999, 7099999, 7599999, 8199999 and 8699999)

628,479

146,103
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year
1 2 3 4 5 6 7 8 9 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
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 628,479 146,103




ANNUAL STATEMENT FOR THE YEAR 2022 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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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

2022

($000 Omitted)
2

2021

10.
11.
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) ....oooeeeereeiieieeeeee e
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 2022 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.cviueueueiiiiieeieieiieeeeie ettt e 3,925,868, 758 |...oovuceerreieieieieieeenes [ 3,925,868,758

2. REINSUIANCE (LINE 16) ...e.viiieieietitiiiise sttt sttt sttt se e e se s s sesesene e ss s sesesesenenssssfeeeeeeeeieieneaeaes 1,235,042 | (1,235,042) ..o

3. Premiums and considerations (LINE 15) ..........cccccvuiueueriiriieiieseriiiessesesessssssssssesessssssssssesessssssssssesesesns fresesessnsnnenens 4,516,504 |......coevvviinne 451,495 [ 4,967,999

4. Net credit for Ceded MEINSUIANGCE ..........c.ccuririiiecieieieiieeie ettt naneeeeen D0 SO R 2,751,564 |.....coovenne. 2,751,564

5. All other admitted asSets (DAIANCE) ............c.ccurvieeeeeereereereeeeeeesee e eeeseeeee s ese s s 49,565,575 49,565,575

6. Total assets excluding Separate ACCOUNtS (LINE 26) ........ccccvvveveveeeeeeceeieieieieiee e e 3,981,185,879 |..ccvcvene. 1,968,017 |............ 3,983, 153,896

7. Separate ACCOUNt @SSELS (LINE 27) ....cucvevveeeececteeeeeeeeecaetetesesesesaeaetesesesssssaesesesensssaesesesenssssesesesannenes 245,447 245,447

8. Total assets (Line 28) 3,981,431,326 1,968,017 3,983,399,343

LIABILITIES, CAPITAL AND SURPLUS (Page 3)

9. Contract reserves (LINES 1 @Na 2) ........ccueuiieieiiiicieieeeeeeee ettt sese s es s esssss s ses e eseeeen 3,710,173, 711 [ 1,647,511 |........... 3,711,821,222
10. Liability for deposit-type CONracts (LINE 3) ......c.cvoveveveveveeieiieeeieeeietetctesee e esses s e eeeneneeeaes 28,045,888 |......cooeoeeceeeeeees e 28,045,888
11, ClaIM FESEIVES (LINE 4) .....vvieiiiieieiceetceeeee ettt s e sttt s s s s st et s seseseanasesssesesesesooeeeeeneneeeaen 11,668,371 | 320,506 |...coveeennee 11,988,877
12.  Policyholder dividends/member refunds/reserves (Line€s 5 through 7) ...........coeiiiiiiiiiiiiiiiiceeee s [ o
13.  Premium & annuity considerations received in advance (LiNE 8) ...........c.ocvcveveveueueeeiieieeieeeeeeeees e 106,288 |- oo 106,288
14.  Other contract l@DIlIIES (LINE 9) .......cvoveveuerieieie ettt ettt aese e es et sesesesean s e eeeee e eaes 329,827 | [ 329,827
15. Reinsurance in unauthorized companies (Line 24.02 minus inSet amOUNt) .........ccooiiiiiiiiiiininieen s [ o
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset

E2 L0000 1 TS OSSOSO [SSURR RO
17. Reinsurance with Certified Reinsurers (Line 24.02 inset amOUNt) .........cociiiiiiiiiiiiiiiceiceeeeeeesees s [ oee e
18.  Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset amount) .............. |- | [
19.  All other liabilities (DAIANCE) ..........cceueveieeeeeeceete et et esesae e et es st et ee s e s e sesenssaesesesesenssanaena 49,711,616 49,711,616
20. Total liabilities excluding Separate ACCOUNtS (LINE 26) .........covoveieeerereueiiiieieieieieeeesesesieeeee e e 3,800,035,701 |.cccvenenee 1,968,017 |............ 3,802,003,718
21.  Separate AcCOUNt ADIlIIES (LINE 27) .........c.cueeieeeeieeeeeeeeeseeeeeeesesses s ee s see s s 245,447 245,447
22, Total Iabilities (LINE 28) ........ccciueirieiriciiieeiieieiee ettt e s e 3,800,281,148 |....cocveeenne 1,968,017 |............ 3,802,249, 165
23.  Capital & SUMPIUS (LINE 38) .......oeeeceeeeeeeeeceeee et e et s e st es s ae s s s asasaesesenssanssensna 181,150, 178 XXX 181,150, 178
24. Total liabilities, capital & surplus (Line 39) 3,981,431,326 1,968,017 3,983,399,343

NET CREDIT FOR CEDED REINSURANCE

25, CONTACE FESEIVES ........cvoiiiuiieieieeeiee et teee ettt s et st ses ettt ees et ens et ens et ens s et ens e ettt 1,647,511
26, ClAIM FESEIVES .....ueeeiiaiueieeeeeeaeeseeeeeeeesesseseseeesaesesssesesesassseseseseseesssansesesessssssesesesessassnsesesessnsnsnsesans|ossssnssicisesesnanas 320,506
27.  Policyholder diVIdENAS/TESEIVES .........ceuiiiiiiieiieeiieeee ettt ettt esse e neeseesesneeeneesneesneees Jo e
28. Premium & annuity considerations received in @dVANCE ...........ccociiiiiieiieiieseese e [
29. Liability for deposit-type CONTFACES ..........oiuiiiiiieiie e
30.  Other contract abIlIIESs ... e
31, REINSUIANCE CEABA @SSELS ....cvviueureeeeiicciceeeeieeeeseeeeeeseesesseesesssssesesesssesssesesesesassnsesesssesssnnssssesessnseossesicicasesnenas 1,235,042
32. Other ceded reinsurance reCovVerables ........... ...
33.  Total ceded reinSUrance reCOVErabIES ............oocviiuriuiuririiriiciniecieieeieeee et 3,203,059
34, Premiums and CONSIAEIALIONS .......c..oweeeeeeeeeeeee e e e e eee e e ee e oo 451,495
35. Reinsurance in unauthorized COMPANIES ..........couiiiiiiiiieii ettt et se e e s
36. Funds held under reinsurance treaties with unauthorized reinsurers ... o
37. Reinsurance with Certified REINSUIETS ......... ... e
38. Funds held under reinsurance treaties with Certified Reinsurers ... o
39. Other ceded reinsurance payables/OffSELS ..........cociiiiiiiiiiiie s
40. Total ceded reinsurance Payable/OffSELS ............ococeveccueuereieeeececaeteeeeeeeeeae e ee et ennasae e enenaees 451,495
41.  Total net credit for ceded reinsurance 2,751,564
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ANNUAL STATEMENT FOR THE YEAR 2022 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 ..

— 35 |............49,195.846

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 ......cccooiiiiiiiis
90. Reporting entity contributions for employee benefits

859,311

PlaNS. .| 0 O O ) RO N
91. Dividends or refunds applied to purchase paid-up

additions and annuities.............ccccoci s 0 O O ) U N
92. Dividends or refunds applied to shorten endowment|

or premium paying period...........cccccccueeeeeeiiinneens founes 0 O O ) U 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).................. o xxx
96. Plus reinsurance assumed..

16,818,588 ...859,311

97  Totals (All Business) XXX.. 16,818,588
98. Less reinsurance ceded..........coooueeeeeeiiieeeeeeeeenn| L XXX ] ... 3,027,897
99. Totals (All Business) less Reinsurance Ceded XXX 13,790,691

DETAILS OF WRITE-INS

XXX v oo e f
oo XXX
oo XXX

58998. Summary of remaining write-ins for Line 58 from

overflow page .........cccocevieriiniiniinienneeee e XXX
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401. e XXX
9402. e XXX
9403 oo XXX
9498. Summary of remaining write-ins for Line 94 from
overflow page .........cccccevieiiiniiniinienneeee e XXX e forrenieiiis e 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...............ccccevees .. 1 4. Q- Qualified - Qualified or accredited reinsurer............cccoocveiiiieiiieeiiins o,
2. R - Registered - Non-domiciled RRGS...........ccoiiiiiiiiiiiiiiiiieeee e eee 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, Cols. 8, 9, 10, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10.
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ANNUAL STATEMENT FOR THE YEAR 2022 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 o o g goaea s B A DB BN DA KD DN W oW W W W W W W W WNNDNIDNDNDNDNNNIDNRN2 o s s s a
© ® N o o0 R O 2O 0N ORGSO 00N ORODN=2O 0 NGO RGN2O O NN

© © ® N o o & DN

AlADAMA ... AL
AlBSKE ... AK
AIZONA ... AZ
ATKaNS@S ........ccocviiiiii AR
California ..o CA
C0lorado .......ccoiviiiiiiii e CcO
CoNNECHICUL ... CT
Delaware ..........cccccooiiiiiiiiiic DE
District of Columbia ..........cccooiiiiiiis DC
Florida ... FL
GEOMGIA -ttt GA
Hawali ... HI
1daN0 ..o ID
NOIS ... IL
INdiANa ... IN
IOW@ ..o 1A
KanSas ..o KS
KeNtUCKY ....ooueiiiiiiiciic KY

Louisiana ...

Maine ..

Maryland ...

Massachusetts .

MIChIgaN .......coiiiiieieee e
MiIiNNesOota .........coovviiii
MiSSISSIPPI +..veeueeenieeieeie e
MiISSOUI ...
Montana ..o MT
Nebraska ... NE
Nevada ... NV
New Hampshire .......cccceeiieeiiieenieceeceeeees NH
NEW JEISEY ..o NJ
NeW MEXICO ........cocviiriiiiiiii NM
NEW YOrK ..o NY
North Carolina .........cccccovviiviiiiiiciic e, NC
North DaKota ..........ccooiiiiiiicc s ND
ORiO L. OH
OKIahoma ... OK
OFEJON ..ttt OR
Pennsylvania ... PA
Rhode Island ... RI
South Caroling .........ccccoiiiiiiiice e SC
South DaKota .........ccocuiuiiiiiiiiiiiccceccce SD
TENNESSEE ... TN
TEXAS ..o X
ULBN s uT
Vermont ..o VT
VIFGINIA .o VA
Washington ..., WA
West Virginia .......coveeiieeiiiiiiiiene e wv
WISCONSIN ... Wi
WYOMING ..ot wy
AMerican Samoa ..........cccccvveuiiiiiiiieiiee s AS
GUAIM ..o GU
Puerto RIiCO ... PR
U.S. Virgin Islands ..........ccoooeiiiiiiiiiiieeeeeeeee \Y|
Northern Mariana Islands ...............ccccooeiiininns MP
CanNada ......cooiii e CAN
Aggregate Other Alien ..........cccooeiiiiiiieiccce oT
Total

16,818,588

758,706,035

859,311

776,383,934
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ANNUAL STATEMENT FOR THE YEAR 2022 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.

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

NAIC #

68608
90581
78417

Domicile
DE

1A
1A
NY

WA
WA
FL
WA
DE
DE
DE
BMU

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
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SCHEDULEY

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.......... 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 ........cccoue |uveeeerne ..]..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 MANAGEMENT REAL ESTATE
................. 87-3534631 .. | ..ocooiecinn | e | e |HOLDINGS, LLC oo [ DB NTALLLLLLL [ SYMETRA INVESTMENT MANAGEMENT COMPANY ..... [Ownership...........ccccoceiiiiiniieee... . 100.000 ... | SUMITOMO LIFE INSURANCE COMPANY ........ [....NO...oo|ocees wois
SYMETRA INVESTMENT MANAGEMENT REAL ESTATE SYMETRA INVESTMENT MANAGEMENT REAL ESTATE
................. 87-3591460 .. INVESTORS, LLC ..DE.....]......NIA....... |HOLDINGS, LLC Ownership .100.000 ... | SUMITOMO LIFE INSURANCE COMPANY .
................. 98-1691759 .. SYMETRA BERMUDA RE LTD. . LBW....).......TA........| SYMETRA FINANCIAL CORPORATION .. Ounership .100.000 ... INSURANCE COMPANY .

SUMITOMO LIFE

Asterisk

Explanation
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE Y

H
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12
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.coveevies |reeeerereineeemncirnceneeneee Joeveeneenees (125,000,000) |- coceiiiicieiiiciniieiniies [oeveineieiniensensensennes. [oeeeensiesnsiensennssensennnes. |reeensennsesnsesnsesssesnnses | oovemvens eeveenns freesneennsiennnennssennnsennnnes |reveeneeenees (125,000,000) |ocoeiecvrieciniciricisicees
..... 68608 .....|91-0742147 .....|SYMETRA LIFE INSURANCE COMPANY .................. ... 15,000,000 |.... ... 137,284,245 |....
FIRST SYMETRA NATIONAL LIFE INS CO OF NY . ..50,000,000 |.... ..50,000,000 |....
.................................................................................................................................................................................................. 2,188,094 |... e | 2, 188,094
......................................................................................... 1,960,304 | ... - eerreeneeeneensensennes |oeeeneneenneene: 1,960,304
.(66,432,643)| ... .(66,432,643)......cocvieiiicics

78417 ... 91-1367496 .....
90581 ..... 91-1079693 ..... SYMETRA NATIONAL LIFE INSURANCE COMPANY ..

.................. 47-2354842 ... |SYMETRA REINSURANCE CORPORATION ........coocves |ooveiiiciiiiciiiciniciriiciias
.198-1691759 ... SYMETRA BERMUDA RE LTD ..............

9999999 Control Totals
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SCHEDULEY

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 .....c.covieiiiriirinicicnnne SYMETRA FINANCIAL CORPORATION SUMITOMO LIFE INSURANCE COMPANY .......coooieevereriicnenn SUMITOMO LIFE INSURANCE GROUP .......cceviiviiircininirirircs oeeereinenenceeiennens 100.000 |........ NO........




ANNUAL STATEMENT FOR THE YEAR 2022 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 ..........ccccviieiuiueiiiiiiicieie ettt 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 12 .........c.cuiiiieieeieteiiieesete ettt ettt s ettt ee e s bbb s e e s bbb ss et s b s se s es bbb se s b e b b s ettt s s s s bbb sn s eee YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filEd DY ADFil 17 ........c.ceueiiieieueieiieeiete ettt sttt s s s et s e ses s s s sesesnas YES
6. Wil 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 1? (Not applicable t0 fraterNal DENETit SOCIBHES) ...........ccoccueueiereeeeceeteteeeeeeecte e teseeeesste et esesesssaetesesesessssssetesesnsssesesesasensssesesssesensssesesesassnsssnsesasasensnsnsasas YES
7. Will the Supplemental Investment Risks Interrogatories be filed Dy ADFl 17 .........ccuiiiiiiieiieriiiiieeeeie ettt sttt be b sesetenas YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cueviiiieieeieieieieeee ettt a s s et s st s et s s ansesens YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccooiiiiiiiiiiiiicie 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? .........ccccocvvinnnniniiiicnens 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 IMAICH 172 ...ttt ettt st e s s s s ae e et et s s e seseees et s s sesee et s s s snssees s s s ssseseses s s snsnseses s s sssnseses s s sssnsesesasssanansesasnanans YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 17 ..........ccccoviiiniiiie, 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 172 .ottt et e st et e s s e e e e e e s es s ass e s e e e s s s s s st e s e s enssssseeeees s ssssseses s s snanses et s s ssanseses s s ssanaeses s s ssansesesssssssnsnsesasasarsnsesna 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 ..ottt eaeae et e s aeae s et s s assseese s s sssanseses s sasssseses s s assnsesas s s snsnsssssasssassnsssssassanansnsasananans 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 ..........cocruoioieeeeceeee ettt see et s s s e ae e st es s asseseses s s asssaesss s s anaesnsan s ananenen 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 e b e et e e e e e e e e neeeneens 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 ..........cociuoioeeieeeceeee ettt s s s e e s e st es s asseseses s s sssesesssenasasassnsannanananen 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 ........c.o.ovieceeeeeeeeeeceeeeee et eae et e e sasa e s et s s sasseseses s sassseeses s s anssseses s s snsnsssss s sassnsesasasasssanensssanarans NO
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ANNUAL STATEMENT FOR THE YEAR 2022 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
NAIC DY MAICH 17 .ttt et h et ekt e b et b oo e s e et e s e st ea s e et e s et e s et e b et e b et e s e e b et e st eses et e st et eb et eb et e s et eaes b ese st et ese e e s e s ese et ese e esennane NO

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

1= o o T RO SRR NO
Will the Worker's Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies) NO
Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?7 ........ccccooieiiiiiiiiiiiieee e YES
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ..o NO
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 st e st e st e st e s e e s s e st e st e s e e s e e st e s e et e st e ae e st et e e et et et et eneeneens NO
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 MArCHh 17 ...ttt et e et eea e e et e st e e e e st e s e e e a e e ea e e ea e e ea e e ea e e s e e s e e s e em s e emseeaneemeeeneeeneeeneanseenseeseenneennean NO
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 =T o o e SRRSO TO RS RS TSRS RPRSN NO
Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 ..o YES
Will the Health Care Receivables Supplement be filed with the state of domicile and the NAIC by March 17 .........ccociiiiiiiiiiiee e NO
APRIL FILING
Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by
AADTIL 12 ettt ettt et bttt bt et h bkt h et bbbt et et et s et et a et e i e YES
Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 ... NO
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) .. NO
Will the Accident and Health Policy Experience Exhibit be filed DY ADFl 17 ...ttt s sbeesbeenaeens YES
Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 17 ......cooiiiiiiiieeeeeeee NO
Will the regulator only (non-public) Supplemental Health Care Exhibit’'s Expense Allocation Report be filed with the state of domicile and the NAIC by
o o141t OO PP TSP PRTRPROO NO
Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 307 . NO
Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 17 ........... YES
Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by APFil 17 .....oiiiiiiii NO
Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 12 ... YES
Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 1? .......ccccoeieens YES
Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 1? .. NO

AUGUST FILING

Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ..........ccooiiiiiiiiiiie YES
Explanations:

Bar Codes:
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78 4 1 17 2 0 2 2 4 2 0 0 0
[ |||
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ot e A
[Document Identifier 443]
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o O
[Document Identifier 444]
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e ||
XXXV [Document Identifier 445]

78 4 1 17 2 0 2 2 4 4 5 0 0
e e | A
Actuarial Guideline XXXV [Document Identifier 446]

78 4 1 17 2 0 2 2 4 4 6 0 0 0
e |
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES
= rasissoocpsbantan e s U NN AR AR
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
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SUMMARY INVESTMENT SCHEDULE

ANNUAL STATEMENT FOR THE YEAR 2022 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 .....ceeiriiieiieieisirencsietesse et e 33,753,702 |....c.counee 0.860 |........ 33,753,702 |- [ 33,753,702 |....c.counee 0.860
1.02 All Other GOVEIMMENLS ........cvvvveeeecieeieieie et e 469,421 |.....oe. 0.012 [.oceeeeee 469,421 | [ 469,421 |............. 0.012
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 12,704,563 |............. 0.324 |........ 12,704,563 |....ooveeceees [ 12,704,563
1.05 U.S. special revenue and special assessment obligations, etc. non-
JoLUE=T =11 (=YY [OOSR U PR RRRTTTURRTTT! OO 30,654,870 |............. 0.781|........ 30,654,870 ..o [ 30,654,870
1.06 Industrial and MISCElANEOUS ..............cocorurirurieieieieieieieeeeeiee e .. 3,023,266,813 |............ 77.009 |.. 3,023,266,813 |....c.cvovrcirieernne .. 3,023,266,813
1.07 Hybrid securities ............. f - 35,132,941 |............. 0.895 |...... 35,132,941 [ [ 35,132,941
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 [ oo oo
1.09 SVO identified funds ..........cccooeiviiciiiciiiiniiiiiiiiieiieieeseenee e e 000000 | e
1.10 Unaffiliated bank loans 7,173,196 |....
1.11 Unaffiliated certificates of deposit L000 [ o [
1.12 Total long-termM DONAS ........c.ovrirurereeeeieieieeceeeeie e eseseees .. 3,143,155,505 |............ 80.063 |.. 3,143,155,505 |.....coccurveerernnes .. 3,143, 155,505
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceevevevevereverercrreeer e 2,037,600 |............. 0.052 |......... 2,037,600 |....oeoereereeeienes oo 2,037,600 |............. 0.052
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [eeeeeeeeerreeeieins e [ e 0.000
2.03 Total preferred StOCKS .........ccruiieeeiiecierereeeeeeee et e 2,037,600 |............. 0.052 |......... 2,037,600 |- [oeeeenn 2,037,600 |............. 0.052
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ...............oco..foreeeeconnnis i 0.000 [eeeeeeeeeeeerenreieens frreeeerneirreeens [oerereeeeeeeeeees foeeeeieeeens 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovveeeeenen oo s 0.000 [..eeeeeeeeerreeeieins e [ e 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnircnnnnieeere o v 0.000 [..eeeeeeeeerreeeieins e [ e 0.000
3.05 MULUAI FUNGS <....vveeeeiceccee e s s [oeeeeeeieiens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeeveeererrreeiees e [ e 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.08 Exchange traded fUNAS ............cccceviiiieeeieieiieeieieieieeeeiese e e 2,721,016 | 0.069 |......... 2,721,016 [ [ 2,721,016 |............. 0.069
3.09 Total COMMON SEOCKS ........c.cvevevieieiieieieieietereeeeee ettt e 2,721,016 |.coonee. 0.069 |......... 2,721,016 oo [ 2,721,016 |............. 0.069
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.cveveueeiiiiereseeeeeeeeeeseseseseseassesesesesesesesesssssessseseseses|oeeseesseessseseneens [reneneeeens 0.000 [eeeeeeeeeeeeeereenenn
4.02 Residential mortgages .... . e |
4.03 Commercial MOMGAGES ........ceovvevveierererereeeeeeeeeieeeveressses s esesesennns oo 049,342,642 |........... 16,438 |...... 645,342,642
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 [ foerereeieeeeererenes oo e 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 [ foereeeeieeeeeerenes oo foeeeens 0.000
5.04 Total re@l EStALE .........ccoeeeeeeeeeececcecee e et [ 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccoerrnecnnrnieeesseneseseeeeesesesessseses e 129,130,024 |............. 3.289 |...... 129,130,024 | | 129,130,024 |............. 3.289
6.02 Cash equivalents (Schedule E, Part 2) .........cccccoeeeveririrrneeeeenenenens froeeeccciiis v 0.000 [.eeeeverereeeeieins e [ e 0.000
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveveeeeeeeeeeeeee e 493,056 |............. 0.013 [ 493,056 |- [ 493,056 |............. 0.013
6.04 Total cash, cash equivalents and short-term investments .....................}...... 129,623,080 |.............. 3.302 |...... 129,623,080 [....coovoveeeeerereieis o 129,623,080 |............. 3.302
7. CONTACE I0BNS .....eeeiececiceeieieececeeeeee et e e s s s e s eseses s s sesnss [eoseennacaas 196,155 |.......c.ce. 0.005 |............. 196,155 .. o 196,155 |............. 0.005
8.  Derivatives (SChedUIE DB) .........ccceuiiiiiieieieieieieeeseeeieiesee e oo eeeieieeene [oeeeeeeenenns 0.000 [.eeeeeeererreeeieins e [ e 0.000
9. Other invested assets (SChedUle BA) ...........cccccueieieieveieeeieieeeeeeeeeie s foeseseseeeeeeeeeeeenee [rerenenenens 0.000 [eeeeeeeeeeeerenreirees frreeernrirreeens [ e 0.000
10.  ReCeivables fOr SECUMHES ...........ceiuiiiieiiieiiieiieiesce e e 2,799,279 .o 0.071|......... 2,792,760 ..o [ 2,792,760 |............. 0.071
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 3,925,875,277 100.000 | 3,925,868,758 3,925,868,758 100.000

SI01




10.
1.

© ® N o

10.

1.
12.
13.
14.
15.

ANNUAL STATEMENT FOR THE YEAR 2022 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 YEA ..........uiiitiiiiiite ittt bbbt bbbt bbb E b E e E b E £ E £ A E e R bt ARt e bt e b e b e eb s Seemme e e esese e e ee e e e e eeeneens
Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiie ittt bbbt bbb bbbttt b e aR e e b e eaesbesaestestesaesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..o ittt et e e e e e st e eaeeaae oeabeeabeeabe et e et e et e aaeesReeas eeesseeseeaseenaeenseeaeeaeeaae s
Current year change in encumbrances:

B ] = S =T i TR o 10 o e T PP PRTPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot b bbbt bbb b e s 4o b e s0 e b e oo b e b e e b e h e s e e b b e e b e b e saebe 2204 E SRS AR SR L e R e AL e b e R e e b e R e e b e R et ebesetesesese et

Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... G ... i ... ... . ... e ... . ..o utteettseeeeeseeeseanbeenteenseanseas Soeemseanseassenaeeaseeaeeaeeaaeas

Deduct amounts received on disposals, Part 3, CHlls 1Sl ... ... A - B B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o ... N ... .. B - B

6.2 Totals, Part 3, COIUMN 13 ..o e s
Deduct current year’s other than temporary impairment recognized:

A B ) = S =T i TR o 10 o e PP PPRTPS

7.2 TOtals, Part 3, COIUMN 10 ...ttt bbb b et h et b bbb e s e b e e b e b e b e e b e e b b e e b b e saebe 2284 E SRS AR SR L AR e R LA b e R e s b e b e e b e b e ats ebesebese s ese st
Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ..ot bbb bbb e b e bt b et e bbb bbb sa b SR8 SR e e e b e b s bbbt

LA el = S =T G T o 10 oo T O PO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) .........c.ccuiiiiiiiiiiiiii ittt bbbttt b bbb 2o e e e e e e e e e e e e e e e e eneeas
[D2=Te [0 8 o) =T M To o E=Te [ga 11 C=To IR= 0 o0 L OO PSRRI

Statement value at end of current period (LiNe 9 MINUS LINE T0) ...ttt bbbt bbb bbb bbb bt bbbt b e bt bt e bt bt e bt b 2mseemeensene e e e e e e e e e e eeenen

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PIrIOT YEAT .........oovoueieueueuirieiieieieteieiee ettt eses sseeeeseenennn 595,949,407
Cost of acquired:

2.1 Actual cost at time of acquiSItion (PArt 2, COIUMN 7) ........cuiuiueueuiriiiieeisie ettt sttt es e e e e s s b tesese e se s ssebesesesesesssessesesenesessesanas 108,204,804

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.cciiiieieieeceeeeee ettt eseas seebebeseeet e e nees 600,000 ............... 108,804,804
Capitalized deferred interest and other:

o B ] = S =T i TR o1 10 o e OO

3.2 TOtals, Part 3, COIUMN 11 ..ottt bbb bt bbb b e e b e e b e e b oo b e h e e E e b e s b b e s e e b e ee b et e ke A0SR SR e SR e R e e L SR E R e b b et e e s eabeseseseees et
FaXeTe (U= o) e F=TotoTU o | OO PRRRRRRTROY
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9 ............. B PN

Lg A o) = S == T G T 0o ) (¥ oo I T TSSOSOV S USRS

Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..o ittt sh e bt e bt e bt e bt e s et ea e e ea e e ehe e 4R e e eE £ e Ee e bt e a bt em bt ea et ea e e eheeeheeebeeebe e ke anbean Aoeenseeseeanteasseeasenaseseenes
Deduct amounts received on disposals, Part 3, Column 15 ...........cccccoeeveveevirennnn. .59,411,569
Deduct amortization of premium and mortgage interest points and COMMILMENT FEES ...........iiuiiiiiiiiii et be e sae et e et eaa e ns
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 ... e bt b e bbb bbb b e e b et b et bbb aa e R e S e R e b e b e b b et ne s

L0 e = N - Ty A O o] [0y o T T O OO
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceeururreriririririeieieiereeesees ceeeeeeeeeeennd 645,342,642
TOtal VAIUAION @IIOWENCE ... .ot e et h e e e e e e e e oS H oo e e SR e e R e e H e £ h e £E e SR e SR e e R e £ R e £h e e R e £ R e SR e SR e e R e eRe e e e o R e e R e e et ee e ee e eReeEeseeeaeen SR e R e et
SUDLOLAI (LINE 11 PIUS T2) 1.vevviuiieiiiieieteteteteset ettt ettt et es s eseses e e s e s es e s e s e s e s e s e s eseseseses e s e s e s e s es e s e s e s e s e s e e s e s s e s e s e s e s e st s s e s e s esesesese s st st et esesese e st eseses esessannennn 645,342,642
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e et s h e e e e e e e e e e e e e o et o e e £ R e SR e £ R oo R e e R e e e e e R e £ R e e R e e R e e R e ee e eReeaeeeeeeeeeeaae s S0ese et et et et et e s

Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) .....cciiiiriiiiiiieieieieiisisiss ettt nnenea 645,342,642
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ANNUAL STATEMENT FOR THE YEAR 2022 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 ..........uiiiiiiiitiiiite ittt bbbt bbb bbb bbb b E £ E e E b E £ E e E e bt AR e e bt e b e e bt eb s 2eemmeeseeseene e e e e e e e e e eeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uiiiiiiiiii ittt bbbt bbbttt aR e e aeeresbesreeaesteeresaeeteareanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ittt e e e e e e et e eaeeaae oeabeeabeeabe et e et e s b e aaeeabeeas eeesseesseaseenaeenseeaeeaeenaean
Capitalized deferred interest and other:

B ] = S =T i TR o 10 o e RO PPPTRPNS

3.2 TOtals, Part 3, COIUMN T2 ...t b bbb h bbb b se e b e e0 b £t b e e b e b s e e b b e s b e b e saebe 220 HE SRS AR SR L e R oA L e b e R e e b e b e e b e b et ebesebese s se et
P aNeTe (U= o e =Tt oTU o | OO R
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......cccooeevvevneeee...... A ...
5.2 Totals, Part 3, Column 9 .......c.cccoviiviiinnne,

Total gain (loss) on disposals, Part 3, Column 19§ .....\GEE ...

Deduct amounts received 0N diSPOSalS, Part 3, GO mN 16 .. e et eee et teesateeasntatasueanstaansssaanssaaansseessteessseesaseeessteeaseeesaseeeasseesaseeesase Saeeeeneeeaaeeenaseeeaeeenaaeeaas
[DI=Ye [0 =Toqlo) g (V=Y iTo o le) f o 4=Taa 1IN g g I=Ta o lo =T o] =T or - o] o PP PR
Total foreign exchange change in book/adjusted carrying value:

LS B ] = S =T i TR o1 10 o e A OO PPRTPNS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbbt h bbb e b e b e s oo b e e b e e b e e b e e e b e b e b b e e b e b e saebe 2281 E SRS SRS E LA b oA e e b e b e e b e b e e b e b e ats esbesebese s es et s et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb bbb e b bbb e s b bt b b e s e b e e b et b e ek oA e SR e R e e s e b e b e bbbt b e

O e = 3 e Ty A o] [0 Ty W B O OO RPS
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiriiiiiitiie ittt bbbttt sttt sttt abe s Seeeee e e eeesee e e e e eeeneeas
[DI=Te [0 8 o) e=T Mo o E=Te (g a 11 C=To 1= 0 g T 0L RPN

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbbt bbbt bbb e bt bt e bt b 2mmemneessese e e e e e e e e eeennenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAI ...........c.ccoverueueteeeeeeececeeteteeeeseeete et esesssseaetesesessasaesesesesssssesesesssesssessesesesensssesesasesnsssntesesasansnansn seesesesinas 2,790,878,625
............ 1,145,078,296
... 3,936,544

Cost of bonds and stocks acquired, Part 3, Column 7

JaXeTe (U= o) e =TotoTU o | USROS

Unrealized valuation increase (decrease):

0 I == T i T o) [0 o1 o e P PP PP PPPPN

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt .(962,400)

4.3, Part 2, SECHON 2, COIUMN 13 ........ouieieieieieie et .(709,694)

4.4. Part 4, Column 11 ... (1,672,094)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ..........cuiuiiiiieeeececte et eeectete et ee et eaeteteseessseaetesesessssstesesesensssesesesasesssssaesasesessnsssetesasensnsstesasasssnsssesesasanas febetesesasscnns (32,840,197)

Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiueuiieeeeeteeeeteeeeee ettt a et et e et e et e s et eseeseseseseasenesenesennene 752,301,834
DedUCt aMOTHZAtION OF PIEMIUM ..........vcececeeee e cececeeteteeeeeeeeete s s sasaeaetesesesssssseseses s sssseesesessassseeses s s ssasseses s s sssnseses s s ssasseses s s sssnsesesassssnsesesessssssnsnsasas sesatscsesetasanas 6,693, 165
Total foreign exchange change in book/adjusted carrying value:

R ==V G TR 7o (¥ oo e OO

8.2. Part 2, SECHON 1, COIUMN T ...ttt ettt h et h et bbb et e e eS80 s8eReaE e b e b e b e st e et b e

LR T o=V QS T=or oo 2 7o (30 1o e I T PN

8.4, Part 4, COIUMN 15 ..ottt bbb bbb e oo b e oo b e bbb H e b e b e e b e b £ s 4o b e e 0o b e e e b e e b e e b e ae e LSRR R SRR e AL R e b b et e s eabeseteseeesee et ens
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN 14 L.ttt b et bbb E b o b b £t b £t E bt et bbbt en e et 1,593,410

[ I o Vo G T or oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b ettt h bbbt b e bt e e b e e s S88s8eRe s b e b e b e b e s st st e st

9.4, PArt 4, COIUMN 13 ....oeoeceeeeee ettt ettt et e e et e e e ee e s saetesesessseeetesesessssseetesasssnsssesesasas s sesesesases s snsetesasesssseesesasassesssnsesas st e tEeE e b e b n e e tatb b e b e b a et nbebes | taesetesesennacnas 1,593,410
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoviiiiiiiiiiiiiiiincsc s e 3,121,356
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10) ........c.ccceuererereeeerereeeeeeeesceetetesesesseaetetesesesssaesesesesesssassesssesenssanaess seesesesinas 3,147,914, 121
(DTt [N Tet i (o) Tl gTeT g F=Te o Ty (=T o JR= T 40U S

Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieeieceeeeteeeeeeceeee e eeeescae e tes s esssae et esesesssaetesesesssssaesesesesssssesasesessssntesesesensnsnan seesesesanas 3,147,914,121
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ANNUAL STATEMENT FOR THE YEAR 2022 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 ........cccocvvevvirnrncririeee e 33,753,702 |.coovevnene 33,806,218 |...cooveeve 33,693,070 |................. 35,644,412
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries 469,421 456,049 469,417 469,418
by governments) 4. Totals 34,223,123 34,262,267 34,162,487 36,113,830
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 12,704,563 11,286,345 12,913,993 11,290,000
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 30,654,870 26,636,098 30,623,777 30,646,924
Industrial and Miscellaneous, SVO 8. United States .....ccoevevveeeeeeeeeeeseee o 2,416,141,527 |............ 2,254,006,293 |........... 2,429,533,100 |............ 2,398,935,922
Identified FUV)S’S' Unaffilia}ted Bank 9. €anada ..o 119,480,589 |............... 111,292,090 |......ocnee. 119,894,351 |............... 119,096,000
Loans, Unafilated Cortiicates of 10._ Other Countries 529,950,834 477,387,114 530,269,254 527,220,956
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 3,065,572,950 2,842,685,497 3,079,696,705 3,045,252,878
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 3,143,155,505 2,914,870,207 3,157,396,961 3,123,303,632
PREFERRED STOCKS 14.  United States .......cccceeevecvvivnernrnrneee o 2,037,600 |......ccocvnenene 2,037,600 |..ocovererenee 3,000,000
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 2,037,600 2,037,600 3,000,000
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 2,037,600 2,037,600 3,000,000
COMMON STOCKS 20. United States ......c..ccooveevevecvirnrnenn o ..2,721,016 |. ..2,721,016 |.. ..3,254,925
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeeeeeee e s | [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 2,721,016 2,721,016 3,254,925
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 2,721,016 2,721,016 3,254,925
26. Total Stocks 4,758,616 4,758,616 6,254,925
27. Total Bonds and Stocks 3,147,914, 121 2,919,628,823 3,163,651,886
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ANNUAL STATEMENT FOR THE YEAR 2022 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

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

Total Current Year

1. U.S. Governments
1.1 NAIC 1
1.2NAIC 2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

.................. 732,459

............. 31,764,990

............... 1,210,223

7

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

33,753,702

............... 2,403,365

......................... 0.1

732,459

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

315,906

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

4. U.S. Political Subdivisions of States, Territories and

Possessions , Guaranteed
4.1 NAIC 1
42NAIC 2 ..

43NAIC 3 ..o
44NAICA ..o

45NAICS ..

............. 12,704,563

12,704,563

............... 9,025,783

......................... 0.3

4B NAIC B ...
4.7 Totals 12,704,563 XXX 12,704,563 0.4 9,025,783 0.3 12,704,563
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T (e e 1,084,129 |............ 2,959,660 |............. 12,442,882 |............. 10,168,198 | [, D9, 0. RN O 26,654,870 ..o (V1R ) S 41,670,530 oo 1.5 | 26,654,870
5.2NAIC 2 .. .. 4,000,000 |.. ..4,000,000 |..

5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

1,084,129

2,959,660

16,442,882

10,168,198

30,654,870

41,670,530

30,654,870
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ANNUAL STATEMENT FOR THE YEAR 2022 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 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 161,312,919 |........ 1,134,392,051 |.......... 361,524,108 |............ 30,051,021 |............ 26,120,366 |............ XXX | 1,713,400,461 |..oovoieenee 545 |....... 1,324,407,010 638,548,253 |........ 1,074,852,208
6.2 NAIC 2 .. .761,000,118 |.... 393,488,900 .19,279,243 |.. 1,264,819,612 |.. ..1,348,386,844 |... ...844 308,306 .420,511,305
B.3NAIC 3 .. sese e 1,003,726 | 24,045,594 |............... 5,780,886 |..ceoveveereeeeicinirrines feoreerrneeeeeniie o XX [ 36,830,205 |..oeeerreeeeenn 1.2 [..50,552,041 | 1.8 [ 27,512,393 | 9,317,812
B.ANAICA o e 493,000 | 2,784,938 |.............. 5,181,598 | ..o oo o, D.9.% CHNUII RS 8,459,592 ..o 0.3 1,984 372 | 00T 493,056 |............... 7,966,536
B.5NAIC 5 ..ot [ o 250,000 [..evecereeeeireeecieees [eerereeeeeeeeeeeeeeene oo D.9,0, CHUIIY ERR 250,000 [..ovvecereeerinineneens 020 | e [ [ 250,000
6.6 NAIC 6 XXX
6.7 Totals 259,861,051 1,922,222,701 766,225,487 49,330,264 26,120,366 XXX 3,023,759,869 96.2 2,725,330,267 97.8 1,510,862,008 1,512,897,861
7. Hybrid Securities
7.1 NAIC 1

7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC 6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT
B2NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals

316,508
973,514

............... 2,711,080
............... 3,172,004

N 3,027,588 |.
N 4,145,608

R 716,723
............... 1,203 837

0 3,027,588 |.

.............. 4,145,608

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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SCHEDULE D - PART 1A - SECTION 1 (Continued)

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

12. Total Bonds Current Year

12.2NAIC 2 ...

125 NAIC5 ...
12.6 NAIC6 ...

12.8 Line 12.7 as a % of Col. 7

T2INAIC T

123 NAIC 3 .o
124 NAIC A ...

12.7 TOtalS .o

13. Total Bonds Prior Year

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

13 ANAICT e
13.2NAIC 2 ..o

4 7 8 9 10 12
Over 1 Year Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Privately

Through 5 Years | Through 10 Years | Through 20 Years Total Current Year Prior Year Prior Year Placed (a)
(d) ....163,445,413 |....... 1,169,270,216 |........... 387,881,771 |............. 40,265,249 |............26,120,366 |.........ccceveeverereeees o 1,786,983,016 |......c.cocveveeeerenn 568 [ XK e XX . 711,661,388 .. 1,075,321,628
. 762,353,538 |... 397,488,900 19,279,243 |.. 1,303,952,552 |.. .420,511,305
24,362,101 |.............. 8,491,966 [.....ocvoveeeiiieieieees e oo [ 39,857,793 | 18 e XK e XX e . 30,539,981 | 9,317,812
............... 3,758,452 |....ceieren8,353,692 [ s e [eeeeenenn.. 12,605,200 reeeenn. 4,638,664 |..............7,966,536
................................................ 250,000 [....cooveeeiciriiiririrns [ oreeireeneeneesieeinnee [(G) eeeeene.200,000 eeeeeennnn.. 200,000

(c)

........ 1,959,744,307 |...........802,466,329 |.............59,544 492 e | (b)) 3,143,648,561 ........1,630,281,279 |........1,513,367,282
62.3 25.5 1.9 100.0 48.1
764,146,647 |........... 388,095,640 |............. 97,048,648 |.............23,838,367 |...coovevereeeeeeieee oot X% e feoeeee . XK o 1,378,156,837 |.....ccvveree. 49.4 |..........690,197,689 |.......... 687,959,148
704,761,194 |........... 459,234,167 |............. 49,629,607 ... 187,529 [ o e X% e e XK o 1,354,865,683 |.......................48.6 |.......... 971,657,714 |........ 383,207,969
.... 2,000,082

(
(b) 2.787,479,494

13.7 TOtaS e e 261,238,759 | 1,506,810,134 |........... 848,726,449 |........... 146,678,256 |.............24,025,896 |.......cooorrrnncinn oot XX e . XX | (D) 2,787,479,494 | 100.0 |........ 1,714,312,295 |....... 1,073,167,199

13.8 Line 13.7 as a % of Col. 9 54.1 30.4 5.3 100.0 XXX 38.5
14. Total Publicly Traded Bonds

T4ANAIC T e 500,726,372 |........... 150,519,808 |............. 16,371,946 [ [ [ 711,661,388 |.....cocccveveererenn 22.6 | 690,197,689

142NAIC 2 ... .529,715,183 |.... 261,624,386 |..... ..5,000,000 |.. ...883,441,247 |.. .971,657,714 |....

143 NAIC 3 ... 1.19,525,039 | 4,011,216 [ e [ [ 30,539,981 |.. 49,268,682

144NAIC4 ... ...973,514 |... 3,172,094 |..... 4,638,664 |.. 3,188,209

TAE5NAIC S .o see e erreeen [ sirees [eeerree e s e e see [oreeerre e e s e e nnee [ereeesrre e e e sreesirees [eesree e s e snres [reeerre e e e [ereeereesnressneesrreens e e s

148 NAIC B ..o

14.7 TOaS ceveeeeiecceeierreeeeeeeeeneseeeee e . 104,862,207 ... 1,050,940,107 |........... 419,327,499 |............. 21,371,946 |............. 33,779,521 | [ 1,630,281,279 |.....c.cocoveveee. 519 | 1,714,312,295 ..o 61.5 |....... 1,630,281,279

14.8 Line 14.7asa % of COL 7 ...oovveueererereeforercccce 6.4 B4.5 | 25.7 | 1.3 e 2.1 [ o 100.0 [ XX o D0 SO RS XXXovoreeenns

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 33.4 13.3 0.7 51.9 XXX XXX XXX

15. Total Privately Placed Bonds

154 NAIC T oo 668,543,844 |........... 237,361,968 |............. 23,893,304 |.............26,120,366 [...coooeeiiccrreiene o 1,075,321,628 |...coovvveee 342 | 687,959,148 |.....ccoovrie 287 oot XK | 1,075,321,628

15.2NAIC 2 ... .232,638,355 |.... 135,864,513 14,279,243 |.. ...420,511,305 |.. 13,4 |........... 383,207,969 |.... 13, .420,511,305

15.3NAIC 3 oo e e 4,837,083 |.....coennnn 4,480,750 |oececeeerreeenernnens oo e [ 9,317,812 | 0.3 [ 2,000,082 |...oooveeiene. 0.1 [ XK e 9,317,812

154 NAIC A oo e e 2,784,938 |.............. 5,181,598 |..eoeieeeerennnens oo e [ 7,966,536 |.ececvevererereneeeeee 003 [ s [ XK e 7,966,536

155 NAIC S oo e [rereeene s 250,000 [-.eveeeeereeeeeriencinienes [eereeeeeeesseeeeenns [ oo 250,000 [...oveeeereieneen 000 [ e [ XXX o 250,000

15.6 NAIC 6 ...

15.7 Totals ..coeeeereececeeierene 908,804,200 383,138,830 1,513,367,282 |.oooeereceeeen 481 [001,073,167,199 | 38L5 [ XK e e 1,513,367,282

15.8 Line 15.7asa % of Col. 7 ....ccccveveurneenene. 60.1 [ 25.3 |25 e LT [ o 100.0 [t XXX e XX e e XX e e XXX e o 100.0

15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12 28.9 12.2 1.2 48.1 XXX XXX 48.1

(@) Includes $  .oooenee 1,257,403,516 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. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

........................... ; NAIC2 $

........................... ; NAIC3 $..ccvvvivivveeee. 5 NAIC 4 S

493,056 ; NAICS5 $.ovveevveererrerr : NAIC6 $

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
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ANNUAL STATEMENT FOR THE YEAR 2022 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 ............ccccooviiiiiriiiiiiiiiiccciiees o 701,776 |oveennee 31,668,454 |.............. 1,133,307 [ o [ XXX ovvivies oo 33,503,531 [.oocvoeeiiiie 1A | 2,107,845 | 0.1 o 33,503,531

1.02 Residential Mortgage-Backed Securities ... .30,684 |. ....96,536 |.. ... 16,922 |.. ...250,171 |.. .295,520 |... ...0.0 ... ...250,171 |.

1.03 Commercial Mortgage-Backed SeCUrities .......... |.iiiiiiiiiiiiiiiiiiiiiiiies foeeeseiicesesesiiee foreeesese s s sesesees foresesiesesesesesesiee foreeresesiesesesiesiesrens Jooveeeereses XKKiiiiiiies foreeesesesesesesesiees foresesiesesesesesesee foresresessessesesesesens |oresressessessessessessesneas

1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals 732,459 31,764,990 1,210,223 46,030 XXX 33,753,702 1.1 2,403,365 0.1
2. All Other Governments

2.01 Issuer Obligations ...........cccccooeiviiiiiiiininiceeceiee e, 315,906 |.covevennene 153,515 [ e [ o D.9,0 SN TR 469,421 | 0.0 | 650,149 | 0.0 oo e 469,421

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

Possessions, Guaranteed

4.01 Issuer Obligations
4.02 Residential Mortgage-Backed Securities ...

. U.S. Political Subdivisions of States, Territories and

4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

.............. 9,025,783

4.05 Totals 12,704,563 XXX 12,704,563 0.4 9,025,783 0.3 12,704,563
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cccccooeiovioriiiniininicniiinies e oo e 15,595,000 |.............. 9,957,595 | [ XXX ovvivies oo 25,552,595 34,495,000 |.......ccoovrvrvrnnnee 1.2 | 25,552,5%
5.02 Residential Mortgage-Backed Securities ... ...573,584 |.. ..296,868 |.. .210,603 |... ...1,365,049 |.. 1,922,852 |... 1,365,049 |.
5.03 Commercial Mortgage-Backed Securities .......... [o.ccocooiiiiiiiiiiiins oo e o o e XK e e e o o
5.04 Other Loan-Backed and Structured Securities ... 800, 135 2,386,076 551,015 XXX 3,737,226 5,252,679 0.2 3,737,226
5.05 Totals 1,084,129 2,959,660 16,442,882 10, 168, 198 XXX 30,654,870 41,670,530 1.5 30,654,870
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........ccoeeereereinenennceieens fovreiinns 148,797,572 |........ 1,320,298,874 |........... 561,406,211 |............. 30,271,755 [ o XXX [ 2,060,774,412 | 65.6 |....... 2,105,576,519 ..o 75.5 |....... 1,462,623,907 |........... 598,150,505
6.02 Residential Mortgage-Backed Securities ... I 5,812,273 |..ccocee. 23,163,143 |.............. 4,484,607 |......cocoovnee 391,023 | 17,596,745 |............ XXX ovvivies oo 51,447,791 oo 1.6 | 5,271,865 | 0.2 [ 783,675 |............. 50,664,116
6.03 Commercial Mortgage-Backed Securities .......... [............. 8,222,762 |............. 19,902,988 |............. 11,562,383 [..ovveiiiieeeeeee e [ XXX ovvivies oo 39,688,133 [...c.cviiie 1.3 | 62,869,939 |....ocoovviiieiiienne 2.3 | 27,646,930 |............. 12,041,203
6.04 Other Loan-Backed and Structured Securities ... 97,028,444 558,857,695 188,772,286 18,667,486 8,523,621 XXX 871,849,533 27.7 551,611,944 19.8 19,807,49% 852,042,037
6.05 Totals 259,861,051 1,922,222,701 766,225,487 49,330,264 26, 120,366 XXX 3,023,759, 869 96.2 2,725,330,268 97.8 1,510,862,008 1,512,897,861
7. Hybrid Securities
7.01 Issuer Obligations ...........cccoooeioiioiciiiiiinieiiies e e 1,353,420 [ovveeiiiieee o e 33,779,521 |............ D.9.0 SR RO 35,132,941 o 1A | 6,478,839 |....ooovvrine 0.2

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

............. 35,132,941

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




60I1S

ANNUAL STATEMENT FOR THE YEAR 2022 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 Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 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
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired 1,290,022 5,883,174 XXX 7,173,196 0.2 1,920,560 7,173,196
10.03 Totals 1,290,022 5,883,174 XXX 7,173,196 0.2 1,920,560 7,173,196
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccceevreineenncnncenns oo 149,815,254 |.......... 1,353,474,262 |............. 500,839,074 |.............. 40,229,350 |......c.c... 33,779,521 | XXX oo oo 2,168,137,462 |.....ccooveeeicens 69.0 [.eeeeenne XXX [ XXX oo 1,569,517,536 |............. 598,619,926
12.02 Residential Mortgage-Backed Securities .......... [..ccccoeenne 6,126,951 |.....ceenve 23,833,263 |....coeveenene 4,858,397 |..covviiinne 647,656 |.............. 17,596,745 |............ XXX ovvvvviee [ 53,063,012 [...ooveereeiecee 1.7 [ D.9,0 SN XXX oo [ 2,398,896 |.......cc... 50,664,116
12.03 Commercial Mortgage-Backed Securities ........ |...c.ccceue. 8,222,762 ... 19,002,988 |......c.c.c. 11,562,383 39,688,133 27,646,930 |.............. 12,041,203
12.04 Other Loan-Backed and Structured Securities . |- 97,828,579 561,243,772 89,323,301 .875,586,759 |. . 23,544,722 | 852,042,037
12.05 SVO Identified Funds XXX XXX feeremneee XXX e e XXX foeenese XXX fores s e e XX e XXX o
12.06 Affiliated Bank LOANS .........cccoereiiriiiiiiiiinies [oeeecicicicicicicicn foeeriesicscsesesieseiene [oeesieseseseesesesesene Joeeseeseseeseseeseesesene JooeseseesesesesesesrenJrenenenss KKK iriininnn e foeveiesescsesceeien Jovenenenns XK forenenenns XXX oo oo
12.07 Unaffiliated Bank LO@Ns ..........cccccveincincencs fooveviiiiiiiiiciiies o 1,200,022 |....covevnneee. 5,883,174 ..o o [, XXX oo o TA73,196 [ 0.2 | XXX [ XXX oo o TA73,196 [,
12.08 Unaffiliated Certificates of Deposit XXX XXX XXX
12,09 TOtalS ..o [ 261,993,546 |.......... 1,959,744,307 |............. 802,466,329 |.............. 59,544,492 |.............. 59,899,887 |.cveveieieieieriiens e 3,143,648,561 |...cocevvciiiinnne 100.0 Jooveeenne XXX [ XXX oo 1,630,281,279 |.......... 1,513,367,282
12.10 Line 12.09 as a % of Col. 7 8.3 62.3 25.5 1.9 1.9 100.0 XXX XXX XXX 51.9 48.1
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceeviirinininininiiins foeeeeeieeens 180,352,187 |.......... 1,163,710,924 |............. 719,095,764 |.............. 95,175,260 [...eoveneeveeeieirieciee forreiine D.9,0 SN XXX oo feerenrind XK s [ 2,158,334,135 | 7704 [ 1,614,590,730 |......c..... 543,743,404
13.02 Residential Mortgage-Backed Securities .......... [..ccccoenene 1,773,218 |... ...3,257,365 |.. 1,127,645 1,162,706 |....oovevereeennn 169,308 |oeece e XXX [ XXX . . .4,262,647
13.03 Commercial Mortgage-Backed Securities ........ . .. 11,174,689 |... . 36,742,877 |.. .. 14,052,373 62 869,939 |. ...12,030,888
13.04 Other Loan-Backed and Structured Securities . |. ... 67,938,665 ... 302,575,050 . 112,154,026 556,864,623 |. .513,130,260

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank LOANS ..........ccccovirininininins fooeecieiciciciciciene oo 523,919 | 1,396, 642 ...... 21,920,860 |...ooovveiieineen 001 [ 1,920,560 |........

13.08 Unaffiliated Certificates of Deposi XXX XXX XXX XXX

13.09 Totals ... [ 261,238,759 |.......... 1,506,810,134 |............. 848,726,449 1896 o e XX oo XK [ 2,787,479,494 |.......cooveeeveern 1000 o 1,714,312,2% |.......... 1,073, 167,200

13.10 Line 13.09 as a % of Col. 9 9.4 54.1 30.4 5.3 0.9 XXX XXX 100.0 61.5 38.5
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeeircoineiincienceens oo 93,542,772 |.......... 1,028,528,229 |............. 392,709,420 |.............. 20,957,595 |.............. 33,779,521 [t XXX oo 1,569,517,536 |......ccoovevvrieienene 49.9 | 1,614,590,730 [...oovcveveiieenn 57.9 [ 1,569,517,536

14.02 Residential Mortgage-Backed Securities ....380,664 |... .. ....689,889 ..414,351 [ ....2,398,896 |. ...3,227,589 |. ...2,398,8% |..

14.03 Commercial Mortgage-Backed Securities ........ [ 8,222,762 |........e.... 7,861,786 |....c.oeee. 11,562,383 27,646,930 |...oooovereiiieneenn0.9 [oin.50,839,062 | 18 27,646,930

14.04 Other Loan-Backed and Structured Securities . |................ 2,716,009 ... 12,346,079 |..........c.e. 8,482,634 |....ooiiicicee 23,544,722 ..o 0.7 [ 43,734,363 | 16 [ 23,544,722

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...

XXX

14.07 Unaffiliated Bank LOANS ..........cccceeeiieieinieias forenienienenenenesenens foveriescnnennns 1,290,022 |..ooveveinns 5,883,174 |eoeiiiiiiiieiiienes [ [eeereeee XX s TA73,196 [ 002 [ 1,920,560 [oniccen 001 [ 7,173,196
14.08 Unaffiliated Certificates of Deposit
14.09 TOtalS ....oviiieiiiciiieereeeeeeeeeeseeseeeseees [eerenieenn. 104,862,207 ... 1,050,940,107 |.............419,327,499 |.............. 21,371,946 |.oooviinnn 33,779,521 | [ 1,630,281,279 |.oooveveieiene. 519 [ 1,714,312,295 | 615 | 1,630,281,279
14.10 Line 14.09 as @ % Of COL. 7 ....oocvvvivnviinininnns foeeeieieicieen 604 | B4.5 [ 5.7 [ 18 e 201 e e 100.0 forveeeeee e XXX e XXX e XXX e 100.0
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 3.3 33.4 13.3 0.7 1.1 51.9 XXX XXX XXX 51.9 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........cccecvriiinininininenene 324,946,034 |............. 198,129,654 |............. 19,271,755 oo e ...598,619,926 . ....543,743,404 598,619,926
15.02 Residential Mortgage-Backed Securities .......... |..c.ccoe.e.... 5,746,287 | 22,919,271 oo 4,168,508 | 233,305 50,664,116 |.....ccveeereieenenn 1.6 | 4,262,647 | 002 o XXX o 50,664,116
15.03 Commercial Mortgage-Backed Securities ........ .... 12,041,203 12,041,203 12,030,888 |.oveeeeeereenenenn 004 o XXX o 12,041,203
15.04 Other Loan-Backed and Structured Securities . |. 548,897,692 .862,042,037 |. 513,130,260 |. .852,042,037

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total NONAdMItEEd @MOUNLS ..o e e e e e e e e e e e e e e d e e e e e

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

493,056

493,056

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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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

Schedule E - Part 2 - Verification - Cash Equivalents

NONE

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

SI11, SI12, SI13, SI14, SI15, E01, E02, EO3
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ANNUAL STATEMENT FOR THE YEAR 2022 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. [, 6.250 [c.oeneniiiiiiiiinnnne 270,328 [ e [ [ e 2,330,453 |...02/28/2011 ...
SANDUSKY ... ...03/10/2011 .. ....6.250 .1,588,533 [...02/28/2011 ...
TWINSBURG . ...02/28/2013 .. ....4.750 . 2,502,267 |...01/08/2013 ...
LAS VEGAS .... ...03/28/2013 .. ....4.400 .2,269,073 |...02/10/2013 ...
CHATSWORTH ... ...08/29/2013 .. ....5.150 . 3,632,379 |...04/25/2013 ...
...07/15/2013 .. ....4.150 . 3,433,162 |...05/07/2013 ...
CLEVELAND HEIGHTS 11/15/2013 .4.900 |.. .1,065,816 |...05/31/2013 ...
TACOMA .. 12/06/2013 .5.100 |.. . .5,306,013 ... 11/13/2013 ...
LOUISVILLE 02/14/2014 .4.500 |.. ..1,104,992 (.. ..25,365|...01/10/2014 ...
ONTARIO ... 12/3172013 .. 4.980 ,042,620 4,170,443 ... 12/16/2013 ...
WESTLAKE ...05/07/2014 .. 4.750 977,689 . 4,143,901 ... 04/07/2014 ...
BOISE .... ...05/07/2014 .. 4.770 ... 840,608 .2,418,282|...04/14/2014 ...
CHULA VISTA .. ...07/31/2014 .. 4.750 ,692,032 .3,008,192 |...04/18/2014 ...
CINCINNATI ... ...08/19/2014 .. 4.440 326,362 1,374,674 |...06/18/2014 ...
FRESNO ... ...10/16/2014 .. 4.650 1,211,761 .3,012,093 [...08/18/2014 ...
DUPONT ... ...10/20/2014 .. 4.370 923,587 .2,152,185...09/30/2014 ...
YOUNGSTOIN ... ... 12/19/2014 .. 4.350 597,900 ....842,311 (... 11/26/2014 ...
SAN MARCOS ... 12/29/2014 .4.470 |.. ..580,145 |.. . 2,492,420 (... 11/17/2014 ...
SAN BERNARDINO . 01/08/2015 .4.700 |.. ..282,558 |.. 1,490,979 ... 11/21/2014 ...
DELTONA ....... 02/20/2015 .4.530 |.. . 766,166 |.. .1,928,931(...01/07/2015 ...
UNION CITY ... ...02/26/2015 .. 4.550 .. 1,160,414 .3,204,056 |... 12/26/2014 ...
MISSION VIEJO .. ...03/02/2015 .. 4.300 .. 810,811 . 1,682,430 [...01/09/2015 ...
WALNUT CREEK ... ...04/30/2015 .. 4.450 246,100 .8,426,059 [...01/27/2015 ...
JACKSONVILLE ...04/13/2015 .. 4.250 569, 196 .1,103,570 |...03/11/2015 ...
...03/30/2015 .. 4.250 712,315 .1,632,445 |...02/10/2015 ...
...05/08/2015 .. 4.440 524,106 .1,815,032...03/17/2015 ...
SACRAMENTO ... ...04/17/2015 .. 4.150 845,943 .2,691,739(...03/18/2015 ...
ROSEVILLE .... ...04/30/2015 .. 4.300 872,085 ...03/25/2015 ...
DEER PARK . 06/23/2015 .4.050 |.. ..1,199,893 |.. ...04/27/2015 ...
BROOKLYN ... 06/18/2015 .4.100 |.. . 881,001 .. ...06/21/2015 ...
SAN ANTONIO .4.120 |.. . 518,861 .. ...04/06/2015 ...
RIVERSIDE . .4.070 |.. 037,991 ...04/29/2015 ...
SALT LAKE CITY . 06/24/2015 .4.000 |.. ..782,709 . 2,232,222 |...05/04/2015 ...
INGLEWOOD ...07/10/2015 .. 4.040 802,315 .1,073,841...05/18/2015 ...
BIRMINGHAM ... ...07/27/2015 .. 4.360 .. 1,042,636 . 2,263,205 |...06/10/2015 ...
...07/15/2015 .. 4.190 1,014,888 .1,859,963 |...06/01/2015 ...
ABERDEEN ... ...06/25/2015 .. 4.420 403,855 . 1,421,813 (...06/01/2015 ...
MIDLAND ... ...08/28/2015 .. 4.290 935,912 .2,806,465 |...07/22/2015 ...
LAKE CHARLES ... ...07/29/2015 .. 4.410 505, 544 .1,075,285 |...07/20/2015 ...
LUFKIN ..... 07/29/2015 .4.470 |.. ..559,313 |.. .1,250,949 |...07/22/2015 ...
SACRAMENTO 08/13/2015 .4.600 |.. ..514,336 |.. .768,934 |...07/20/2015 ...
BONNEY LAKE .. 10/29/2015 .4.360 |.. ..501,875 |.. .1,360,415 (... 10/28/2015 ...
PFLUGERVILLE 12/23/2015 .4.580 |.. . 770,816 |.. .1,350,888 |...08/26/2015 ...
MONTGOMERY 10/21/2015 .4.220 |.. ,164,602|.. ...08/30/2015 ...
SANTA FE ... ... 11/13/2015 .. ....4.220 773,891 . ..10/14/2015 ...
GLENVIEW ... ... 11/18/2015 .. ....4.300 547,974 .3,527,128 |...09/30/2015 ...
ROCHESTER .. ... 12/11/2015 .. ....4.310 992,110 .2,502,581...10/22/2015 ...
SUISIN CITY .. ...11/13/2015 .. ... 4.230 809,518 .2,300,824 |...10/13/2015 ...
... 12/15/2015 .. ....4.110 614,157 .2,277,637 |...10/30/2015 ...
ROCHESTER ... ...12/01/2015 .. ....4.200 ,019,402 . 4,729,920 ... 10/27/2015 ...
BALTIMORE .... . ...01/26/2016 .. ....4.620 393,819 e .1,136,950 [...01/12/2016 ...
AUSTIN i ...01/20/2016 ..o, 440 [, IR L P T O AP AP PP PPy 2,216,972 ... 12/21/2015 ...




L'03

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
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
LAS VEGAS ©.eeeiiieieeeeeeeeeeeeeeee ....01/26/2016 .| 4.330 |oeeieiiiiiiiiiiieees 542,351 [.eveeiiiiiiniiniiiniiiiiniiees [ e e fe 1,802,015 |...01/04/2016 ...
STERLING HEIGHTS . ...03/14/2016 .. ....4.110 ... 860,516 ...02/18/2016 ...
NOBLESVILLE ...03/30/2016 .. ... 4.230 ..1,165,758 . 2,561,225 |...02/25/2016 ...
SAN DIEGO . ...03/17/2016 .. ....4.200 .. 701,889 1,190,254 |...02/22/2016 ...
ANTIOCH ... ...04/22/2016 .. ....3.900 699,205 .2,161,783 |...03/08/2016 ...
WINSLOW ...05/23/2016 .. ....4.100 . 1,139,247 .3,926,181...04/28/2016 ...
LOS ANGELES 04/14/2016 .4.150 |.. ,568,473 |.. . 2,946,313 |...03/24/2016 ...
ARLINGTON . 05/06/2016 .3.750 |.. 455,739 1,071,676 |...03/22/2016 ...
TEMPE ... 06/03/2016 .4.270 |.. ..638,909 1,701,657 |...04/11/2016 ...
DETROIT . ...05/02/2016 .. 4.750 733,127 1,403,734 |...04/14/2016 ...
...06/21/2016 .. 4.050 ,328,845 .5,546,774 |...05/11/2016 ...
SANTA ANA . ...06/07/2016 .. 4.440 501,236 . 1,324,714 |...05/02/2016 ...
ST GEORGE . ...07/08/2016 .. 4.170 .1,331,986 .3,001,339 |...05/24/2016 ...
ROCKLIN ... ...06/15/2016 .. 4.190 .. 1,208,095 .4,087,732|...05/19/2016 ...
CUYAHOGA FALLS . ...07/15/2016 .. 4.210 ... 718,120 . 2,865,554 |...06/07/2016 ...
...06/29/2016 .. 4.390 .. 1,456,196 . 2,241,948 |...05/25/2016 ...
WICHITA FALLS .. ...07/21/2016 .. 4.430 ,352,103 .2,829,316 |...06/14/2016 ...
TITUSVILLE .4.300 |.. ..698,142 (.. 1,176,265 |...07/12/2016 ...
REDMOND ... .3.950 |.. ..4,385,879 .. .7,519,729 |...06/20/2016 ...
PEACHTREE CORNERS .4.000 |.. ..554,828 |.. ...07/06/2016 ...
OAK100D ...08/25/2016 .. 4.080 511,507 ...07/31/2016 ...
CLEVELAND . ...12/09/2016 .. 3.990 ,507,108 ...09/14/2016 ...
DAVENPORT .. ...09/20/2016 .. 3.850 626,553 ...07/29/2016 ...
SIERRA VISTA ... ...09/12/2016 .. 3.900 962, 198 ...08/10/2016 ...
GRAND PRAIRIE .. ...10/05/2016 .. 3.950 .... 608,840 ...08/17/2016 ...
VENTURA ... ...09/29/2016 .. 3.650 .1,073,788 ...08/26/2016 ...
CLARENCE ... ...12/16/2016 .. 3.850 455,172 ...11/02/2016 ...
TUCSON ... ...09/30/2016 .. 4.050 482,832 ...09/15/2016 ...
RENO .. 11/30/2016 .3.880 |.. ..1,020,929 |.. ...09/15/2016 ...
RICHVOND 11/28/2016 .3.860 |.. ..1,091,333 .. ...10/28/2016 ...
SEATTLE .... .4.020 |.. ..675,429 |.. ...11/14/2016 ...
CHATTANOOGA .4.050 |.. ..1,132,186 |.. ...11/04/2016 ...
SHYRNA .. 12/22/2016 .4.400 |.. .. 1,420,375 |.. .2,628,235 |...11/01/2016 ...
TAWPA ... ...03/17/2017 .. 5.050 249,112 ....546,840 |...01/30/2017 ...
DENTON ... ...03/20/2018 .. 4.860 713,971 .2,121,429|...02/02/2018 ...
HAYWARD . ...03/29/2017 .. 4.520 ..1,075,700 .2,763,057 |...02/13/2017 ...
NORTH LITTLE ROCK ...03/09/2017 .. 4.430 . 1,345,060 .2,054,654 |...01/30/2017 ...
COSTA MESA ...03/01/2017 .. 4.460 .. 1,507,228 . 4,238,327 |...01/27/2017 ...
AUBURN ... ...04/10/2017 .. 4.680 ... 863,176 1,332,442 |...03/17/2017 ...
MUSKOGEE 04/13/2017 .4.500 |.. ..776,299 |.. .1,667,769 |...02/27/2017 ...
PORTLAND ... .4.510 |.. ..650,956 |.. .2,208,425...03/23/2017 ...
WESTMINSTER .4.650 |.. ..963,939 |.. . 1,623,847 |...07/27/2017 ...
MARIETTA .. .4.520 |.. ..1,038,228 |.. . 2,195,947 |...04/27/2017 ...
ROSENBERG .4.650 |.. ..853,138 |.. .2,881,989 |...04/04/2017 ...
CARLSBAD ... ...05/18/2017 .. ....4.340 554,168 . 4,128,644 |...04/17/2017 ...
MILL CREEK ...06/19/2017 .. ....4.400 908, 864 .1,313,295 |...05/05/2017 ...
...06/26/2017 .. ....4.460 810,099 ...06/12/2017 ...
AVONDALE ... ...06/09/2017 .. ....4.310 767,253 ...04/25/2017 ...
PEARLAND ... ...06/09/2017 .. ....4.520 821,726 ...05/10/2017 ...
COLUMBIA ... ...06/30/2017 .. ....4.440 890,748 . ...06/19/2017 ...
BAKERSF IELD ...08/01/2017 .. ....4.220 .. 1,142,582 e .2,743,612|...06/06/2017 ...
FRESNO ..vvvvvvvunnsiiniiiiiiiiiiiiiiiiianns L 08/17/2017 ofeiii, 4.300 [, F R P T O AP AP PP P PPy 2,614,688 |...06/29/2017 ...
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FORT MILL e ....07/3172017 .. feeeiiie 4.400 [ooeeeeenniiinnnnee 1,522,837 | e fe [ e [, 3,020,057 |...06/22/2017 ...
FORT MILL .... ...07/31/2017 .. ....4.400 .. 1,034,161 .3,026,567 |...06/22/2017 ...
FORT MILL .... ...07/31/2017 .. ....4.400 ,440,333 .2,915,558 |...07/11/2017 ...
FORT MILL . ...07/31/2017 .. ....4.400 324,963 ....604,145 |...06/26/2017 ...
BUELLTON ... ...07/21/2017 .. ....4.260 .1,298,529 . 2,676,943 |...07/10/2017 ...
BELLFLOWER ... ...08/09/2017 .. ....4.490 .. 1,096,235 . 1,309,287 |...07/06/2017 ...
LAKE FOREST 07/28/2017 .4.230 |.. ..612,945 |.. . 4,173,125 |...06/30/2017 ...

.4.400 |..
.4.340 |..

.2,211,886 |...07/12/2017 ...
. 1,958,202 ...07/30/2017 ...

SAN DIEGO .
PETERSBURG

08/28/2017

752,715

KIRKLAND ... ...01/31/2018 .. 4.600 .4,397,8% |... 12/27/2017 ...
WESTERN SPRINGS .. ...08/11/2017 .. 4.310 936,641 .2,589,871]...07/07/2017 ...
NACOGDOCHES ...09/14/2017 .. 4.290 870,825 .1,616,629|...07/21/2017 ...

OAKLAND PARK
BROWNSVILLE ..

...08/15/2017 ..
...09/19/2017 ..

4.20
4.520

868,498
,109,823

. 1,896,027 |...07/21/2017 ...
.2,011,278|...08/01/2017 ...

SEVERNA PARK ... 1172172017 .. 4.500 790,721 . 1,344,331 ...10/24/2017 ...
CARROLLTON . 11722/2017 .. 4.480 ,134,765 . 3,485,541 ...00/11/2017 ...
OLDTON ... ...10/13/2017 .. 4.440 790,747 ...06/30/2017 ...

.4.480 |.. . 866,977 |.. ...00/13/2017 ...

.4.990 |.. ..738,376 |.. ...03/08/2018 ...

.4.350 |.. . 1,223,677 |.. ...00/12/2017 ...
ONTARIO ... ...11/16/2017 .. 4.220 , 110,617 ...00/25/2017 ...
RAPID CITY ... ...10/26/2017 .. 4.210 ... 1071072017 ...
PITTSBURGH ... ... 11/20/2017 .. 4.380 ...10/12/2017 ...
OXNARD ... ... 12/05/2017 .. 4.180 .. 1072472017 ...
PAYSON ... ...12/08/2017 .. 4.190 ...10/12/2017 ...
ANDERSON ... ... 12/18/2017 .. 4.320 758,632 ... 11/15/2017 ...
LUDINGTON .. ...12/15/2017 .. 4.450 864,672 ... 11/15/2017 ...
FOSTORIA ... 12/15/2017 .. 4.590 857,989 .. 11772007 L

COMMERCE CITY
AVON ..
LIBERTY .

.4.700 |..
L4730 |..
.4.500 |..

..833,217|..
,635,668 |..
,263,014 ..

.2,166,212|...11/27/2017 ...
.3,704,838 |...11/20/2017 ...
.2,429,686 |...12/07/2017 ...

RICHMOND .4.360 |.. ..843,978 |.. . 1,757,490 |...11/18/2017 ...
FREEPORT ... 12/28/2017 .4.390 |.. ..1,178,165|.. . 2,389,524 |...11/29/2017 ...
CHEEKTOWAGA .. ...02/02/2018 .. 4.570 625,841 .. 12/0472017 ...

...02/28/2018 .. 4.960 891,673 .. 12/20/2017 ...

...01/31/2018 .. 4.330 ..1,100,788 ...01/10/2018 ...

...02/06/2018 .. 4.530 .. 685,866 ...01/19/2018 ...
GAINESVILLE ...03/20/2018 .. 4.860 847,841 ...03/07/2018 ...
COLUMBUS ... ...08/02/2018 .. 4.620 754,523 . ...01/22/2018 ...
WOODHAVEN .. 03/19/2018 .4.460 |.. .. 1,596,589 |.. .3,191,506 |...01/18/2018 ...
EAST PEORIA .4.510 |.. ..1,071,167 |.. .1,883,571]...01/23/2018 ...

COMPTON ... L4710 |.. 793,489 |.. .3,801,648 |...02/02/2018 ...

..1,086,174 ..

LAS VEGAS . .4.600 |.. .3,641,840 |...01/09/2018 ...
BOCA RATON .4.780 |.. ..2,228,462 |.. .3,069,769 |...02/26/2018 ...
29 PALMS ...08/30/2018 .. ....5.000 . 2,530,958 |...02/28/2018 ...
TUCSON ...04/25/2018 .. ....4.860 ...03/14/2018 ...
SAN DIEGO . ...06/06/2018 .. ....5.000 ...05/02/2018 ...
AMHERST ... ...05/11/2018 .. ....4.890 ...03/16/2018 ...
PORTLAND ... ...05/16/2018 .. ....4.860 ...04/02/2018 ...
NIAGARA FALLS .. NY.. ...06/25/2018 .. ....4.960 . ...05/01/2018 ...
ORANGE ...06/29/2018 .. ....4.920 . .. . . 10,078,177 |...04/05/2018 ...
FORT HANCOCK ...05/01/2018 ...f.uvveiiiiiiie 4.900 |.ovviiiiiinnns 1,342,699 |0 o | fo e fo 3,393,249 |...04/13/2018 ...
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....05/09/2018 ...[.ccuuiiiiiiiinnnee 4760 [oonneeeiiiiinnnee 1,658,008 [...eeveveeeeeeiiiinniniiinnnns [ e e fo 3,203,274 |...04/19/2018 ...
...06/11/2018 ...[.. ....4.840 ...04/25/2018 ...
...06/11/2018 ...[.. ....4.840 363,917 . ...04/25/2018 ...
...05/29/2018 .. ....4.990 628,892 1,112,659 |...04/23/2018 ...
...06/08/2018 .. ....4.770 .. 1,570,989 . 3,628,465 |...05/04/2018 ...
SHORELINE .. ...06/01/2018 .. ....4.710 ..1,342,163 . 2,536,580 |...05/01/2018 ...
ROSEBURG 07/09/2018 .4.730 |.. ,821,158 |.. .2,976,845 |...05/16/2018 ...
HOUSTON . 11/05/2018 .5.210 |.. .459,035 .1,195,491 (...09/11/2018 ...
PENSACOLA 07/05/2018 .5.160 |.. ..823,851 .1,753,970 |...06/04/2018 ...
LYNNWOOD ... ...08/10/2018 .. 5.030 ..1,031,352 ...07/02/2018 ...
MIDLAND . ...07/26/2018 .. 5.010 ..807,645 ...07/02/2018 ...
DAVIE .... ...08/29/2018 .. 4.880 903,537 ...06/27/2018 ...
WILIMINGTON .. ...10/16/2018 .. 5.000 954,855 ...09/05/2018 ...
...10/05/2018 .. 5.010 ,048,705 ...08/10/2018 ...
KNOXVILLE .... ...09/14/2018 .. 4.950 712,669 . ...08/14/2018 ...
MOBILE ...09/26/2018 .. 5.010 562,377 .1,043,957 |...08/03/2018 ...
FORT WORTH ... ...10/04/2018 .. 5.050 825,791 . 1,564,901 [...08/20/2018 ...
..... .4.850 |.. . 866,164 |.. .2,778,846 |...09/26/2018 ...
SAFETY HARBOR .5.000 |.. ..818,033 |.. . 1,472,949 |...09/06/2018 ...
PORT RICHEY ..... .5.000 |.. ..818,033 |.. .1,236,174 |...09/06/2018 ...
COLORADO SPRINGS . ...10/30/2018 .. 4.880 ,676,760 .2,725,228 |...09/05/2018 ...
MEMPHIS . ...10/03/2018 .. 5.030 . 1,233,826 .1,900,415 |...08/22/2018 ...
TUCSON ... ...09/28/2018 .. 4.910 ,562,483 . 3,357,140 |...08/13/2018 ...
HOUSTON ... ...10/17/2018 .. [.. 4.760 794,013 ...09/11/2018 ...
SUNNYVALE . ...11/06/2018 ...[.. 4.810 . 1,492,439 ...09/26/2018 ...
ROUND ROCK ...11/16/2018 .. 4.950 523,480 . ..10/25/2018 ...
STAMFORD ... ...11/09/2018 .. 5.330 327,256 .6,810,343 [...09/17/2018 ...
JACKSONVILLE ... ...11/26/2018 .. 5.000 1,323,192 .2,125,528 |...10/12/2018 ...
MILWAUKEE .... 10/24/2018 .4.940 |.. ..2,110,255 |.. .4,672,127 |...09/18/2018 ...
MOUNTAIN VIEW 11/06/2018 .4.940 |.. ..2,278,832|.. .2,840,171...09/20/2018 ...
CINCINNATI .4.900 |.. 1,008,074 .. .2,671,760 |... 10/04/2018 ...
PORTLAND ... .5.000 |.. 1 .2,726,604 |...10/02/2018 ...
TUCSON ... 12/05/2018 .5.160 |.. .966,413 |... 10/09/2018 ...
NORTH LAS VEGAS .. ... 12/13/2018 .. 5.050 .3,769,056 |... 10/24/2018 ...
UNIVERSITY CITY .. ...01/02/2019 .. 4.940 . 3,357,336 ... 10/24/2018 ...
WESTMINSTER ...11720/2018 .. 5.020 1,712,186 |... 10/25/2018 ...
OCEANSIDE .. ...12/11/2018 .. 4.770 ...11/07/2018 ...
... 12/13/2018 .. 5.290 ...11/19/2018 ...
...01/08/2019 .. 5.040 . ...11/26/2018 ...
05/10/2019 .4.390 |.. . 3,859,467 |...02/18/2019 ...
03/29/2019 .4.390 |.. .1,581,754 |...02/15/2019 ...
04/15/2019 .4.050 |.. . 12,366,252 ... 02/15/2019 ...
05/17/2019 .4.430 |.. .. 1,005,893 |.. . 1,467,194 |...03/26/2019 ...
05/23/2019 .4.150 |.. .. 1,072,373 .. 30,447,355 |...03/18/2019 ...
...04/29/2019 .. ....4.890 348,116 ...2,196,454 |...03/29/2019 ...
Alpharetta ...08/01/2019 .. ....4.250 ..2,737,346 . 4,382,311 ...06/14/2019 ...
FAIRLAIN ... ...05/31/2019 .. ....4.410 .. 1,257,534 .2,385,274 |...04/24/2019 ...
...06/17/2019 .. ....4.390 ...06/03/2019 ...
...06/18/2019 .. ....4.370 ...05/02/2019 ...
...07/30/2019 .. ....4.330 ...06/13/2019 ...
...07/16/2019 .. ....4.100 . . , ...05/22/2019 ...
...08/21/2019 L.foiiiiiiinn, 4.300 [oiiiiinnnnnnnns IR P O AP AP PP PPPPRN EPPPPPPPPPPPPPN 6,873,800 |...06/16/2019 ...
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Chicago ..oovvvvveiiiiiiiiiiiiiieieccceeceeeeeeee ....08/01/2019 ...foeeiiiiiiiiie 4.800 [ovveeninnnnnnnnee 1,650,701 [.eeeeeeieiiiiiiiiieiieiiiiiees foiis e e fo 2,990,553 |...06/17/2019 ...
Ocala ...09/16/2019 .. ....4.250 13,616,640 |...07/24/2019 ...
Union Gap .. ...08/08/2019 .. ....4.000 .8,013,432(...06/05/2019 ...
Toppenish .. ...08/08/2019 .. ....4.060 428,116 .3,058,194 |...06/05/2019 ...
Midland .... ...08/23/2019 .. ....4.000 ..1,378,704 1,977,452 |...06/20/2019 ...
Hicksville ... ...10/28/2019 .. ....4.100 .. 1,849,054 ...08/22/2019 ...
Las Vegas . 08/16/2019 .4.000 |.. ..2,209,231 (.. ...07/09/2019 ...
Westminster 08/12/2019 .5.500 |.. .. 1,250,045 (.. .2,307,692 |...07/08/2019 ...
Tal lahassee 09/16/2019 .4.150 |.. .1,889,104 |...08/15/2019 ...
San Jose ...09/20/2019 .. 4.110 .3,756,522 |...07/30/2019 ...
San Diego ...11/08/2019 .. 3.850 ...08/28/2019 ...
North Versailles .... ...10/18/2019 .. 4.250 ...09/06/2019 ...
Alameda ... ...10/31/2019 .. 3.540 ...09/05/2019 ...
Midland .... ...11/08/2019 .. 3.700 . 1,248,660 |...09/11/2019 ...
Las Vegas . ...11/01/2019 .. 3.750 779,509 .8,444,746 |...09/24/2019 ...
...10721/2019 .. 3.870 650,134 1,290,692 |...09/11/2019 ...
Las Vegas .... ...10/03/2019 .. 3.880 ..2,070,270 ...08/12/2019 ...
Port Arthur .4.000 |.. ..1,169,648 |.. ...09/26/2019 ...
Greshan ... .3.550 |.. ..1,450,000 |.. ...10/10/2019 ...
North Las Vegas .3.760 |.. ..1,388,466 |.. .3,342,707 |... 11/19/2019 ...
Surprise ...01/21/2020 .. 3.830 886,365 .2,785,231 ... 11/18/2019 ...
Bakersfield ...01/23/2020 .. 3.750 .. 1,527,740 . 4,645,650 |...11/16/2019 ...
Rancho Mirage .. ...01/23/2020 .. 3.750 .. 1,241,289 .3,016,283 |... 11/15/2019 ...
Valencia ...12/30/2019 .. 3.800 . 4,724,174 .8,721,934 (... 11/09/2019 ...
Richardson ... ...02/25/2020 .. 3.970 . 4,544,462 |...12/17/2019 ...
.. 12/17/72019 .. 3.800 .5,331,895 [... 11/13/2019 ...
ROSEHILL ... ...02/07/2020 .. 4.058 .5,169,372 |... 12/05/2019 ...
Los Angeles .. ...01/14/2020 .. 3.960 1,612,692 (... 11/20/2019 ...
Lebanon ....... 12/30/2019 .3.900 |.. . 3,506,520 |... 11/19/2019 ...
Prairie Village .3.820 |.. .3,276,036 |... 12/04/2019 ...
Lincoln .... .3.350 |.. 16,091,748 |... 12/17/2019 ...
BURBANK . .3.450 |.. . .9,917,080 |... 11/26/2019 ...
Reynoldsburg . 01/31/2020 .4.020 |.. .. 1,547,607 |.. .2,532,038 |... 12/06/2019 ...
Chicago ...01/28/2020 .. 3.730 .. 1,484,165 .. 11/20/2019 ...
...02/13/2020 .. 3.800 .. 1,860,956 ..12/07/2019 ...
Lakeland ... ...01/30/2020 .. 3.450 ..3,378,177 .. 13,723,300 |... 12/02/2019 ...
Kirkwood ... ...01/15/2020 .. 3.910 .. 1,441,832 ...2,668,295 |...11/21/2019 ...
Midland .... ...03/11/2020 .. 3.750 .. 7,148,205 ..11,235,312...01/13/2020 ...
Plainfield ...02/07/2020 .. 4.150 843,603 1,731,171 ... 12/22/2019 ...
Rifle .... 03/31/2020 .3.830 |.. ..793,013 |.. .1,488,031(...01/03/2020 ...
Fulda . 01/31/2020 .4.150 |.. ..544,062 |.. 1,227,214 |...12/16/2019 ...
Concord . 02/12/2020 .3.490 |.. ..6,703,463 |.. 24,691,861 |...01/06/2020 ...
Ravenna . 02/12/2020 .3.910 |.. . 2,169,402 |...01/09/2020 ...
Tempe ... 02/13/2020 .3.570 |.. . 2,421,849 |...01/23/2020 ...
McKinney ...03/04/2020 .. ....3.480 . 2,923,426 |...02/07/2020 ...
Henderson .. ...03/27/2020 .. ....3.620 .6,592,3711...02/20/2020 ...
...06/01/2020 .. ....3.130 ...02/18/2020 ...
Houston ... ...03/27/2020 .. ....3.990 ... 02/24/2020 ...
Seattle .... ...05/04/2020 .. ....3.300 ... 02/24/2020 ...
Seattle .... ...05/04/2020 .. ....3.500 ...02/26/2020 ...
...05/08/2020 .. ....3.600 ..1,001,703 ...08/11/2020 ...
...06/26/2020 ...f.oiiiiiiiinnnnnnns 3.600 [oiniiiiiinnnnns 604,804 ...04/01/2020 ...
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Portland .......oooovviiiiiiiiiiiiiii ....06/04/2020 ...[.....eunninnnnnnnnen 3.500 [cevveennninnnnnnne 1,996,542 [ fooee e e fe 3,043,218 |...03/17/2020 ...
Great Falls ...06/08/2020 .. ....3.700 .1,060,781...03/26/2020 ...
North Miami Beach ... FL... ...04/30/2020 .. ....3.450 . 2,334,273 ...03/13/2020 ...
Portland ... ...08/03/2020 .. ....3.360 . 3,509,812 ...04/02/2020 ...
Orlando .... ...06/01/2020 .. ....2.950 .5,043,408 |... 03/24/2020 ...
...05/29/2020 .. ....3.500 . . 3,479,898 |...03/19/2020 ...
Eagle Point 11/09/2020 .2.990 |.. .. 1,177,698 |.. . 2,354,565 |...09/08/2020 ...
Tinley Park .. 07/10/2020 .3.900 |.. .. 3,300,526 |.. .6,196,081|...05/14/2020 ...
Philadelphia . 12/08/2020 .3.850 |.. .1,215,371...06/29/2020 ...
Pennsauken ... ...08/12/2020 .. 3.630 .2,99,752...07/11/2020 ...
Lumberton .. ...08/10/2020 .. 3.500 . 4,237,843 |...06/25/2020 ...
...09/21/2020 .. 3.170 .3,022,200 |...06/29/2020 ...
...09/04/2020 .. 3.510 .3,021,826 |...07/08/2020 ...
Austin .. ...08/05/2020 .. 3.470 .2,200,147 |...07/10/2020 ...
Milwaukee ... ...11/04/2020 .. 3.030 ..12,601,433 |...07/23/2020 ...
Elizabeth .... ...10/06/2020 .. 3.470 ...8,593,301(...08/13/2020 ...
East Hartford .. ...10/29/2020 .. 3.140 . . 7,472,914 |...07/30/2020 ...
Lakewood ... .3.140 |.. .. 1,494,031 [.. .2,376,000 |...08/05/2020 ...
Ogden ... .2.970 |.. ..955,573 |.. . 1,620,370 |...09/08/2020 ...
San Antonio .2.850 |.. .. 1,909,416 |.. .4,489,187 |...08/31/2020 ...
Salt Lake City . ...00/24/2020 .. 2.850 . 1,358,496 |...08/25/2020 ...
Warner Robins .. ...11/06/2020 .. 3.400 .5,762,198 |...08/23/2020 ...
Phoenix ...09/25/2020 .. 2.910 10,079,067 |... 08/05/2020 ...
Chandler ...09/25/2020 .. 2.910 .3,030,012...07/29/2020 ...
Millsboro .... ...10/05/2020 .. 2.850 17,628,543 |...08/17/2020 ...
Georgetoun ... ... 11/724/2020 .. 3.300 .6,057,616 |...09/02/2020 ...
San Antonio .. ...11/05/2020 .. 2.990 .6,771,001 |...08/28/2020 ...
Findlay ...10/30/2020 .. 3.060 . 5,125,313 |...09/21/2020 ...
Farmington Hills . .4.080 |.. .3,507,123 |...04/16/2021 ...
Farmington Hills . .3.010 |.. . .8,792,668 |... 10/12/2020 ...
Seattle .... .2.600 |.. ..3,157,219 (.. . 5,414,653 |... 10/02/2020 ...
Melbourne .3.260 |.. ..962,689 |.. .3,061,955 |...10/16/2020 ...
North Las Vegas 06/07/2021 .2.870 |.. ..2,180,000 |.. .3,279,999 |... 12/01/2020 ...
Atlanta ... 12/14/2020 .. 3.120 ... 741,708 . 11712/2020 ...
Round Rock ... ... 12/23/2020 .. 2.970 .. 1,041,458 .. 11/02/2020 ...
Vero Beach ... ...01/20/2021 .. 3.1%0 ...11/18/2020 ...
...12/18/2020 .. 2.820 ..10/28/2020 ...
Gainesville .. ...01/20/2021 .. 3.160 .. 12/04/2020 ...
South Windsor .. ...02/12/2021 .. 3.000 . . 2,247,965 |... 12/08/2020 ...
Chandler ...... 12/31/2020 .3.360 |.. ..1,898,739 (.. .3,339,008 |... 11/24/2020 ...
Myrtle Beach .3.070 |.. .. 1,036,548 |.. .1,264,508 |...01/15/2021 ...
Pharr ... .3.450 |.. ..1,226,513 .. . 1,882,729 |...02/24/2021 ...
Inman . .3.000 |.. . 3,546,662 |...01/07/2021 ...
Kennewick .3.010 |.. . 2,468,213 (... 12/17/2020 ...
Aurora ...03/10/2021 .. ....2.980 . 5,429,221 ...01/06/2021 ...
Schaumburg ... ...03/10/2021 .. ....2.920 . 2,489,727 |...12/30/2020 ...
Great Falls .. ...03/23/2021 .. ....3.060 ...01/26/2021 ...
Bensalem ... ...03/25/2021 .. ....2.930 ...01/28/2021 ...
Seattle .... ...03/08/2021 .. ....2.720 ...01/29/2021 ...
Tampa ... ...02/25/2021 .. ....2.920 ...01/11/2021 ...
Prescott ...03/30/2021 .. ....2.950 . . , ...02/09/2021 ...
Brooklyn Park .......oovviiiiiiiiiiiiiiiiiiieeee ...04/07/2021 L foi, 2.800 [oooiiininnnnnnns 3,152,375 |.uvvvvveeriiiiiiiieiiiiiiiiins forniiiiiiiiiiiiiiiiiiiiiiii Joeeeeeeeeees | [ | 7,288,957 |...01/28/2021 ...
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SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
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
Salt Lake City .oooovvviriiiiiiiiiiiiiis ....03/23/2021 ...[.ceeeiiiiiiiiinne K (1 683,257 [ e [ [ e 2,285,300 [...01/209/2021 ...
North Lauderdale . ...04/16/2021 .. ....3.530 ..1,726,925 .2,540,488 |...03/06/2021 ...
Seattle ...03/08/2021 .. ....2.720 809,333 .1,592,838 |...01/29/2021 ...
Denver ... ...04/09/2021 .. ....2.810 .. 1,810,542 .3,378,763 |... 12/14/2020 ...
Dothan ... ...06/03/2021 .. ....3.900 .. 1,961,204 .3,875,646 |... 12/20/2019 ...
Glendale ...04/13/2021 .. ....2.550 .. 1,454,516 .2,148,191...02/10/2021 ...
Chat tanooga 07/22/2021 .2.880 |.. ..2,888,571 (.. . 5,420,585 |... 04/23/2021 ...
Naperville 04/20/2021 .3.090 |.. ..2,104,383 |.. . 4,551,794 ...02/23/2021 ...
Gillette 06/25/2021 .4.200 |.. .1,829,609 |...04/07/2021 ...
Mor row ...04/07/2021 .. 3.170 .3,147,502 |...02/19/2021 ...
Idaho Falls .. ...05/14/2021 .. 3.860 . 2,996,909 |... 02/25/2021 ...
St George .... ...05/06/2021 .. 2.940 .7,039,811]...03/24/2021 ...
Chandler ... ...05/06/2021 .. 3.470 .3,847,704 |...03/18/2021 ...
Denver ...05/06/2021 .. 2.620 .5,113,317 (... 03/18/2021 ...
Houston ... ...05/21/2021 .. 3.450 .6,213,284 |...03/08/2021 ...
Seattle .... ...05/13/2021 .. 3.550 .2,694,832...03/19/2021 ...
Kissimmee .... ...04/2172021 .. 4.250 1,764,520 |...03/20/2021 ...
Yonkers . .4.140 |.. .1,532,150 |...04/09/2021 ...
Seattle . .3.160 |.. .2,516,451...03/30/2021 ...
Englewood .. .3.170 |.. ...04/16/2021 ...
San Antonio .. ...06/30/2021 .. 3.360 ...04/29/2021 ...
Marysville ... ...08/30/2021 .. 4.040 ...06/04/2021 ...
Grapevine .... ...06/25/2021 .. 2.850 . 4,259,143 |...05/01/2021 ...
Lake Orion ... ...06/25/2021 .. 3.380 .2,030,134 |...04/23/2021 ...
...06/17/2021 .. 3.450 .3,750,383 |...05/07/2021 ...
East Amherst ... ...07/13/2021 .. 3.310 .2,815,538 |...05/04/2021 ...
Hillsboro ...08/11/2021 .. 3.590 . 3,812,629 |...06/29/2021 ...
Lawrenceville .. ...09/20/2021 .. 3.130 ...08/09/2021 ...
Snellville 09/20/2021 .3.130 |.. ...08/09/2021 ...
Pensacola 09/23/2021 .2.830 |.. ...07/05/2021 ...
Phoenix . 08/12/2021 .3.280 |.. ...07/06/2021 ...
Stafford 12/29/2021 .3.320 |.. . .. 1071472021 ...
Hamburg . 10/22/2021 .2.880 |.. ..2,823,998 |.. ...08/11/2021 ...
Belvidere . ...10/18/2021 .. 2.900 .. 1,508,517 ...09/09/2021 ...
Seattle .... ...09/20/2021 .. 2.79 .. 2,539,742 ...08/02/2021 ...
Muki Iteo ... ...10715/2021 .. 3.200 ..2,428,001 ...09/01/2021 ...
Westminster .. ...10/01/2021 .. 3.410 ..2,300,336 ...08/19/2021 ...
Rochester ... ... 12/06/2021 .. 3.1%0 ...10/06/2021 ...
Baltimore .... ... 1171972021 .. 3.220 . ...10/11/2021 ...
Las Vegas . 10/26/2021 .3.490 |.. ..2,139,098 |.. ...09/08/2021 ...
Commerce City .3.380 |.. ..2,478,338 |.. .4,510,000 |...09/21/2021 ...
Logan .......... .3.750 |.. ..981,625 |.. .2,000,000 |... 12/01/2021 ...
Universal City . .3.420 |.. ..1,166,461 |.. .2,840,000 |... 10/08/2021 ...
Aurora ..... .3.580 |.. ...09/27/2021 ...
Kirkland ... ... 12/06/2021 .. ....2.940 ...11/16/2021 ...
Chattanooga .. ... 12/3072021 .. ....3.320 .. 11702/2021 ...
Por tland ... 11/728/2021 .. ....3.440 ...10/08/2021 ...
Mur freesboro ... ... 12/16/2021 .. ....3.630 ...11/07/2021 ...
Clearwater ... 12/02/2021 .. ....3.650 ..10/25/2021 ...
Dal las ...01/28/2022 .. ....3.670 .. 11/05/2021 ...
Albuquerque .. ... 1173072021 .. ....3.640 . e .5,150,000 |... 10/20/2021 ...
Portland .....ooovvvveviiiiiiiiiiiiiiiiiiiiiiieeeeees 121772021 L, 3.390 |ivveiiiiiiiiiens I R L P o O AP AP PP PPPPPRN EPPPPPPPPPPPPN 7,300,000 )...10/13/2021 ...
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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
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Glendale ......ooovvvriiiiiiiiiiiiiii ... 12/15/2021 L[, 3.490 |ovviiiiiiiiiiies 1,806,792 [.eveveeeeieiiniiiiniiiiiieees o e e fe 3,770,000 |... 10/13/2021 ...
Cannon Beach . ...02/15/2022 .. ....3.980 .6,500,000 |...08/02/2021 ...
LaFayette .... ...02/24/2022 ... ....3.900 . .3,525,000 |... 1272172021 ...
Cooper ... ...02/24/2022 ... ....3.600 .. 1,352,801 .3,150,000 |...01/05/2022 ...
Sparks .. ...05/16/2022 .. ... 4.230 .10,874,742 39,375,000 |...03/01/2022 ...
North Las Vegas .. ...03/11/2022 .. ....3.890 .2,935,000 |...02/11/2022 ...
Woodside ... 03/31/2022 .3.500 |.. 12,000,000 |... 02/25/2022 ...
Brooklyn 04/07/2022 .3.950 |.. . .2,275,000 |...01/25/2022 ...
Mesa ..... 03/16/2022 .3.800 |.. ..2,804,850 |.. .5,900,000 |... 02/09/2022 ...
Colorado Springs . . |Co... ...04/14/2022 .. 4.400 .. 3,053,902 ...03/14/2022 ...
Carson City .. V... ...03/31/2022 .. 4.170 ..2,953,898 ...02/28/2022 ...
Walton KY... ...04/14/2022 .. 3.700 .. 3,283,267 ...02/22/2022 ...
Las Vegas .... V... ...04/01/2022 .. 4.130 . ...02/21/2022 ...
Tucker GA... ...04/20/2022 .. 4.110 .4,450,000 |... 02/26/2022 ...
Las Vegas V... ...03/31/2022 .. 3.640 . 11,700,000 |... 02/21/2022 ...
Colorado Springs .... . |C0... ...04/14/2022 .. 3.920 . 10,600,000 |... 03/14/2022 ...
Tucson AZ... ...05/10/2022 .. 4.590 12,600,000 |... 03/24/2022 ...
Pear land .4.070 |.. .4,020,000 |...03/10/2022 ...
Lincolnton NC. .4.100 |.. .3,960,000 |...03/01/2022 ...
Columbus OH. .4.110 |.. ...03/28/2022 ...
Canton . [OH... ...05/17/2022 .. 3.830 ...03/24/2022 ...
Dal las ...05/03/2022 .. 3.990 ...03/14/2022 ...
Buffalo .... . ...06/24/2022 .. 4.140 ...04/25/2022 ...
NC.... ...05/18/2022 .. 4.200 ...03/22/2022 ...
North Myrtle Beach . ...05/18/2022 .. 4.200 ...03/25/2022 ...
Valdosta ... ...05/18/2022 .. 4.200 ...03/18/2022 ...
Knoxville . L[N ...06/07/2022 .. 4.340 ...04/25/2022 ...
Sinking Spring . PA.. ...06/22/2022 .. 4.540 ...04/13/2022 ...
Seattle ....... WA .4.170 |.. ...02/22/2022 ...
. Birmingham AL .4.320 |.. .4,650,000 |... 04/26/2022 ...
9019 .. cooeeeee. |Reno ...l L [NV ...06/15/2022 .. ....4.460 .. 1,489, .6,250,000 |...05/18/2022 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 645,342,642 1,517,727,416 XXX
0899999. Total Mortgages in good standing 645,342,642 1,517,727,416 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 645,342,642 1,517,727,416 XXX

General Interrogatory:
1. Mortgages in good standing $
Restructured mortgages $

Mortgages in process of foreclosure $

2. unpaid taxes $
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. -

unpaid taxes $

unpaid taxes $

interest due and unpaid.

interest due and unpaid.

unpaid taxes $
interest due and unpaid.

interest due and unpaid.
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SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

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
4064 .. LOUISVILLE ... 02/14/2014 ..
7597 .. ROSEHILL ... ... 02/07/2020 ..
8624 .. Logan .... ... 02/08/2022 .. ....1,000,000 |...
8692 .. Dallas .. ....01/28/2022 .. ....5,536,303 |... .
8726 .. Cannon Beach . ... 02/15/2022 .. ....3,560,000 |... ....6,500,000
8767 .. LaFayette .... ... 02/24/2022 .. ....1,416,000 |... ....3,525,000
8795 .. Cooper ... ... 02/24/2022 .. ....1,425,000 |... ....3,150,000
8839 .. Sparks .. . 05/16/2022 11,000,000 .. 39,375,000
8843 .. North Las Vegas . 03/11/2022 .1,250,000 2,935,000
8846 Woodside ... . 03/31/2022 .2,100,000 12,000,000
8850 .. Brooklyn ... ... 04/07/2022 .. ....1,200,000 |... ....2,275,000
8852 .. Mesa ....03/16/2022 .. ....2,942,500 |... ....5,900,000
8854 .. Colorado Springs . ... 04/14/2022 .. ....3,100,000 |... ....5,390,000
8856 .. Carson City .. ... 03/31/2022 .. ....3,000,000 |... ....5,780,000
8865 .. Walton ... 04/14/2022 .. ....3,350,000 |... ....4,960,000
8868 .. Las Vegas .... ....04/01/2022 .. ....1,200,000 |... ....2,880,000
8888 .. Tucker ... 04/20/2022 .. ....2,600,000 |... ....4,450,000
8904 .. Las Vegas ... 03/31/2022 .. ....4,975,000 |... 11,700,000
8905 .. Colorado Springs . . 04/14/2022 .4,800,000 .. 10,600,000
8914 .. Tucson .. . 05/10/2022 .5,000,000
8923 .. Pear land . 05/06/2022 .1,650,000
8925 .. Lincolnton ... .... 05/04/2022 .. ....2,175,000 |...
8941 .. Columbus ... ... 05/31/2022 ..
8947 .. ....05/17/2022 .. 11,620,000
8950 .. Dallas .... 05/03/2022 .. ....4,130,000
8959 .. Buffalo .... ... 06/24/2022 .. .. 12,600,000
8966 .. Wilson ... 05/18/2022 .. . ....4,290,000
8967 .. North Myrtle Beach . ....05/18/2022 .. ....2,350,000 |... ....4,275,000
8968 .. Valdosta ... ... 05/18/2022 .. ....1,300,000 |... ....2,550,000
8976 Knoxville . . 06/07/2022 .1,300,000 .3,700,000
8987 Sinking Spring . . 06/22/2022 .3,050,000 .7,070,000
8989 .. Seattle ....... . 05/26/2022 .4,950,000 10,370,000
8992 .. Birmingham . 06/01/2022 .2,925,000 .4,650,000
9019 .. Reno .. 06/15/2022 .. ....1,500,001 ... oo |- ....6,250,000
0599999. Mortgages in good standing - Commercial mortgages-all other 108,204,804 600,000 248,429,737
0899999. Total Mortgages in good standing 108,204,804 600,000 248,429,737
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 108,204,804 600,000 248,429,737
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SCHEDULE B - PART 3

Showing 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

3010 .. BIRMINGHAM .. 01/09/2012 ..... ..03/02/2022 ..... ...1,340,308 |. .1,340,308 |...
3087 .. NOvI 01/10/2012 ..... ..11/30/2022
3101 .. MERRILLVILLE .. 01/31/2012 ..... ..01/26/2022
3301 .. SAN ANTONIO .08/30/2012 .. ..06/03/2022 .
3499 .. WHEATON ... A2/1172012 .. ..10727/2022 .
3542 .. Chatsworth .01/14/2013 .. . 11/15/2022 . .1,084,599
3730 .. NAPERVILLE .. 06/10/2013 ..... .. 12/13/2022 ,498,502 |...
3752 .. NORTH RICHLAND HILLS ... 06/28/2013 ..... ..08/05/2022 141,717 |...
481 .. 12/03/2014 ..... ,398,998 |...
4679 .. SUGAR LAND .. 02/20/2015 ..... ,130,952 |...
5121 .. WOODSTOCK ... 10/26/2015 ..... 850,731 |...
5138 .. MIAMI 10/27/2015 ..... ... 619,620 |...
5146 .. HOUSTON ... 11/10/2015 ..... L 192,729 |...
5177 .. BROOKLYN ... 12/17/2015 ... . . ... 799,258 |...
5264 .. TALLMADGE .01/22/2016 .. ..09/01/2022 . .1,083,050
5539 .. LUMBERTON ... 09/01/2016 .. ..04/21/2022 . .3,537,024
6074 GLENDALE . .. 06/01/2017 .. ..03/25/2022 .. 718,3%
6120 .. CORONA 06/28/2017 .. .1,283,0% |...
6223 .. SHENANDOAH 10/31/2017 .1,275,063 |...
6241 .. LOS ANGELES ... 10/12/2017 ...691,101 |...
6364 .. COSTA MESA .. 12/28/2017
6382 .. 12/21/2017
6572 .. GREENVILLE . 05/16/2018 .
6941 .. TEMPLE 12/14/2018 .....|......04/05/2022 .....|.... 79,011 |. ... 796,011 |...
7358 .. Uvalde 08/23/2019 ..08/22/2022 ..... ...3,696,147 |. ....3,696,147 |...
7707 Massi | lon .04/02/2020 .. ..07/15/2022 . 2,042,129 |. .2,042,129
7869 Syracuse . .06/30/2020 .. ..10/06/2022 . 1,158,110 |. .1,158,110
7938 .. ._[Memphis ... 08/31/2020 ...1,410,029 |. ....1,410,029 |...
0199999. Mortgages closed by repayment 32,793,524 32,793,524
2245 .. . | LAWRENCEBURG .. 03/10/2011 .. 341,055 |. ... 70,727 |...
2246 .. SANDUSKY . ... 03/1072011 .. .. 438,628 |. ..90,917
3578 .. TWINSBURG .02/28/2013 ..
3712 .. LAS VEGAS .03/28/2013 ..
3731 .. CHATSWORTH .08/29/2013 ..
3764 .. STOCKTON ... 07/15/2013
3858 .. CLEVELAND HEIGHTS ... 11/15/2013
3975 .. 12/06/2013
4064 .. LOUISVILLE 02/14/2014
4085 .. ONTARIO ... 12/31/2013
4209 .. WESTLAKE .... 05/07/2014
4249 .. BOISE ..... .06/07/2014 ..
4260 .. CHULA VISTA .07/31/2014 ..
4334 .. CINCINNATI .08/19/2014 ..
430 .. FRESNO ... ... 10/16/2014 ..
4487 .. DUPONT ... .10/29/2014 ..
4549 .. . | YOUNGSTOWN .. 12/19/2014
4607 .. SAN MARCOS 12/29/2014
4613 .. SAN BERNARDINO .. 01/08/2015
4647 .. 02/20/2015
4670 .. UNION CITY .. 02/26/2015
4684 MISSION VIEJO .ooovvveeieieeeeeeeeeeeee 03/02/2015 ..vvufennniis e i 841,869 [ e s o o e v 31,099 | i fo
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SCHEDULE B - PART 3

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

4691 .. WALNUT CREEK .. 04/30/2015

4705 .. JACKSONVILLE .. 04/13/2015 ..

4731 .. ATLANTA .. 03/30/2015 ..

4758 .. TUCSON ... .05/08/2015 ..

4782 .. SACRAMENTO .04/17/2015 ..

479 .. ROSEVILLE .04/30/2015 .. .

4808 .. DEER PARK ... 06/23/2015 ... 1,245,792 |

4819 .. 06/18/2015 .. 914,622 |.

4835 .. SAN ANTONIO ... 06/01/2015 576,722 |.

4838 .. RIVERSIDE 05/29/2015 ,100,443 |.

4885 .. SALT LAKE CITY .. 06/24/2015 869,342 |.

4912 .. INGLEWOOD ... 07/10/2015 832,835 |.

4948 .. BIRMINGHAM .. 07/27/2015 .1,103,012 |.

4953 .. 07/15/2015 ...1,052,900 |.

4967 .. ABERDEEN . .06/25/2015 .. .. 418,724 |.

49% .. MIDLAND .. .08/28/2015 .. .. 989,927 |.

49% .. LAKE CHARLES .07/29/2015 .. .. 559,780 |.

5002 .. LUFKIN 07/29/2015 619,155 |.

5013 .. SACRAMENTO 08/13/2015 532,668 |.

5082 .. BONNEY LAKE ... 10/29/2015 625,287 |.

5113 .. PFLUGERVILLE .. 12/23/2015 829,636 |.

5123 .. MONTGOMERY ... 10/21/2015 ,285,966 |.

5144 .. SANTA FE ... 11/13/2015 818,039 |.

5155 .. GLENVIEW ... 11/18/2015 567,729 |.

5178 .. ROCHESTER 12/11/2015 ...1,047,392 |.

5185 .. SUISUN CITY .11/13/2015 .. .. 892,806 |.

5209 .. BELLEVUE . .12/15/2015 .. .. 676,934 |.

5220 .. ROCHESTER .12/01/2015 ..

5258 .. BALTIMORE ... 01/26/2016 ..

5260 .. AUSTIN ... .. 01/20/2016 ..

5302 .. LAS VEGAS ... 01/26/2016

5328 .. . | STERLING HEIGHTS .. 03/14/2016

5329 .. . | NOBLESVILLE 03/30/2016

5366 .. SAN DIEGO 03/17/2016

5367 .. ANTIOCH ... 04/22/2016

5384 .. WINSLOW 05/23/2016

5393 .. LOS ANGELES .04/14/2016 ..

5401 .. ARLINGTON ... 05/06/2016 ..

5408 .. TEMPE .. ... 06/03/2016 ..

5463 .. DETROIT .05/02/2016 ..

5491 .. KENT ... .. 06/21/2016 ..

5507 .. SANTA ANA ... 06/07/2016 .. 518,342 |.

5527 .. ST GEORGE 07/08/2016 .. ...1,378,540 |.

5530 .. ROCKLIN ... 06/15/2016 .. ...1,250,193 |.

5531 .. CUYAHOGA FALLS .. 07/15/2016

5543 .. 06/29/2016 .

5558 .. WICHITA FALLS ... 07/21/2016 ...1,422,566 |.

5585 .. TITUSVILLE 08/12/2016 .. 721,868 |. .

5589 .. REDMOND 08/05/2016 .. ...4,495,301 |. .. 109,422 |...

5599 .. PEACHTREE CORNERS . .. 07/15/2016 .. .. 628,626 |.

5611 .. OAKWOOD ... 08/25/2016 559,188 |.




¢'903

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE B - PART 3

All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

Showin

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

5637 .. CLEVELAND ... 12/09/2016 ... 1,544,463 |.

5648 .. DAVENPORT ... 09/20/2016 ..

5666 .. SIERRA VISTA .. 09/12/2016 ..

5668 GRAND PRAIRIE . 10/05/2016 ..

5678 VENTURA .09/29/2016 ..

5693 CLARENCE . 12/16/2016 .. .

5718 .. 09/30/2016 508,360 |.

5720 .. 11/30/2016 .1,074,807 |.

5784 .. 11/28/2016 ,129,546 |.

5818 .. 12/20/2016 735,837 |

5827 .. CHATTANOOGA ... 12/21/2016 1,233,282 |.

5851 .. SMYRNA ... 12/22/2016 ,491,657 |.

5890 .. 03/17/2017 264,126 |.

5903 .. 03/20/2018 734,079 |.

5909 .. HAYWARD ... .03/29/2017 .. ,109,783 |.

5923 .. NORTH LITTLE ROCK . .03/09/2017 .. ,388,398 |.

5925 .. COSTA MESA .. .. 03/01/2017 .. ,540,781 |.

5959 . | AUBURN 04/10/2017 890,026 |.

5976 .. MUSKOGEE .... 04/13/2017 800,794 |.

6004 .. PORTLAND ... 05/02/2017 705,234 |.

6005 .. WESTMINSTER ... 09/27/2017 992,880 |.

6022 .. 06/09/2017 ,070,703 |

6028 .. ROSENBERG ... 05/24/2017 922,962 |.

6029 .. CARLSBAD ... 05/18/2017 663,321 |.

6067 .. MILL CREEK . 06/19/2017 937,508 |.

6072 MASON ..... ... 06/26/2017 .. .. 848,689 |.

6079 AVONDALE . ... 06/09/2017 .. .. 804,273 |.

6097 PEARLAND . ... 06/09/2017 .. .. 860,669 |.

6108 COLUMBIA . ... 06/30/2017 .. .. 933,253 |.

6130 BAKERSF IELD .. 08/01/2017 ,236,354 |.

6134 .. FRESNO 08/17/2017 .. 778,575 |

6142 .. FORT MILL ... 07/31/2017

6143 .. FORT MILL ... 07/31/2017

6144 .. FORT MILL ... 07/31/2017

6145 .. FORT MILL ... 07/31/2017

6151 .. BUELLTON .... 07/21/2017 .1,339,865 |.

6154 BELLFLOVER . ... 08/09/2017 .. ,130,207 |.

6156 LAKE FOREST ... 07/28/2017 .. .. 749,589 |.

6164 SAN DIEGO ... ... 08/14/2017 .. .. 987,026 |.

6170 PETERSBURG ... 08/28/2017 .. L 779,114 .

6174 KIRKLAND .... .. 0173172018 .. .. 774,876 |.

6179 .. WESTERN SPRINGS ... 08/11/2017 .. ,012,323 |.

6182 .. NACOGDOCHES ... 09/14/2017

6183 .. OAKLAND PARK .. 08/15/2017

6191 .. BROWNSVILLE ... 09/19/2017

6208 .. SEVERNA PARK .. 11/21/2017

6227 .. CARROLLTON 11/22/2017 1,222,772 |.

6239 .. OLDTOUN ... 10/13/2017 .. 840,017 |.

6247 .. 11/22/2017 .. 917,840 |.

6265 .. ORLAND PARK .04/19/2018 .. .. 791,134 |.

6292 .. YUMA . 11/15/2017 ,261,505 |.
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6307 .. ONTARIO ... 11/15/2017 ,162,610 |.

6312 .. RAPID CITY 10/26/2017 .. 873,091 |.

6317 .. PITTSBURGH .. 11/20/2017 .. 906,410 |.

6334 .. OXNARD ... ....12/05/2017 .. ,216,264 |.

6338 .. PAYSON . ... 12/08/2017 .. 731,684

6345 .. ANDERSON . .12/19/2017 .. .. 889,274

6347 .. LUDINGTON ... 12/15/2017 ... 890,922 |.

6369 .. 12/15/2017 ... 909,947 |.

6371 .. COMMERCE CITY . 12/21/2017 ... 870,324 |.

6379 .. AVON ... 12/27/2017 ... .1,683,380 |.

6394 .. LIBERTY 03/16/2018 ..... ,289,888 |.

63% .. RICHVOND ... 12/13/2017 ... 869,715 |.

6401 .. FREEPORT ... 12/28/2017 ... ,213,964 |.

6418 .. CHEEKTOWAGA ... 02/02/2018 ..... 653,822 |.

6433 .. GARY ... .02/28/2018 .. .. 916,642 |.

6449 .. AUSTIN . ... 01/31/2018 .. ,134,267 |.

6451 .. TYLER ..... .. 02/06/2018 .. .. 737,297 |.

6452 .. GAINESVILLE ... 03/20/2018 871,719 |.

6455 .. COLUMBUS ... 03/02/2018 787,852 |.

6467 .. WOODHAVEN ... 03/19/2018 .1,643,803 |.

6471 .. EAST PEORIA 02/02/2018 ,103,049 |.

6476 .. 02/27/2018

6480 .. LAS VEGAS ... 02/07/2018

6509 .. BOCA RATON .. 03/22/2018

6525 .. 29 PALMS ... 03/30/2018

6542 .. TUCSON ... .04/25/2018 ..

6551 .. SAN DIEGO ... 06/06/2018

6558 .. AMHERST ... ... 05/11/2018 ..

6563 .. PORTLAND . ... 05/16/2018 ..

6584 .. NIAGARA FALLS .06/25/2018 ..

6593 .. ORANGE 05/29/2018

6594 .. FORT HANCOCK .. 05/01/2018

6608 .. GREENSBORO 05/09/2018

6618 .. YOUNGSTONN .. 06/11/2018 ..

6619 .. 06/11/2018 ..

6627 .. TUCSON . 05/29/2018 ..

6645 .. MESA ... ... 06/08/2018

6654 .. SHOREL INE ... 06/01/2018

6657 ROSEBURG . ... 07/09/2018 ..

6709 HOUSTON ... 11/05/2018 ..

6722 PENSACOLA .. 07/05/2018 ..

6730 .. LYNNWOOD ... 08/10/2018 ..

6753 .. MIDLAND ... 07/26/2018

6759 .. 08/29/2018

6769 .. 10/16/2018 ..

6798 .. 10/05/2018 ..

6803 .. KNOXVILLE ... 09/14/2018

6804 .. MOBILE 09/26/2018 .. 585,100 |.

6816 .. FORT WORTH .. 10/04/2018 .. 847,642 |.

6823 SMYRNA ....... .. 11/09/2018 .. .. 901,425 |.

6828 .. SAFETY HARBOR ... 10/16/2018 .. 839,676 |.




903

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE B - PART 3

All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

Showin

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

6829 .. PORT RICHEY 10/16/2018 .. 839,676 |.

6844 .. COLORADO SPRINGS ... 10/30/2018 .. ...1,744,828 |.

6848 .. MEMPHIS ... 10/03/2018 ..

6849 TUCSON . ....09/28/2018 ..

6866 HOUSTON ... ... 10/17/2018

6873 SUNNYVALE .. 11/06/2018

6875 .. ROUND ROCK .. 11/16/2018 ..

6879 .. 11/09/2018

6897 .. JACKSONVILLE .. . 11/26/2018

6901 .. MILWAUKEE L[ FPPPPIR R I 10/24/2018 ..

6902 .. MOUNTAIN VIEW . 11/06/2018 ..

6919 .. CINCINNATI .. 12/03/2018

6925 .. PORTLAND ... 11/09/2018

6932 .. 12/05/2018

6937 .. NORTH LAS VEGAS . .12/13/2018 ..

6948 .. UNIVERSITY CITY . .01/02/2019 ..

6959 .. WESTMINSTER ... .11/29/2018 ..

6984 .. OCEANSIDE 12/11/2018

6993 .. TOLEDO 12/13/2018

7005 .. COPIAGUE .... 01/08/2019

7076 .. BELL INGHAM . 05/10/2019

7108 .. 03/29/2019

7104 .. WOODINVILLE ... 04/15/2019

7126 .. SCRANTON 05/17/2019

7157 .. BAKERSF IELD 05/23/2019

7175 PHOENIX ... .04/29/2019 ..

7204 .. Alpharetta ... 08/01/2019 ..

7235 .. FAIRLAUN . ....05/31/2019 ..

7241 .. NAPA . ... 06/17/2019 ..

7247 .. FOLSOM . .. 06/18/2019 ..

7256 .. Evanston .... 07/30/2019

7213 .. STUWDIO CITY 07/16/2019

7299 .. 08/21/2019

7304 .. Chicago ... 08/01/2019

7305 .. Ocala 09/16/2019 .

7308 .. Union Gap ... 08/08/2019 L3113

7309 .. Toppenish ... 08/08/2019 .. 103,594

7312 .. Midland .08/23/2019 .. ..39,012

7322 .. Hicksville . .10/28/2019 .. ..51,058

7327 .. Las Vegas ... 08/16/2019 .. ..45,275

7339 .. Westminster .08/12/2019 .. . 13,772

7350 .. Tal lahassee ... 09/16/2019

7368 .. San Jose ... 09/20/2019

7406 .. San Diego ... 11/08/2019

7434 .. North Versailles .. 10/18/2019

7476 .. Alameda 10/31/2019 .

7480 .. Midland ... 11/08/2019 .. 26,770 |...

7484 .. Las Vegas 11/01/2019 .. 921,238 |.

7493 .. Davis 10/21/2019 .. 692,272 |.

7511 Las Vegas .10/03/2019 .. 2,129,426 |.

7518 .. Port Arthur ... 12/04/2019 ... 1,275,522 |.
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7560 .. North Las Vegas . 12/19/2019 ...1,428,090 |.
7570 .. Surprise 01/21/2020 ..
7577 .. Bakersfield ... 01/23/2020 ..
7578 Rancho Mirage . .01/23/2020 ..
7583 .. Valencia . .12/30/2019 ..
7589 .. Richardson .02/25/2020 ..

7593 .. 12/17/2019

7597 .. 02/07/2020
7603 .. Los Angeles ... 01/14/2020
7611 .. Lebanon 12/30/2019
7623 .. Prairie Village . 01/15/2020
7630 .. Lincoln ... 01/17/2020
7635 .. BURBANK ... 01/30/2020
7638 .. Reynoldsburg .. 01/31/2020
7639 .. Chicago ... .01/28/2020 ..

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 ..
7667 ..
7669 ..
7675 ..
7684 ..
7714

03/31/2020
01/31/2020
02/12/2020
02/12/2020
02/13/2020
.03/04/2020 ..

Concord ...
Ravenna ...

McKinney .

77 Henderson .03/27/2020 ..
7743 .. Elko .... 06/01/2020 ..
7753 .. Houston .03/27/2020 ..
7756 .. Seattle .05/04/2020 ..

7759 ..
7781 ..
7787 ..
7792 ..
7801 ..
7802 ..
7805

Seattle ... 05/04/2020
05/08/2020
06/26/2020
06/04/2020
06/08/2020
04/30/2020

.08/03/2020 ..

Brunswick
Port land
Great Falls ...
North Miami Beach ....
Portland .

7811 Or lando ... 06/01/2020 ..
7833 .. Davie .. .06/29/2020 ..
7853 .. Eagle Point .11/00/2020 ..
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 .. . 08/05/2020
7945 .. Mi lwaukee ... ... 11/04/2020 ..
7955 .. Elizabeth 10/06/2020 ..
793 .. East Hartford . .10/29/2020 ..

794 .. Lakewood ... 09/30/2020
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7973 .. Ogden 10/20/2020 977,241 |. .. 21,668 |...

7992 .. San Antonio 10/12/2020 .. ...1,953,567 |.

7993 .. Salt Lake City .. 09/24/2020 .. ...1,267,458 |.

8002 Warner Robins . 11/06/2020 .. 3,535,433 |.

8013 Phoenix .09/25/2020 .. 3,483,749 |.

8014 Chandler . .09/25/2020 .. 1,838,645 |.

8021 .. Millsboro ... 10/05/2020 ...6,730,939 |.

8023 .. Georgetown .. 11/24/2020 .. 1,687,161 |.

8031 .. San Antonio 11/05/2020 ...3,881,486 |.

8049 .. Findlay 10/30/2020 ...2,669,287 |.

8059 .. Farmington Hills .. 06/21/2021 ...1,980,642 |.

8067 .. Farmington Hllls .. 12/09/2020 ...4,863,792 |.

8084 .. Seattle 12/08/2020 ...3,232,600 |.

8097 .. Melbourne ... 11/12/2020 ...1,134,081 |.

8109 Atlanta ... .12/14/2020 .. .. 822,087 |.

8118 Round Rock .. .12/23/2020 .. 1,072,417 |.

8124 Vero Beach .01/20/2021 .. 2,230,559 |.

8126 .. Tucson 12/18/2020 ...2,289,867 |.

8141 .. Gainesville ... 01/20/2021 904,478 |.

8156 .. South Windsor . 02/12/2021 ...2,394,446 |.

8158 .. Chandler 12/31/2020 ...1,962,380 |.

8169 .. Myrtle Beach .. 03/19/2021 ...1,078,038 |.

8187 .. Pharr .. 04/20/2021 ...1,273,391 |

8188 .. Inman .. 02/25/2021 ...1,665,351 |.

8189 .. Kennewick ... 02/01/2021 .1,319,430 |.

8192 .. Aurora ... .03/10/2021 .. 2,916,755 |.

8194 .. Schaumburg .. .03/10/2021 .. 1,894,450 |.

8195 .. Great Falls .03/23/2021 .. 1,331,492 |

8199 .. Bensalem . .03/25/2021 .. 1,276,251 |.

8202 .. Seattle .03/08/2021 .. 1,417,344 |.

8208 .. Tampa 02/25/2021 ...1,673,122 |.

8211 .. Prescott 03/30/2021 ...1,963,563 |.

8215 .. Brooklyn Park . 04/07/2021 .3,246,371 |.

8223 .. Salt Lake City 03/23/2021

8226 .. North Lauderdale ... 04/15/2021 1,773,551 |.

8236 .. Seattle ... 03/08/2021 833,962 |.

8241 .. Denver . .04/09/2021 .. 1,864,718 |.

8242 .. Dothan . .06/03/2021 .. 2,109,493 |.

8262 .. Glendale . .04/13/2021 .. 1,499,362 |.

8267 Chattanooga . .07/22/2021 .. 2,972,542 |.

8281 Naperville .04/20/2021 .. 2,229,029 |.

8287 .. Gillette .... 06/25/2021 823,093 |.

8290 .. Morrow 04/07/2021 ...1,919,878 |.

8302 .. Idaho Falls 05/14/2021 ...2,464,931 |.

8308 .. St George ... 05/05/2021 ...4,182,240 |.

8346 .. Chandler .... 05/06/2021 ...2,145,759 |.

8348 .. Denver .... 05/06/2021 ...3,257,436 |.

8355 .. Houston ... 05/21/2021 .. ...3,455,487 |.

8378 .. Seattle ... 05/13/2021 .. ...1,622,867 |.

8379 .. Kissimmee 0472172021 .. 1,119,938 |.

8390 .. Yonkers .. 06/29/2021 ...1,485,606 |.
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83% .. Seattle ... 04/29/2021 ...2,343,184 |. Ll 64711

8426 .. Englewood 06/04/2021 .. ...1,480,165 |.

8430 .. San Antonio ... 06/30/2021 .. ...3,078,994 |.

8433 .. Marysville . .08/30/2021 ..

8438 .. Grapevine .06/25/2021 ..

8450 .. Lake Orion .06/25/2021 ..

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

8514 .. Pensacola 09/23/2021

8515 .. Phoenix ... 08/12/2021

8534 .. Stafford . 12/29/2021

8539 .. Hamburg ... .10/22/2021 ..

8544 .. Belvidere ... 10/18/2021 ..

8549 .. Seattle ... .09/20/2021 ..

8572 .. Mukilteo . 10/15/2021

8575 .. Westminster ... 10/01/2021

8586 .. Rochester 12/06/2021

8588 .. Baltimore ... 1171972021

859 .. 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 . .12/06/2021 ..

8666 Chattanooga . .12/30/2021 ..

8673 Portland . J11/723/2021 ..

8675 Mur freesboro .12/15/2021 ..

8683 .. Clearwater 12/02/2021

8694 .. Albuquerque ... 11/30/2021

8699 .. Portland 12/17/2021

8706 .. Glendale 12/15/2021

8726 .. Cannon Beach .. 02/15/2022

8767 .. LaFayette ... 02/24/2022

8795 .. Cooper . .02/24/2022 ..

8839 .. Sparks ... .05/16/2022 ..

8843 .. North Las Vegas . .03/11/2022 ..

8846 Woodside .... .03/31/2022 ..

8850 Brooklyn . .04/07/2022 ..

8852 .. Mesa 03/16/2022

8854 .. Colorado Springs ... 04/14/2022

8856 .. Carson City 03/31/2022

8865 .. Walton 04/14/2022

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 ... .05/10/2022 ..

8923 .. Pearland .... 05/06/2022
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8925 Lincolnton .....coovvviiiiiiiiiiiiiiiiiinnns

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 .......

8992 Bi rmingham

019 Reno ........... 06/15/2022

05/04/2022

0299999. Mortgages with partial repayments

559,525,883

0599999 - Totals

592,319,407

59,411,569




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

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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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
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233383-AA-6 ..... DY8 LEASING LLC ..evvveiiiiiiiiiiieeecciiie s LA ...96.4458 |.... ... 723,344 | 750,000 |oeevvvnnneeeennnn?50,457 foiniiiiiiinnns ovvvvnnnen (140) v oo e 2.565 |...... 2.524 ....12/03/2013 ...}|....12/10/2025 ...
912810-EQ-7 ..... UNITED STATES TREASURY .. . 100.7773 |... ....450,000 |.. IR R 6.250 |...... 5.651 ...12/13/2000 ...|....08/15/2023 ...
912820-FB-2 ..... UNITED STATES TREASLRY .. ...94.6250 |... 33,000,000 |.. . 1,503,410 [ooeviiviiiininees foeees 2.750 |...... 4.091 ....08/16/2022 ...|....07/31/2027 ...
91282C-FF-3 ..... UNITED STATES TREASURY .. . . ...91.0313 |... . 600,000 |.. 538,763 e [ 849 | e s 2.750 |...... 4.041 ....11/02/2022 ...|....08/15/2032 ...
912820-FT-3 ..... UNITED STATES TREASLRY .. ) I 1A ... .. 594,422 |. 100.0469 |... 600,281 |.... . 600,000 |.. ....594,538 TP PP 4.000 |...... 4.154 ...11/02/2022 ...|....10/31/2029 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 33,443,157 | XXX 33,549,560 35,400,000 33,503,531 1,593,410 XXX XXX XXX XXX
36205N-NI-5 ... GN 675496 — RMBS .......cevvnviiiiinniniiiiiiniineeeeenens foes e | s 4 s e LA e 8,534 [. 106.0075 |...evvvvivvnnnnnns 8,778 |oeeeiiiiiinnnns 8,281 |ooviiiiiiiiiinnn 8,580 |.oviivreiiiiiiinn Jerneineeeennn 35 [ e e 6.500 |...... 5.725 ....08/08/2008 ...|....06/15/2038 ...
36296D-A7-3 ..... GN 687730 - RMBS ... 1.A .. . 70,029 |. 105.5129 |... ...71,694 |.... 87,948 89,891 [ e B3B8 [ e e 6.500 |...... 5.890 ....08/08/2008 ...|....07/15/2038 ...
36296D-LC-0 ..... GN 688023 - RMBS ... e [ e LA L . 97,159 |. 105.6094 |... P RN 6.000 |...... 5.575 ....12/04/2008 ...|....10/15/2038 ...
36296T-US-0 ..... GN 700893 = RMBS ...eeveeiiieeeiniiaeeeeennineeeeennnnnnes b LA s 74,191 . 103.6471 [....ooovnnee e 75,620 |ooevnnnieeennnnn 72,959 [ 74557 o [ 83T e [ [ 5.500 |...... 5.024 ...12/04/2008 ...|....11/15/2038 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 249,912 | XXX 256,658 244,412 250,171 968 XXX XXX XXX 1,223 14,681 XXX XXX
0109999999. Total - U.S. Government Bonds 33,603,070 | XXX 33,806,218 35,644,412 33,753,702 98,588 1,593,410 XXX XXX XXX 403,829 62,051 XXX XXX
532386-AB-5 ..... |LILE FINANCE LTD ..ievvviieieeiinnianeeeinnniareeenennnns | ...... |C ...... | .......... | 1.0 e 469,417 [...97.1520 [......ccvunennnns 456,049 |....covuunnnns 469,418 [......covnnunnnns 469,421 |oevveeiieiiiiies feeeiiiiiiiinnns (1) Jemeeeeemmmneee forreemnnineieeene Jvnnns 3.179 |...... AT FMAN ... |oveeiiiiinnnnns 2,280 |oeeenieiaanes 14,923 |....09/17/2013 ...|....05/06/2025 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 469,417 | XXX 456,049 469,418 469,421 XXX 2,280 14,923 XXX XXX
0309999999. Total - All Other Government Bonds 469,417 | XXX 456,049 469,418 469,421 XXX 2,280 14,923 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX XXX
108151-WU-2 ..... BRIDGEPORT B .. 1.F FE ..|... . 105.6215 |..cccvvnnnnnns 6,955,176 |.... e 7,999,563 |oieeeiiieeeee feeeeee o ... 258,340 |... .. 523,434 |....10/01/2021 ...|....01/15/2030 ...
798153-0B-1 ..... SAN JOSE CALIF FING AUTH LEASE REV . 1. .. 1.CFE ..|... ...92.0546 |.......oennnns 4,331,169 |.... ....4,705,000 .. 5 N ...... ... 31,461 |... ... 99,626 |....04/08/2022 ...|....05/01/2030 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 12,913,093 [ XXX 11,286,345 12,704,563 (170,167) XXX XXX XXX 289,801 623,060 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 12,913,993 | XXX 11,286,345 11,290,000 12,704,563 (170, 167) XXX XXX XXX 289,801 623,060 XXX XXX
03255L-KF-5 ..... ANAHEIM CALIF PUB FING AUTH LEASE REV e | LEFE L 8,595,000 |...80.9881 |....ccvvunnnns 6,960,927 |.... .8,595,000 |.. ....8,595,000 o ... 114,786 |... .. 124,989 |....12/02/2021 ...|....07/01/2031 ...
54445C-AA-1 . DEPARTMENT OF AIRPORTS OF THE CITY OF LO . 1 .1EFE .. 3,000,000 |...89.1019 |. ..2,673,057 |. .3,000,000 .3,000,000 |.. . 12,106 . 62,897 |....03/02/2022 .. 05/15/2029 ...
54660D-AJ-8 ..... LOUISVILLE/JEFFERSON COUNTY METRO GOVERN . . . .. 2.AFE .. 4,000,000 |...87.9777 |. ..3,519,108 |. .4,000,000 .4,000,000 |.. . 19,790 . 94,649 |....08/22/2022 .. 05/15/2030 ...
64971X-S7-4 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ......ccovunifonn .ot e (1,2 L LAFE L 9,955,500 |...87.9689 |.............. 8,796,890 |.... .. 10,000,000 |.. ... 9,957,595 ... 156,250 |... .. 118,750 |....03/30/2022 ... |....02/01/2033 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 25,550,500 [ XXX 21,949,982 25,595,000 25,552,595 XXX XXX XXX 302,932 401,285 XXX XXX
3128LX-UH-1 ..... FH G02384 ~ RMBS .......covvuniiiiiiiiiniiiiiinineeecenas feen e U 1.4 .. . 18,118 |. 104.7785 |. 18,937 |. 18,073 ..18,003 |.. ....09/20/2007 .. 11/01/2036 ...
3137A4-HG-5 ..... FHR 3772 HB - CMO/RVBS 1.A .. 268,406 |...98.0107 |. ..284,240 |. ..290,009 .286,469 |.. ...01/10/2011 .. 12/15/2025 ...
...95.6585 |... ...88,470 |.... ...92,485 |.. ....11/02/2011 ...|....11/01/2026 ...
. 101.0775 ...12/08/2009 ...|[....12/01/2039 ...
Backed Securities 1,335,911 | XXX 1,314,389 1,313,473 1,365,049 10,239 XXX XXX XXX 4,933 59,192 XXX XXX
57563N-AD-0 ... |MEFA 2020-A A = ABS L.iiiiiiiiiiiiiii e | ...... | ....... |4 ......... | TAFE | 3,737,366 |...90.1905 [.............. 3,371,727 | 3,738,451 |.oiiiiinnnnn 3,737,226 |ouuunriiiiinnnnns fovriiiinnnnns [ O PPPIN FPTTT 2.300 |...... 2.323 |MON ..o Jouenniiiiinnnnnns 1,433 [oooiiiiiinnnnns 85,984 |....06/09/2020 ...|[....02/25/2040 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 3,737,366 | XXX 3,371,721 3,738,451 3,737,226 (194) XXX XXX XXX 1,433 85,984 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 30,623,777 | XXX 26,636,098 30,646,924 30,654,870 12,140 XXX XXX XXX 309,298 546,462 XXX XXX
001192-AL-7 ..... SOUTHERN COMPANY GAS CAPITAL CORP .......ccevvnvvvvnns foun oue o A L2.AFE .. ...96.4200 |. .. 9,555,222 |. .9,910,000 .9,933,762 |.. (8,462) |. . 49,068 384,013 |....12/01/2015 .. 11/15/2025 ...
002824-BF-6 ..... ABBOTT LABORATORIES .. . 1EFE .. ...97.4650 |. .. 3,664,684 |. .3,760,000 .3,730,037 |.. . 6,950 |. L 12,142 141,000 |....04/26/2018 .. 11/30/2026 ...
002824-BM-1 ..... ABBOTT LABORATORIES .. e [1,2 0 .. 1.EFE ..|... ...98.1310 |.oooevnnnnnnns 1,913,585 |.... .1,950,000 |.. .... 1,960,467 ... (3,979) | e 22,249 ... ... 75,563 [....03/06/2017 ...|....09/15/2025 ...
00287Y-CV-9 ..... ABBVIE INC eeveeeeeeeeenieeeeeenneeeeeemneeeeeemennns foee wen | [1,2 s .. 2.AFE ..|... ...98.4240 |... .4,000,000 |.. ....4,002,655 ... (2,09) | V) I A 6,844 |... .. 154,000 |....11/12/2014 ...|....06/15/2024 ...
00404A-AP-4 ..... ACADIA HEALTHCARE COMPANY INC ....ovvvvvvvnenieeiiinnnns foen wee e 1,2 s ..4.BFE ..|.. ...92.2310 |... .1,000,000 |.. ... 5,570 | A0 ... .... 10,556 |... ... 25,000 [....06/15/2022 ...|....04/15/2029 ...
00774M-AW-5 ..... AERCAP |RELAND CAPITAL DAC ....eevevvemnaeeeemmnnneeeenn fooe wen | Conenn 1,2 it .. 2.CFE ..|... . ...83.9290 |... .5,000,000 |.. e 1,192 ). A0 ...... ... 25,833 ... .. 150,000 |....10/21/2021 ...|....10/29/2028 ...
00774M-AX-3 ..... AERCAP |RELAND CAPITAL DAC ....cevvvvvnnnvrviinnnnnennns foen e [ Covinn | 1,2 il .. 2.CFE ..|... .. 5,082,100 |...78.1310 |... .5,000,000 |.. . (7,245) | o .... 69,208 |... .. 124,208 |....12/14/2021 ...|....01/30/2032 ...
00790R-AA-2 ..... ADVANCED DRAINAGE SYSTEMS INC .....oeeeevvvuuiiiaeennnns 2 et I ol Y 507,500 ]...93.9920 |.................469,960 |.........cc....n 500,000 (1,047) [ e foens 5.000 |...... 4.693 [MS ..o eerennniiiaenns 6,319 | 25,000 [....02/03/2022 ...|....09/30/2027 ...
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00912X-AT-1 ..... AIR LEASE CORP 2B FE | 3,969,368 |...98.1770 |.............. 3,880,937 |oiiiiinnnnn 3,953,000 [...eeerennnnn 3,954,687 |...ooooeiiiiiiiins eviieennns (3,072) [evvvvvvvvrrrrinnns foeeeeeeiiiiiiiiees 022223.000 .o 2.921 118,590 [....11/06/2017 ...|....09/15/2023 ...
00912X-AV-6 ..... AIR LEASE CORP ... .. 2.BFE ..|... ...91.1940 |...coennnnnnns 4,136,560 |.... .4,536,000 |.. .... 4,576,642 e (9,783) | e 80625 3.376 .. 164,430 |....11/04/2019 ...|....04/01/2027 ...
00912X-BA-1 ..... AIR LEASE CORP ... .. 2.BFE ..|... ...94.9610 |...covvnnnnnns 4,349,214 |.... .... 4,518,037 28,947 i e 0000030200 3.909 .. 148,850 [....04/25/2019 ...|....03/01/2025 ...
00914A-AB-8 ..... AIR LEASE CORP ... .. 2.BFE ..|... ...93.6810 |..ccevnnnnnnns 4,766,489 |.... ....5,057,573 e 87T s e 230750 3.939 ..190,800 |....05/16/2019 ...|....06/01/2026 ...
00914A-AQ-5 ..... AIR LEASE CORP ... .. 2.BFE ..|... ...81.6190 |.....covnnnnns 6,121,425 |.... ... 7,397,208 16774 s e 0022.100 2.360 .. 163,187 |....08/11/2021 ...|....09/01/2028 ...
009279-AA-8 ..... AIRBUS SE B .. 1.F FE ..|... ...92.9690 |...ccvvnunnnns 1,793,372 |.... ....1,937,193 e (1,875) |oeeeieeeceeins e el 30150 | 3.038 ... 60,764 |....04/21/2017 ...|....04/10/2027 ...
01609W-AX-0 ..... ALIBABA GROUP HOLDING LTD . [CR—. 1,2 e .. 1.EFE ..|... ... 79.4670 |...covnnnnnnns 3,973,350 |.... .... 4,857,095 15,707 e e 2,125 2.517 .. 106,250 |....02/26/2021 ...|....02/09/2031 ...
01626P-AH-9 ..... ALIMENTATION COUCHE-TARD INC ... A..... 1,2 e .. 2.BFE ..|... ...92.2050 |...ccennnnnnns 8,774,228 |.... ....9,3%,667 022,802 |ooeeiiiiiiiieeeeen e 032550 oLl 3.846 .. 337,818 |....08/27/2018 ...|....07/26/2027 ...
01882Y-AD-8 ..... ALLIANT ENERGY FINANCE LLC .2.BFE .. ...86.2300 |. ..2,586,900 |. . 2,995,902 |.. L 912 .3.618 . 54,900 |....02/23/2022 .. 03/01/2032
020564-AE-0 ..... ALPEK SAB DE CV .. .2.CFE .. ...83.7900 |. ..4,189,500 |. . 4,989,351 |.. 1,128 | .3.280 162,500 |....02/18/2021 .. 02/25/2031
025537-Ad-0 ..... AMERICAN ELECTRIC POWER COMPANY INC .2.BFE .. . 11,062,950 |...91.8490 |. ..9,767,682 |. 10,901,601 |.. ..(53,726) |. ......2.619 340,304 |....11/27/2019 .. 11/13/2027 ...
026650-DJ-7 ..... AMERICAN HONDA FINANCE CORP .. 1.G FE ..|... .. 6,071,068 |...90.8760 |.............. 5,166,301 |.... 05,934,843 | [ (60,283) [-oeeeeeeemneieeee oeeemenieeeeeennn [e0nn2.350 |oennn 1.226 .. 133,598 |....09/17/2020 ...|....01/08/2027 ...
026650-DK-4 ..... AMERICAN HONDA FINANCE CORP .... | 1.GFE L ...97.9370 |...covvnnnnnns 4,896,850 |.... 4,999,721 [ e 836 [ s 0022002875 | 0.886 . 43,750 |....07/06/2020 ...|....07/07/2023 ...
026650-DN-8 ..... AMERICAN HONDA FINANCE CORP .... |- 1.GFE ... ...90.3800 |...ccvvnnnnnns 3,615,200 |.... 03,999,891 [ e 40 [ e 222212000 - 1.001 . 40,000 |....09/08/2020 ...|[....09/10/2025 ...
026650-DUI-8 ..... AMERICAN HONDA FINANCE CORP .... | 1.GFE L ...86.3870 |.....ceunnnnns 4,319,350 |.... o 4,993,580 [oniiiiiiiiinnnns v 1,183 [ e 002222.000 . 2.026 ..100,000 |....03/22/2021 ...|....03/24/2028 ...
03027X-AB-6 ..... AMERICAN TOWER CORP |- 2.CFE ..|... ...99.8870 |...covnnnnnnns 1,924,822 |.... e 1,927,813 [ e (9877 [ e 2222280500 |- 2.975 ... 67,445 |....05/16/2017 ...|....01/31/2023 ...
03027X-AD-2 ..... AMERICAN TOWER CORP ... .. 2.CFE ..|... ...99.7850 |.....oeunnnnns 4,418,480 |.... 4,564,004 [ e (119,283) [ e 40222252000 . 2.206 ..221,400 |....06/24/2020 ...|....02/15/2024 ...
03027X-AJ-9 ..... AMERICAN TOWER CORP ... .. 2.CFE ..|... ...97.5220 |..ccovnnnnnnns 1,901,679 |.... e 1,954,589 [ e (1,434 [ e [enn 40400 . 4.314 ... 85,800 [....07/31/2018 ...|....02/15/2026 ...
03027X-AM-2 ..... AMERICAN TOWER CORP ... .. 2.CFE ..|... 917720 | 4,427,081 |.... 4,894,165 [ e (17,326) [ o o0 3.125 | 2.719 .. 150,750 |....11/20/2019 ...|....01/15/2027 ...
03027X-AX-8 ..... AMERICAN TOWER CORP .2.CFE .. ...90.5820 |. ..2,717,460 |. 2,997,146 |.. .2.775 ...09/30/2019 .. 01/15/2027
03027X-BJ-8 ..... AMERICAN TOWER CORP ... .2.CFE .. ...82.8330 |. ..6,046,809 |. .5,780,128 |.. .6.360 ....10/24/2022 .. 01/31/2028
030400-AK-1 ... AMERICAN WATER CAPITAL CORP . L2.AFE .. ...98.4270 |. .. 8,858,430 |. .8,995,217 |.. .3.897 ....11/08/2013 .. 03/01/2024
035240-A0-3 . ANHEUSER-BUSCH INBEV WORLDWIDE INC . L2.AFE .. ...98.8410 |. ..6,482,981 |. .6,559,000 . 7,573,395 |.. .1.923 ....02/25/2021 .. 01/23/2029 ...
03674X-AN-6 ..... ANTERO RESOURCES CORP ......eeeevveeeeeeemnnineeeeennens feen o L3.AFE .. . 104.5470 |. ..350,000 .373,888 |.. ......5.495 ...02/17/2022 .. 07/15/2026 ...
036752-AB-9 ..... ELEVANCE HEALTH INC .. 2.BFE ..|... ...94.2760 |... .3,720,000 |.. 203,853,670 [ovieiiiiiininns e (26,429) [ o 00022230650 | 2.823 .. 135,780 [....11/25/2019 ... |....12/01/2027 ...
036752-AP-8 ..... ELEVANCE HEALTH INC .. .. 2.BFE ..|... ...83.7260 |... .4,000,000 |.. e 3,987,077 eeeeeeeeeiiieeee Jeeeeennees 1,397 e e 0022550 | 2.5% ..102,000 |....03/08/2021 ...|....03/15/2031 ...
03718N-AB-2 ..... ANTOFAGASTA PLC .. 2.BFE ..|... ...98.9070 |... .5,000,000 |.. 4,914,836 [ooiiiiiiiiinnns i 4,286 [ s 00020.5.625 | 5.864 .. 140,625 |....05/10/2022 ...|....06/13/2032 ...
037833-AK-6 ..... APPLE INC .... |- 1.BFE ... ...99.1070 |... .4,000,000 |.. 03,999,804 oiiiiiiiiiiees e B4 e e 0022220400 . 2.415 .. 96,000 |....04/30/2013 ...]|....05/03/2023 ...
037833-AS-9 ..... APPLE INC .... |- 1B FE ... ...98.2950 |... .5,000,000 |.. 4,999,385 [ v 440 [ s 002232450 |l 3.459 ....04/29/2014 ...|....05/06/2024 ...
038222-AJ-4 APPLIED MATERIALS INC ... .. 1.F FE ..|... ...97.8410 |... .2,843,000 |.. 2,887,214 o e (16,735) [ e 2222232900 .. 3.247 ...03/02/2018 ...|....10/01/2025 ...
038222-AL-9 . APPLIED MATERIALS INC ... 1FFE .. ...95.0170 |. ...82,000 .3.342 ....03/28/2017 .. 04/01/2027 ...
03969Y-AC-2 . ARDAGH METAL PACKAGING FINANCE PLC .3.BFE .. ...97.9770 |. .1,000,000 .6.445 ....06/30/2022 .. 06/15/2027
046353-AL-2 . ASTRAZENECA PLC ........... .1.GFE .. ...96.6500 |. A .9,230,000 .3.263 ....02/24/2016 .. 11/16/2025
04636N-AE-3 ..... ASTRAZENECA FINANCE LLC . 1.GFE .. ...85.8880 |. ..2,032,969 |. .5.098 ....10/12/2022 .. 05/28/2028
05369A-AA-9 ..... AVIATION CAPITAL GROUP LLC .2.CFE .. ...87.5030 |. ..6,598,601 |. ......5.2M1 ....00/30/2022 .. 11/01/2027 ...
05369A-AD-3 ..... AVIATION CAPITAL GROUP LLC .. 2.BFE ..|... ...92.9300 |...covnnnnnnns 4,706,905 |.... 5,087,119 [ e 9,986 [ e e 4125 4.353 ...08/08/2018 ...|....08/01/2025 ...
05369A-AF-8 ..... AVIATION CAPITAL GROUP LLC .. 2.BFE ..|... ...97.5900 |......oennnnns 3,942,636 |.... 4,029,375 [ 90398 [ e e 82375 | 4.628 ....11/28/2018 ...|....01/30/2024 ...
05369A-AK-7 ..... AVIATION CAPITAL GROUP LLC .. 2.BFE ..|... .. 87.1160 |..ceevnnnnnnns 2,645,713 |.... 103,001,662 |.eeeeeeiniiieee feeeeenn 10,944 | e e 12950 | 2.344 ....04/20/2021 ...|....01/30/2026 ...
05369A-AL-5 ..... AVIATION CAPITAL GROUP LLC .. 2.BFE ..|... ...84.5090 |.........ennns 9,295,990 |.... 210,722,119 [ | 19,092 [ e e 12950 | 2.624 ...10/06/2022 ...|....09/20/2026 ...
05453G-AC-9 ... AXALTA COATING SYSTEMS LLC .. 4.AFE ..|... ...82.9850 |....covnunnnns 1,269,671 |.... e 1,250,178 [ e 12,507 [ e 0082375 | 7.109 ....09/22/2022 ...|....02/15/2029 ...
05523U-AK-6 ..... BAE SYSTEMS HOLDINGS INC ....vvvvvvvenniiviinnnnnnenens foee vee | e [T .. 2.AFE ..|... ...97.6460 |.............. 4,882,300 |.... 4,999,911 [ e 88 e s 40022232800 . 3.801 ....09/30/2014 ...|....10/07/2024 ...
05565E-BS-3 ..... BMW US CAPITAL LLC oeeveeeeeeeeeeeeeeeeeeeeeeeeeees o wee | [ 1,2 e 1.F FE ..|... ...82.6500 |.....coeunnnns 4,132,500 |.... 4,983,018 [ e 1,824 [ e 0222550 | 2.5% ...08/29/2021 ...|....04/01/2031 ...
05565E-BX-2 ..... BMW US CAPITAL LLC .ovvveniiiiiiiiieeccvvnieeecveinins oo e e 1,2 s 1FFE ... ... 78.2240 |......ouennnns 3,911,200 |.... 4,991,316 [ i 916 e e e 12950 | 1.972 ....08/09/2021 ...|....08/12/2031 ...
05565Q-DN-5 ..... [BP CAPITAL MARKETS PLC . .|C. 1FFE .. ...93.9740 |. ..6,004,214 |. .6,467,779 |.. ......3.340 ....02/01/2018 .. 09/19/2027 ...
05578Q-AF-0 ..... BPCE SA ... [C...... ..2.BFE ..|.. .. 9,500,000 )...72.9030 |......oeenees 6,925,785 |.... .9,500,000 |. ...9,500,000 ...oiiiiiiinnnns foviiniinniiiiin Joeennniiinn o, el 30116 ) 3.116 ...10/12/2021 ...|....10/19/2032 ...




ANNUAL STATEMENT FOR THE YEAR 2022 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

A=

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
05600L-AB-2 ..... BMW FINANCE NV e fen e [CR—. 1,2 e LA FFE e 2,399,646 |...95.9700 [....oeeeerenn 2,305,199 |...covvnnnnnns 2,402,000 |...ccevvnnnnns 2,401,207 [oooiiiiiiiiiiiiinn v 475 [ e [e0.2.400 | 2.421 ...08/07/2019 ...|....08/14/2024 ...
058498-All-6 ..... BALL CORP .. 3.AFE ..|... .. 420,000 |...79.8120 |... 500,000 Jeeeernunneeeennnd23,749 [ e 3749 | e 02,875 | 5.337 ....07/12/2022 ...|....08/15/2030 ...
06051G-HT-9 ..... BANK OF AMERICA CORP . 1.F FE ..|... 3,000,000 |...93.7010 |... . e 3,000,000 [.....nnnnnn3,000,000 [oiiiiiiiiiiiiiiin e foreii e [0 30589 Ll 3.560 ....04/17/2019 ...|....04/23/2027 ...
06051G-HH-2 ..... BANK OF AMERICA CORP .... |- 1.GFE ... .. 2,000,000 |...94.4760 |.............. 1,889,520 |..............2,000,000 |-.eeeuuneeenn2,000,000 [.eeoeeeemnnnnnnee Joevemmnnineeeennns foreeeeeeeeniieeee oo [eennn2.456 | 2.457 ....10/17/2019 ...|....10/22/2025 ...
06051G-JD-2 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... .. 7,500,000 |...90.0770 |....ounnnnnnnn 6,755,775 |ouvuvieeennnn 7,500,000 |...eevnennnn 7,500,000 |ovveennviiinnnnns fooviiiiiiiiis s oo e 1319 1.319 ....06/16/2020 ...|....06/19/2026 ...
06051G-J0-3 ..... BANK OF AMERICA CORP ... 1.6 FE ..|... .. 5,000,000 |...88.3680 |.............. 4,418,400 |.... 100:5,000,000 [...eeeeenniiiiees Joeeeeniieeeeeenee e e e 10658 | 1.658 ...03/08/2021 ...|....03/11/2027 ...
06051G-JS-9 ..... BANK OF AMERICA CORP .... | 1L.GFE ... ...87.6530 |.......oeunnns 7,509,233 |.... 208,593,697 [ooiiiiiiiiininns e (13,364) [ o el 1734 1.643 ....07/15/2021 ...|....07/22/2027 ...
06406F-AE-3 ..... BANK OF NEW YORK MELLON CORP .. .. 1.F FE ..|... ...92.0020 |....coeunnnnns 3,017,666 |.... 3,146,130 [ooeeeiiiiiieeee e 33,916 [ e e 2450 | 3.662 ....03/15/2018 ...|....08/17/2026 ...
06406R-AB-3 ..... BANK OF NEW YORK MELLON CORP 1FFE .. ...93.8440 |. ..5,630,640 |. .6,494,306 |.. (116,418) [ .1.369 ....06/25/2020 .. 02/07/2028
06406R-AJ-6 ..... BANK OF NEW YORK MELLON CORP .. 1.F FE .. ...99.1650 |. .. 1,582,673 |. .1,5%,172 |.. ... (274) |. . 3.432 ....08/28/2018 .. 08/11/2023
07274E-AG-8 ..... BAYER US FINANCE LLC ....... .2.BFE .. ...96.5890 |. ..2,897,670 |. .3,006,031 |.. (3,278) |. ......3.257 ....10/15/2014 .. 10/08/2024 ...
07274N-AN-3 ..... BAYER US FINANCE Il LLC ... .. 2.BFE ..|... ...96.8630 |...ccevnunnnns 4,891,582 |.... .... 5,034,443 e 8710 e e 282375 3.564 [ ....... .. 170,438 |....04/11/2016 ...|....07/15/2024 ...
07274N-AX-1 ..... BAYER US FINANCE Il LLC .. 2.BFE ..|... ...93.2500 |.......oennnns 7,422,700 |.... .. ....7,783,475 e 12,530 i e 002,850 Ll 3.874 (A0 ...... .. 226,860 |....09/21/2015 ... |....04/15/2025 ...
07330N-AT-2 ..... TRUIST BANK 1.F FE . ...95.0980 |...ccevnunnnns 9,509,800 |.... .. 10,000,000 |.. ....9,993,224 e 3,404 | e 2,150 2.186 | ....... ..215,000 |....12/03/2019 ...|....12/06/2024 ...
084659-AD-3 ..... BERKSHIRE HATHAWAY ENERGY CO .. .. 1.G FE ..|... ...98.0980 |... L 17,744,047 ... 18,089,000 |.. 18,413,228 [ e (171,055) |oeeveeeeeeeeeeeees o 1.....3.500 |...... 2.494 ....12/03/2019 ...}|....02/01/2025 ...
08576P-AA-9 ..... BERRY GLOBAL INC ..3.BFE ..|... ...96.3030 |... 1. 500,000 |-eeeenieeeeennnn 72,952 [ s 4,202 |eeeeeeeeeeeeies feeeeeeeis el 40500 . 6.441 ....06/15/2022 ...|....02/15/2026 ...
09261H-A*-8 ..... Blackstone Private Credit Fund .. 2.BFE ..|... ...94.6055 |... .. 10,000,000 |.. O (0[O [V R RPN AU RN RN o 1 AN 2.560 ....06/10/2021 ...|....06/21/2024 ...
096591-2P-8 ..... BNP PARIBAS SA .. 1.G FE ..|... . ... 78.2510 |..ceeennnnnnns 2,934,413 |.... ....3,750,000 |.. 3,842,604 | e (9,910) [ e 2,871 | 2.539 ...09/24/2021 ...|....04/19/2032 ...
096591-2R-4 ... BNP PARIBAS SA ... .. 1.G FE ..|... .. 2,500,000 |...81.5850 |........cc.e. 2,039,625 |.... 002,500,000 [ounnieiiiiiiininns v e s o0 2.159 | 2.159 ....09/08/2021 ...|....09/15/2029 ...
0965911-2T-0 ..... [BNP PARIBAS SA 6,000,000 |...87.9900 |. ..5,279,400 |. .6,000,000 |.. ) .2.591 ....01/12/2022 .. 01/20/2028
099724-AJ-5 . BORGWARNER INC ... . 13,178,830 |...95.7280 |. . 12,444,640 |. 13,040,945 |.. ..(19,829) |. .3.209 ....04/28/2015 .. 03/15/2025
103730-AV-2 ..... BP CAPITAL MARKETS AMERICA INC ...93.2360 |. .. 2,424,136 |. .2,540,052 |.. 13,538 |. .3.636 ....04/16/2018 .. 01/16/2027
10373Q-AZ-3 ..... BP CAPITAL MARKETS AMERICA INC ...95.2480 |. ..4,720,491 |. . 4,941,885 |.. ..2,992 |. .3.660 ....03/09/2018 .. 04/14/2027 ...
110122-DU-9 ..... BRISTOL-MYERS SQUIBB CO ...87.2390 |. ..2,617,170 |. .3,000,000 .2,989,921 |.. .81 eee. 2.992 ...02/15/2022 .. 03/15/2032 ...
11135F-BR-1 ..... BROADCOM INC ...91.0020 |.........on... 4,368,096 |.... .4,800,000 |.. A 797,865 [ v 217 e s 0022242000 .. 4.008 ....03/31/2022 ...|....04/15/2029 ...
11271L-AC-6 ..... BROOKFIELD FINANCE INC .. ...91.9600 |....covvnnnnns 3,430,108 |.... .3,730,000 |.. 03,956,371 [ e (39, 727) [ e 2222232900 .. 2.553 ....02/02/2022 ...|....01/25/2028 ...
11271R-AA-T ... BROOKFIELD FINANCE LLC .. ...98.2650 |.........onnn. 6,803,869 |.... .6,924,000 |.. 8,934,983 [ e (9,907) [ e 10022242000 .l 3.847 ....04/18/2017 ...|....04/01/2024 ...
120568-BC-3 ..... BUNGE LIMITED FINANCE CORP ...82.0880 |... .9,316,000 |.. e 9,279,515 [ e 2871 [ e 0022750 | 2.79 ....02/10/2022 ...|....05/14/2031 ...
12189L-AQ-4 ..... BURL INGTON NORTHERN SANTA FE LLC ... ...99.2920 |... e 1,000,000 [onnnniiinnnnn999,740 | e 381 [ e 203850 ol 3.890 ....08/13/2013 ...|....09/01/2023 ...
12189L-AT-8 ..... BURL INGTON NORTHERN SANTA FE LLC ... 977210 |t 5,843,716 |.... ....5,972,777 o e 151 e e 2222230400 |- 3.475 ...08/10/2015 ...|....09/01/2024 ...
124857-AX-1 ... PARAMOUNT GLOBAL . ...89.2110 |. .. 1,900,194 |. .2,028,270 |.. 16,143 |. .4.710 ....11/02/2018 .. 06/01/2028 ...
125523-BV-1 . CIGNA CORP ...98.8910 |. .. 4,944,550 |. .5,000,000 . 4,999,654 |.. .629 .3.013 ....06/29/2016 .. 07/15/2023
125523-BX-7 . CIGNA CORP ... ...97.6550 |. ..976,550 |. .1,000,000 .998,500 |.. .982 | .3.606 ....08/05/2014 .. 06/15/2024
12626P-AM-5 ..... CRH AMERICA INC ...96.5220 |. ..6,624,305 |. .6,863,000 .6,884,884 |.. ..(10,488) | .3.707 ....09/06/2018 .. 05/18/2025
12636Y-AA-0 ..... CRH AMERICA FINANCE INC ...92.9160 |. ..9,378,941 |. 10,036,609 |.. 11,605 |. ...... 3.539 ....11/27/2018 .. 05/09/2027 ...
126408-HE-6 ..... CSX CORP L 92.2770 |oeeeeeinnnnes 2,380,747 |.... . . 2,478,964 | e 28120 [ e [022222.600 .. 3.706 ...08/20/2018 ...|....11/01/2026 ...
12653C-AK-4 ..... CNX RESOURCES CORP ... ...95.9500 |... 479,750 |.... . 500,000 |.. L7 VN R RN (I ORI RPN R <14 TN RN 7.611 ....00/28/2022 ...|....01/15/2031 ...
12661P-AA-T7 ... CSL FINANCE PLC ...95.6700 |... ..2,962,900 |.... .3,097,000 |.. e 2,954,561 oo e 7,882 [ e 2222280850 | 5.049 ....09/30/2022 ...|....04/27/2027 ...
126650-CL-2 ..... CVS HEALTH CORP ...97.6320 |.......ounnnns 1,952,640 |.... 1,994,102 [ 2,154 s s 00020030875 | 3.998 ....07/13/2015 ...|....07/20/2025 ...
126650-CU-2 ..... CVS HEALTH CORP ...93.3870 |..ceornnnnnnns 4,669,350 |.... 5,082,211 [ e (9,596) [ oo [0nn2.875 | 2.662 . ....09/23/2016 ...|....06/01/2026 ...
126650-CX-6 ..... CVS HEALTH CORP ...96.7260 |......oennnnns 3,738,460 |.... 8,271,386 [ e (76,743) [ o 00022042300 . 2.067 .. 166,195 |....06/16/2020 ... |....03/25/2028 ...
126650-DF-4 ..... CVS HEALTH CORP ...93.3910 |..ccomnnnnnnns 4,588,300 |.... 4,943,307 [ e (8,209) [ e [-222223.000 .. 2.812 .. 147,390 |....10/22/2019 ...|....08/15/2026 ...
126946-AA-2 ..... CONTROL PASS-THRU TRUST SERIES 2016-A (A ...91.3391 |l 3,615,395 |.... 203,899,200 [oeniiiiiiiiininns foeviennnnnn5,632 [ i 0032573 | 3.774 .. 141,427 |....04/01/2019 ...|....09/10/2031 ...
127097-E@-8 ..... COTERRA ENERGY INC. ...96.7912 |. ..6,775,387 |. .7,009,249 |.. ......3.590 256,900 |....03/29/2019 .. 09/18/2024 ...
134429-BF-5 ..... CAMPBELL SOUP 00 ..vvvuniiiivnenniiiiiinniiiniinannnnnas L..97.6900 [....ooeeennnns 4,570,915 |.... .4,679,000 |. 4,797,320 e el (55,805) | o 0nn.3.950 .l 2.666 .. 184,821 |....11/20/2019 ...]....03/15/2025 ...
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134429-BG-3 ..... CAMPBELL SOUP 0 ...vvvvivvvvvnnnirnieninieeecinnnnneeees oo ven | s 1,2 e L 2BFE | 18,109,437 |...95.5870 |............. 15,002,380 |.eeevernnnn 15,695,000 |...ccvvunnnns 17,348,658 |..ooevvvenniiiiinn Joennnnnn (315,561) [ s e 4.150 |...... 1910 IS ooees [ 191,784 ..ot 651,343 |....09/09/2020 ... |....03/15/2028 ...
134429-BJ-7 ..... CAMPBELL SOUP €0 ...eeeeeeeeeeeeeeemnnieeeeeenmneeeeees oo ven | s 1,2 e .. 2.BFE ..|... ...83.0340 |... .9,859,000 |.. n9,981,459 [ e (16,906) [ oo e 2.375 |...... 2.182 (A0 ...... ... 43,578 |... .. 234,151 |....07/30/2021 ...|....04/24/2030 ...
136385-AT-8 ..... CANADIAN NATURAL RESOURCES LTD ... [CR—. 1,2 e .. 2.AFE ..|... ...98.1640 |... DR N[0 0 SRR R (00 /& AU RPN RN 3.800 |...... 3.504 [AO toeeet eviiniiieiees 8,022 |... ... 38,000 [....07/30/2014 ...|....04/15/2024 ...
136385-AX-9 ..... CANADIAN NATURAL RESOURCES LTD [V 1,2 e .. 2.AFE ..|... ...94.3830 |... 3,458,021 [oiiiiiieeee e 20579 [ e e 3.850 |...... 4.616 | ....... e 11,441 | .. 137,291 |....11/29/2018 ...|....06/01/2027 ...
13645R-AS-3 ..... CANADIAN PACIFIC RAILWAY CO .... [CR—. 1,2 e .. 2.BFE ..|... ...95.7060 |... 2,088,015 [ e 12,265 [ e e 2.900 |...... 3.553 |FA ...... ... 25,073 |... ... 60,175 |....03/16/2018 ...|....02/01/2025 ...
14040H-BD-6 ..... CAPITAL ONE FINANCIAL CORP v |- 2.AFE ... ...99.3220 |...cconnnnnnns 2,895,236 |.... 002,920,087 [oeeeeeniiieeee feeeeeenn (10,873) [ oo e 3.500 |...... KIRRKT IV ) R R 4,53 |... .. 102,025 |....02/24/2017 ...|....06/15/2023 ...
14040H-CA-1 ..... CAPITAL ONE FINANCIAL CORP e | 2AFE Ll ...98.7400 |......ounnnnns 4,437,376 |.... 4491749 L e 2,010 [ e e 3.900 |...... 3.948 ... 74,001 |... .. 175,266 |....01/24/2019 ...|....01/29/2024 ...
14040H-CG-8 ..... CAPITAL ONE FINANCIAL CORP .....eeeeevveeneeeemmminneeee foon ven oo [2,5 i .. 2.BFE ..|... .. 5,150,000 |...72.0200 |-..eeunnnnnenn 3,709,030 |.... 005,150,000 [.eeneeeieiiiieee foeeeeriieeeeene e e e 2.359 |...... 2.359 ...51,295 |... ...07/27/2021 ...|....07/29/2032 ...
14040H-CU-7 ..... CAPITAL ONE FINANCIAL CORP L2.AFE .. .10,000,000 |...98.0970 |. ..9,809,700 |. 10,000,000 10,000,000 |.. .4.985 |......4.984 213,247 ....07/25/2022 .. 07/24/2026
14149Y-AY-4 ... CARDINAL HEALTH INC .2.BFE .. 2,285,530 |...99.6050 |. ..2,191,310 |. .2,200,000 2,201,121 |.. .3.200 |......2.944 . 20,729 ....02/26/2016 .. 03/15/2023
14149Y-BA-5 ..... CARDINAL HEALTH INC .2.BFE .. . 10,903,910 |...96.9380 |. .10,663,180 |. 11,000,000 10,978,407 |.. .3.500 |[......3.610 . 49,194 ....07/09/2015 .. 11/15/2024 ...
14149Y-BE-7 ..... CARDINAL HEALTH INC ..eeeeeeeeeeeeeeee e eeeemeeeee [ wen e [1,2 s .. 2.BFE ..|... ...2,993,040 |...96.8510 |.eeeunnnnnnns 2,905,530 |.... ....3,000,000 |.. 002,997,907 [oiieeiiiieeee e 728 s e e 3.750 |...... 3.771 e 33,125 ... .. 112,500 |....06/17/2015 ...|....09/15/2025 ...
141781-BG-8 ..... CARGILL INC .... .. 1.F FE ..|... L..99.7410 |ooeiiiiinnnnns 2,995,222 |.... .3,003,000 |.. 003,002,870 [oenniiiiiiinnees v 790 s e e 3.250 |...... 3.2717 e 32,533 ... . 97,598 |....03/01/2018 ...|....03/01/2023 ...
141781-BV-5 ..... CARGILL INC .... .. 1.F FE ..|... ...95.4470 |....connnnnnns 2,844,321 |.... 002,966,260 |...oiieeinniiieee feeeeeennnn2,024 | e e 3.625 |...... 3.742 ... 20,705 |... . 54,013 |....04/19/2022 ...|....04/22/2027 ...
14448C-AQ-7 ..... CARRIER GLOBAL CORP ... .. 2.CFE ..|... ...84.2740 |... 11,908,995 [ e (48,279) [ e e 2.722 |...... 2.221 ... 118,693 |[... 314,187 |....04/16/2021 ... |....02/15/2030 ...
156700-BB-1 ..... LUMEN TECHNOLOGIES INC .. 4.AFE ..|... ...86.8690 |...coevuuieeen.. 434,345 |.ooiiiiinntti 500,000 [oiiiiiiiieeeeenn 835,553 | e 3,088 | e e 5125 |...... 9.079 [FA oot |oeeemniaeeeeene 9,681 |... ....10/06/2022 ...|....12/15/2026 ...
156700-BD-7 ..... LUMEN TECHNOLOGIES INC .. 4.AFE ..|.. ...69.0800 |.................690,800 [..............1,000,000 |.................808,891 |oeeenviiinnnnnnns foveeennnn 11,391 Lo [ e 4.500 |...... 8.710 ... 20,750 |... ....10/056/2022 ...|....01/15/2029 ...
161175-AY-0 ..... CHARTER COMMUNICATIONS OPERATING LLC .... .. 2.CFE ..|... ...98.0700 |... . e 1,097,588 e e (71,859) [ o e 4.908 |...... 3.746 ... 149,083 |... ...07/30/2019 ...|....07/23/2025 ...
161175-B0-6 ..... CHARTER COMMUNICATIONS OPERATING LLC .... .. 2.CFE ..|... ...98.7940 |.....oovnnnnns 2,963,820 |.... 2,999,341 Lo el 881 e e e 4.500 |...... 4.521 ... 56,250 |... ....06/28/2018 ...|....02/01/2024 ...
16412X-AG-0 ..... CHENIERE CORPUS CHRISTI HOLDINGS LLC . .2.CFE .. ...98.9650 |. .. 7,422,375 |. .7,906,383 |.. ..(92,724) |. .5.125 |...... 3.657 193,255 ....11/13/2019 .. 06/30/2027
166764-BD-1 ..... CHEVRON CORP ... ...96.7300 |. ..4,788,135 |. . 4,962,387 |.. (796) |. .3.326 |......3.308 . 20,122 ....03/02/2016 .. 11/17/2025 ...
168298-AA-1 ... Chick-fil-A, Inc. ...97.1903 |. .. 7,289,269 |. 7,500,000 |-eeeeeeeeeeeniies feeeeieeeiis N .1.480 |......1.480 L 19,117 ....10/16/2020 .. 10/29/2023 ...
171484-AE-8 ..... CHURCHILL DOWNS INC ...89.4870 |. ..781,222 | 787,312 |.. L4773 | 4.750 |......7.091 . 19,121 ....00/29/2022 .. 01/15/2028 ...
172520-AN-0 ..... CINTAS NO 2 CORP . ...96.3120 |. .. 4,076,405 |. . 4,232,500 . 4,449,508 |.. ..(51,178) | .3.700 |......2.349 . 39,151 . 11/22/2019 .. 04/01/2027 ...
172967-HD-6 ..... CITIGROUP INC ...99.0870 |.....cvvnnnnns 3,468,045 |.... .3,500,000 |.. ... 3,494,935 e 8,015 | [ e 3.875 |...... 4.058 ... 24,865 |... .. 135,625 |....01/17/2014 ...|....10/25/2023 ...
172967-KN-0 ... CITIGROUP INC .. ...94.9380 |...ccovnnnnnns 3,807,014 |.... .4,010,000 |.. 8,007,046 |..eieeeiiiieee e 824 | e e 3.400 |...... 3.424 e 22,728 ... .. 136,340 |....04/26/2016 ...|....05/01/2026 ...
172967-KY-6 ..... CITIGROUP INC .. ...92.6960 |......cennnt 4,634,800 |.... .5,000,000 |.. 4,998,838 [oniiiiiiiiiiinns i 283 e e e 3.200 |...... 3.207 P B I Y O .. 160,000 |....10/17/2016 ...|....10/21/2026 ...
17325F-AS-7 ..... CITIBANK NA .... . ...98.6640 |... .4,979,000 |.. e 8977481 e e 1,400 [ e e 3.650 |...... 3.680 .. 19,761 |... .. 181,734 |....01/15/2019 ...|....01/23/2024 ...
17327C-AQ-6 ..... CITIGROUP INC .. .. 1,000,000 |...80.7450 |... .1,000,000 |.. e 1,000,000 [oenniiiiiiinines oo o foriiin e 3.057 |...... 3.057 .l 13,247 | ... 15,285 |....01/18/2022 ...|....01/25/2033 ...
191241-AH-1 ... COCA-COLA FEMSA SAB DE CV . . 14,960,792 |...86.8390 |... ...14,197,000 |.. 14,834,049 [.oiiiiiiiiiiees e (86,386) [oeee s [ e 2.750 |...... 2.041 . 172,434 |... .. 390,418 |....07/19/2021 ...|....01/22/2030 ...
192714-AE-3 ..... COLBUN SA .vvviiviiiininns 9,982,600 |...84.5060 |. 10,000,000 .9,984,058 |.. .3.150 |......3.170 141,750 ....10/14/2021 .. 01/19/2032 ...
196500-AA-0 ..... COLORADO INTERSTATE GAS COMPANY LLC 3,930,807 |...95.5740 |. .3,973,000 . 3,955,125 |.. .4.150 |......4.285 . 62,288 ....01/12/2017 .. 08/15/2026
20030N-BN-0 ..... COMCAST CORP ... ...96.4590 |. .8,000,000 . 7,998,147 |.. .3.375 |......3.384 102,000 ....06/20/2015 .. 08/15/2025
20030N-BY-6 ..... COMCAST CORP ...94.3920 |. .1,218,000 1,208,815 |.. .3.300 |...... 3.500 . 16,748 ....01/26/2017 .. 02/01/2027
204429-AA-2 . COMPANIA CERVECERIAS UNIDAS SA ...84.1990 |. A 10,000,000 .9,988,438 |.. .3.350 |[......3.365 150,750 ....01/13/2022 .. 01/21/2032 ...
205887-CC-4 ..... CONAGRA BRANDS INC ...97.3180 |.oeeiirinnnnns 1,639,808 |.... ....1,685,000 .. ee1,903,801 [oeenieiiiiiieee foeeeeennn (36,265) [ouee s e e 4.850 |...... 2.354 .... 13,620 |... . ...03/16/2021 ...|....11/01/2028 ...
21036P-BE-7 ..... CONSTELLATION BRANDS INC ...87.6290 |.......oennnns 4,279,800 |.... .4,884,000 |.. 5,223,871 [ e (49,881) Lo e e 3.150 |...... 1.976 .... 64,103 [... .. 153,846 |....07/22/2021 ...|....08/01/2029 ...
21036P-BH-0 ..... CONSTELLATION BRANDS INC L. 79.3750 |.oeeiininnnnns 3,175,000 |.... .4,000,000 |.. e 3,984,506 |...ooeeeeviiiiees feeeeeeeen s 1,616 [ e e 2.250 |...... 2.300 ... 37,500 |... ... 91,250 |....07/21/2021 ...|....08/01/2031 ...
21036P-BK-3 ..... CONSTELLATION BRANDS INC .. ...97.3160 |....oovnnnnnns 1,047,293 |.... .2,001,000 |.. e 1,999,076 [ i 137 e e e 4.350 |...... 4.363 . 12,573 |... ... 43,522 |....05/02/2022 ...|....05/09/2027 ...
224044-CA-3 ... COX COMMUNICATIONS INC ...99.0600 |....covvnnnnns 4,953,000 |.... .5,000,000 |.. 4,998,783 [oiiiiiiiieeee e 2,408 s e e 2.950 |...... 3.000 .. 147,500 |....04/24/2013 ...|....06/30/2023 ...
224044-C6-0 ... COX COMMUNICATIONS INC .. ...93.3880 |... .. 3,925,008 |.... e d086, 771 [ e BT e e e 3.350 |...... 4.164 .. 140,801 |....09/13/2018 ...|....09/15/2026 ...
224044-CH-8 ... COX COMMUNICATIONS INC .. ...96.2730 |... 963,693 |.... e 1,000,661 [.eeeeeeeiiieeee feeeeeeeeen 200 [ e e 3.150 |...... 3.172 .. 31,532 |....07/24/2017 ...|....08/15/2024 ...
224044-CJ-4 ...... COX COMMUNICATIONS INC .. ...92.7390 |... ... 11,017,393 |.... . ...11,905,233 o (7,950) [eunniiiiis e e 3.500 |...... 3.421 ....11/19/2019 ...|....08/15/2027 ...
224044-CN-5 ..| COX COMMUNICATIONS INC .. ...79.5600 |. .. 3,182,400 |. .4,000,000 .3,986,756 |.. .2.600 |......2.644 ....05/18/2021 .. 06/15/2031 ...
225401-AC-2 ..... CREDIT SUISSE GROUP AG .. .. 2,000,000 )...83.2180 |.............. 1,664,360 |.... .2,000,000 |. ...2,000,000 ...oiiiiiiiiininns Jorviiiniiiniiiiin Joeieniis o eeeens 4.282 |...... 4.282 ...01/04/2017 ...|....01/09/2028 ...
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225401-AT-5 ..... CREDIT SUISSE GROUP AG ...evvvnvviiinninneeiiiniineeeees foan o [CR—. 1,25 [ 2BFE s 4,605,520 |...79.5420 |.............. 3,658,932 |....covvunnnns 4,600,000 |..eeuennnnnnns 4,599,508 |...eviiiiinninnes forriinnnnn (3,204) | o e 1.305 |...... 1.308 ....02/09/2021 ...|....02/02/2027 ...
20822V-AE-1 ... CROWN CASTLE INC .. 2.BFE ..|... ...95.2280 |...ccvnnnnnnns 1,243,678 |.... .1,306,000 |.. e 1,808,505 [oeeeieeiiiiiieee feeeeeeeeeee e 540 [ e e 4.000 |...... 4.050 ....01/30/2017 ...|....08/01/2027 ...
233851-Di-1 ... MERCEDES-BENZ FINANCE NORTH AMERICA LLC ...oovvvvvnnn fon wee | e [T i .. 1.G FE ..|... ...88.2500 |........eennns 6,089,871 |.... e TA32.813 [ e (T4,970) [ o e 3.100 |...... 1.855 ....08/11/2021 ...|....08/15/2029 ...
24422E-UE-T ... JOHN DEERE CAPITAL CORP ... .. 1.F FE ..|... L..97.4100 |..ccovnnnnnnns 3,897,374 |.... e 4,000,579 [oeneeeiiiiieee e 182 [ e e 3.450 |...... 3.455 ....03/13/2018 ...|....03/13/2025 ...
24703T-AE-6 ..... DELL INTERNATIONAL LLC .... s .. 2.BFE ..|... ...98.5140 |... 009,801,857 [oiiiiiiiiiinns e (7,448) s o e 4.900 |...... 4.304 ....08/17/2022 ...|....10/01/2026 ...
25156P-AV-5 ..... DEUTSCHE TELEKOM INTERNATIONAL FINANCE B .... D...... 1,2 e .. 2.BFE ..|... ...97.8870 |... 1 ee2,105,640 [..eeieeeiiiiieee e 29,088 [ e e 2.485 |...... 3.930 ...07/05/2018 ...|....09/19/2023 ...
25156P-BB-8 ..... DEUTSCHE TELEKOM INTERNATIONAL FINANCE B ... [CR—. 1,2 e .. 2.BFE ..|... ...95.9700 |... 959,700 |.... 987,990 [oooviiiiiiniiiinns fovvennnnn 1,889 [ [ e 4.375 |...... 4.626 ....12/04/2018 ...|....06/21/2028 ...
25243Y-AY-5 ... DIAGEO CAPITAL PLC .. 1.G FE ..|... . ...98.9880 |....cevnunnnns 1,984,709 |.... e 2,004,347 oo o895 s e e 3.500 |...... 3.547 ....05/15/2018 ...|....09/18/2023 ...
25389J-AR-7 . DIGITAL REALTY TRUST LP .2.BFE .. . 17,247,029 |...92.9460 |. . 15,844,505 |. 17,172,124 |.. .. (28,274) |. .3.700 |......3.506 ... 1172172019 .. 08/15/2027
254687-CZ-7 ..... WALT DISNEY CO L2.AFE .. 1,997,084 |...97.9520 |. .. 1,879,699 |. 1,937,330 |.. .. (12,134) | .3.700 |......3.024 ....09/28/2017 .. 09/15/2024
254687-DK-9 . WALT DISNEY CO ... L2.AFE .. 8,512,303 |...94.5690 |. ..8,011,886 |. .8,495,073 |.. (6,142) |. .3.375 |...... 3.292 ....04/01/2019 .. 11/15/2026 ...
25468P-DK-9 ... TWDC ENTERPRISES 18 CORP .. .. 2.AFE ..|... 1,495,966 |...94.7480 |......oeennnn. 1,457,224 |.... e 1,520,082 oo [ 5,363 |oeeeeeeeeiniiies foreeeeeis e 3.000 |...... 3.397 . ...03/19/2018 ...|....02/13/2026 ...
25470D-AL-3 ..... DISCOVERY COMMUNICATIONS LLC ... .. 2.CFE ..|... 3,623,482 |...96.9590 [.......ccennnn 3,134,684 |.... 3,431,340 [ e (B3,917) L e e 4.900 |...... 2.716 |MS ...... .. 158,417 |....11/26/2019 ...|....03/11/2026 ...
25470D-BF-5 ..... DISCOVERY COMMUNICATIONS LLC ... .. 2.CFE ..|... 6,100,380 |...86.7220 |.............. 4,769,710 |.... 5,979,987 [oieeiiiiiieee e (71,509) [ o e 4125 |...... 2.575 [MN ...... .. 226,875 |....04/16/2021 ...|....05/15/2029 ...
256677-AE-5 ..... DOLLAR GENERAL CORP .. 2.BFE ..|... ...6,996,627 |...95.3810 |......ennens 6,585,104 |.... 8,948,119 [ e (10,019) [ e e 3.875 |...... 3.703 ....11/01/2017 ...|....04/15/2027 ...
256746-AG-3 ..... DOLLAR TREE INC .. 2.BFE ..|... . 16,060,878 |...97.6610 |... ....15,182,379 |.... 15,792,287 e e (110,670) [eeeeeeeeees o e 4.000 |...... 3.230 ....06/19/2020 ...|....05/15/2025 ...
257375-AN-5 ... EASTERN ENERGY GAS HOLDINGS LLC . .. 2.AFE ..|... ...4,996,750 |...95.3500 |.......oe.enn 4,767,500 |.... 4,998,728 o v 856 [ e e 2.500 |...... 2.514 ....11/18/2019 ...|....11/15/2024 ...
25746U-CE-7 ..... DOMINION ENERGY INC .. 2.BFE ..|... .. 1,970,669 |...97.4740 |.............. 1,885,147 |.... .... 1,946,230 e (4,567) | e s 3.900 |...... 3.634 ...02/15/2017 ...|....10/01/2025 ...
25746U-CK-3 ... DOMINION ENERGY INC ... .. 2.BFE ..|... ...92.3640 |......oennnnns 2,655,465 |.... ....2,761,367 28,589 L e e 2.850 |...... 4.034 ....08/16/2018 ...|....08/15/2026 ...
26875P-AK-7 ..... EOG RESOURCES INC .. . 1.GFE .. ...99.4710 |. .. 4,551,793 |. . 4,568,951 |.. 34,429 |. .2.625 |......3.402 ....01/16/2019 .. 03/15/2023
26875P-AP-6 ..... EOG RESOURCES INC .1.GFE .. . 13,341,638 |...98.1370 |. 12,790,195 |. 13,171,281 |.. ..(46,135) |. 4150 |......3.747 ....03/04/2019 .. 01/15/2026
26884A-BN-2 ..... ERP OPERATING LP ... . 1.GFE .. 3,482,290 |...77.7400 |. ..2,720,900 |. . 3,484,562 |.. . 1,639 |. .1.850 |......1.906 ....08/03/2021 .. 08/01/2031
26884T-AL-6 ..... ERAC USA FINANCE LLC . L2.AFE .. ...96.7690 |. .. 7,402,829 |. .7,680,050 |.. .. (17,528) |. .3.850 |......3.601 ....08/31/2015 .. 11/15/2024 ...
27409L-AA-1 ..... EAST OHIO GAS CO . 1FFE .. ...90.6240 |. ..2,249,288 |. . 2,482,000 . 2,490,507 |.. (3,518) | .1.300 |......1.153 ...06/17/2020 .. 06/15/2025 ...
278865-BD-1 ..... ECOLAB INC .. 1.G FE ..|... ...93.3790 |...coovnnnnnns 4,871,582 |.... .5,217,000 |.. .... 5,085,536 029,226 |eiiiiiiiniiiiinn e e 3.250 |...... 3.949 .. 169,553 |....10/05/2018 ...|....12/01/2027 ...
28370T-AG-4 ..... KINDER MORGAN ENERGY PARTNERS LP .. 2.BFE ..|... ...98.7280 |..cccvnnnnnnns 5,578,132 |.... .5,650,000 |.. 5,821,479 o e (156,131) [ e e 4.300 |...... 1.462 .. 242,950 |....06/10/2020 ...|....05/01/2024 ...
20245V-AE-5 ... EMPRESA NACIONAL DE TELECOMUNICACIONES S .. .. 2.CFE ..|... ...79.8150 |....oovnnnnnns 3,990,750 |.... .5,000,000 |.. 4999192 L e T e e e 3.050 |...... 3.052 .. 152,500 |....09/09/2021 ...|....09/14/2032 ...
29250N-AR-6 ... ENBRIDGE INC .. 2.AFE ..|... L..93.7180 |.eeeeennnnnnns 1,827,501 |.... .1,950,000 |.. e 1,966,555 [oeeeeiiiiiiieee feeeeeennen (3,504) | o e 3.700 |...... 3.486 . 72,150 |....09/26/2017 ...|....07/15/2027 ...
29260F-AE-0 ..... ENDEAVOR ENERGY RESOURCES LP ........eevvivvivnnnnnnnnns foun oe .. 3.AFE ..|... ...95.7520 |....covnnnnnns 1,484,156 |.... e 1,530,288 [ i 485 e e e 5.750 |...... 6.070 . 28,750 |....10/07/2022 ...|....01/30/2028 ...
20273R-BK-4 ... ENERGY TRANSFER LP .... .. 2.CFE ..|... ...94.3820 |....coonnnnnns 2,811,640 |.... ....2,9%, 106 e (2847) | e s 4.200 |...... 4.100 .. 125,118 |....04/16/2019 ...|....04/15/2027 ...
29278N-AH-6 . ENERGY TRANSFER LP . .2.CFE .. ...98.6130 |. 1,954,510 .1,980,093 |.. . 1,410 |. .4.500 |......4.578 . 89,190 |....01/08/2019 .. 04/15/2024 ...
203640-AZ-1 ..... ENTERGY LOUISIANA LLC 1FFE .. ...92.2840 |. 2,524,890 |. .2,736,000 . 2,522,535 |.. . 9,761 .3.120 |......5.013 . 10,733 |....10/11/2022 .. 09/01/2027
29365B-AA-1 ..... ENTEGRIS ESCROW CORP ... .2.CFE .. ...91.4640 |. ..457,320 |. . 500,000 .445,543 |.. L1793 | 4.750 |......6.917 . 11,941 |....00/28/2022 .. 04/15/2029
29379V-BE-2 . ENTERPRISE PRODUCTS OPERATING LLC L2.AFE .. ...97.2440 |. ..2,799,655 |. 2,911,230 |.. ..(16,414) |. .3.750 |......3.131 107,963 |....10/04/2017 .. 02/15/2025
29379V-BH-5 . ENTERPRISE PRODUCTS OPERATING LLC .. L2.AFE .. ...96.3590 |. .. 1,950,306 |. .2,009,862 |.. .3.700 |......3.940 . 74,888 |....03/23/2018 .. 02/15/2026 ...
29379V-BL-6 ..... ENTERPRISE PRODUCTS OPERATING LLC .. 2.AFE ..|... ...95.9060 |....cceuunnnns 1,816,460 |.... e 1,988,757 [ feeeeeeeen (10,851) [ o e 3.950 |...... 3.29% . 74,813 |....09/27/2017 ...|....02/15/2027 ...
20444U-BH-8 ..... EQUINIX INC .... .. 2.BFE ..|... L. 79.7350 |.ooiiiinnnnnns 2,524,410 |.... 03,169,202 [ e (392) [ e e 2.150 |...... 2.13% ... 68,069 [....00/14/2021 ...|....07/15/2030 ...
29444U-BR-6 ..... EQUINIX INC .... .. 2.BFE ..|... ...84.3600 |....coounnnnn. 4,218,000 |.... e 8,979,008 [eenieiiiiieee e 30659 [ e e 2.000 |...... 2.083 ..100,000 |....05/03/2021 ... |....05/15/2028 ...
20444U-BU-9 ...... EQUINIX INC 2.BFE ...88.5730 |.....oeunnnnns 4,428,650 |.... 4,975,366 [o.nniiiiiiiinines i 1,866 [ e e 3.900 |...... 3.964 .. 102,917 |....03/31/2022 ... |....04/15/2032 ...
311900-C*-3 ..... Fastenal Company . 1.F .. ...98.2371 |... .... 14,735,572 |.... 15,000,000 |...eeeeemnniiieee foreerrniieeeeenee o o e 1.690 |...... 1.690 .. 253,500 |....06/10/2020 ...|....06/24/2023 ...
33767B-AB-5 ..... FIRSTENERGY TRANSMISSION LLC 2.CFE ...97.2300 |...coovnnnnnns 1,944,600 |.... 002,000,094 [o.oniiiiiiiiinnns v 12 e e e 4.350 |...... 4.350 ... 87,000 [....05/14/2014 ...|....01/15/2025 ...
337738-AT-5 ..... FISERV INC 2.BFE ...93.6740 |....covnnnnnns 3,278,590 |.... 03,499,880 [..eiieeeiiiiieee feeeerrieee e 82 [ e e 3.200 |...... 3.201 ..112,000 |....06/10/2019 ...|....07/01/2026 ...
337738-BB-3 ..... FISERV INC 2.BFE ...89.2900 |........eennns 4,464,500 |.... 4,997,895 [ e 449 L e e 2.250 |...... 2.260 .. 112,500 |....05/11/2020 ...|....06/01/2027 ...
340711-AW-0 ..... FLORIDA GAS TRANSMISSION COMPANY LLC . 2.BFE. ...97.1680 |. ..6,647,263 |. .6,884,990 |.. ..(18,031) | .4.350 |......4.054 ....06/01/2017 .. 07/15/2025 ...
341081-FM-4 ..... FLORIDA POWER & LIGHT CO .. 1.DFE. ...96.5180 [....oounnnnnns 1,961,246 |.... .2,032,000 |. ....2,009,507 |..... e 1,205 Joiiiiiiiniiiiiiis e o 3125 |...... 3.528 ...09/13/2018 ...|....12/01/2025 ...
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344908-AB-0 ..... National Football League Trust U.S. XI ....cocoovvins foon i nnnnns T LFFE L 11,400,000 |...94.4535 |............. 10,767,700 |..evennnnnens 11,400,000 |..coennnnnens 11,400,000 |ovvveenvvvieinnns fooviiiiiiiiis s i s 2.680 |...... R AT 1] R F 74,683 [.coiivinnnnns 309,763 |....07/17/2020 ...|....10/05/2025 ...
345397-B5-1 ... FORD MOTOR CREDIT COMPANY LLC .... .. 3.AFE ..|... ...82.6300 |.................826,300 |.............. 1,000,000 |...cevuuurreeenn 876,387 |oeeeeeeeinniiinns foreeeennaan 7,687 | oo e 2.900 |...... 5.7117 ....08/16/2022 ...|....02/16/2028 ...
345397-XZ-1 ..... FORD MOTOR CREDIT COMPANY LLC .... .. 3.AFE ..|... ...98.8530 |..............6,919,710 |..............7,000,000 |.............. 7,008,726 |oeeevvrevevnnnnnns forreennnn (10,782) fevneniiiiiiinns oo i 3.0% |...... 2.937 ....06/28/2016 ...|....05/04/2023 ...
34959J-AG-3 ..... FORTIVE CORP ... .. 2.BFE ..|... ...93.4470 |.............. 2,812,755 |..............3,010,000 |.........eeeen 3,005,921 |oeeeneecenninnes fovreeenneen 1,900 [ oo e 3.150 |...... 3.192 ....06/20/2017 ...|....06/15/2026 ...
361448-A0-6 ..... GATX CORP .. 2.BFE ..|... ...99.4030 |... rverernneennnn 900,000 |niiinnnnnna800,323 [ e (1,306) e e e 3.900 |...... 3.629 ....06/02/2014 ...|....03/30/2023 ...
36165R-AC-9 ..... GCC SAB DE CV .. 2.CFE ..|... ...83.3390 |...covnnnnnnns 6,250,425 |.... e 1,498,866 |...oeeeeeeiiiieee feeeeinieee e (284) [ e e 3.614 |...... 3.616 ...01/10/2022 ...|....04/20/2032 ...
369550-BG-2 ..... GENERAL DYNAMICS CORP ... .. 1.G FE ..|... L..97.4150 |..oooiinnnnnns 6,496,606 |.... 6,641,206 [oieiiiiiinnnns o 10,992 Lo e e 3.500 |...... 3.685 ....11/30/2018 ...|....05/15/2025 ...
37045X-CR-5 ... GENERAL MOTORS FINANCIAL COMPANY INC .... .. 2.CFE ..|... L.99.7110 |oeeeiiinnnns 2,967,399 |.... e 2,974,535 o e 1834 | e e 5.100 |...... 5.149 ....01/14/2019 ...|....01/17/2024 ...
37045X-CS-3 . GENERAL MOTORS FINANCIAL COMPANY INC . .2.CFE .. ...98.1480 |. .. 3,925,920 |. . 4,704,319 |.. .5.650 |[......2.379 ....01/22/2021 .. 01/17/2029
37045X-CY-0 ..... GENERAL MOTORS FINANCIAL COMPANY INC . .2.CFE .. ...84.0750 |. ..2,101,875 |. .2,687,018 |.. .3.600 |......2.463 ....07/13/2021 .. 06/21/2030
37045X-DA-1 ..... GENERAL MOTORS FINANCIAL COMPANY INC . .2.CFE .. ...87.3260 |. ..2,075,739 |. . 2,464,552 |.. .2.700 |......1.838 ....02/23/2021 .. 08/20/2027 ...
37045X-DP-8 ..... GENERAL MOTORS FINANCIAL COMPANY INC .... .. 2.CFE ..|... ...83.1930 |...covnnnnnnns 8,340,098 |.... 10,025,000 |.. ...10,003,988 |.....ccevvrniiiee foreeennnnnn3,888 | e e 2.400 |...... 2.439 ...10/12/2021 ...|....10/15/2028 ...
37045X-DII-3 ..... GENERAL MOTORS FINANCIAL COMPANY INC . .. 2.CFE ..|... ...96.9470 |......ounnnnns 9,694,700 |.... .. 10,000,000 |.. 009,989,368 [....ooiiiiiiiiinns v 968 [ e e 5.000 |...... 5.028 ....06/06/2022 ...|....04/09/2027 ...
375558-AZ-6 ..... GILEAD SCIENCES INC .. 2.AFE ..|... ...96.8730 |..ccovnnnnnnns 2,361,764 |.... ....2,438,000 |.. 2,453,863 |o.eiieeiiiiieee feeeeennen (8,284) | e e 3.500 |...... 3.134 ....04/09/2019 ...|....02/01/2025 ...
375558-BF-9 ..... GILEAD SCIENCES INC ... .. 2.AFE ..|... ...96.5280 |.......oonnnns 7,615,577 |.... 8,112,061 [ o (T2,772) s o v 3.650 |...... 2.636 ....11/05/2019 ...|....03/01/2026 ...
375558-Bl-4 ..... GILEAD SCIENCES INC ... .. 2.AFE ..|... ...93.1400 |...ccovnennnns 7,820,034 |.... 08,480,045 [ooiiiiiiiiiiieee e (21,881) [ e e 2.950 |...... 2.662 ....11/26/2019 ...|....03/01/2027 ...
377372-AN-9 ..... GLAXOSMITHKLINE CAPITAL INC . .. 1.F FE ..|... ...97.6%0 |... ... 14,564,520 |.... B TR TV R RO -7 - <Y AU AP RN 3.625 |...... 3.418 . ....04/01/2019 ...|....05/15/2025 ...
377373-AG-0 ..... GLAXOSMITHKLINE CAPITAL PLC . .. 1.F FE ..|... ...97.2960 |...ccvvnnnnnns 4,890,097 |.... ....5,018,474 e 5127 s e s 3.000 |...... 3.109 (D ....... .. 150,780 |....03/18/2019 ...|....06/01/2024 ...
38141E-C2-3 ..... GOLDMAN SACHS GROUP INC ... .. 2.AFE ..|... ...98.1040 |.....cevnnnnns 4,910,105 |.... .... 4,989,520 e 9,688 i e s 3.850 |...... 4.062 [ ....... .. 192,693 |....10/04/2018 ...|....07/08/2024 ...
38141G-W0-3 ..... GOLDMAN SACHS GROUP INC . L2.AFE .. ...96.1650 |. .. 3,365,775 |. .3,543,929 |.. .. (24,397) | .3.272 |......2.530 ....10/10/2019 .. 09/29/2025
38141G-WV-2 ..... GOLDMAN SACHS GROUP INC . L2.AFE .. ...90.9790 |. ..4,830,075 |. .5,812,921 |.. ..(89,351) | .3.814 |...... 1.924 ....08/26/2021 .. 04/23/2029
38141G-YG-3 ..... GOLDMAN SACHS GROUP INC . 1FFE .. ...86.3900 |. .. 4,319,500 |. 25,000,000 |-eevuueeeeemnins foeeeeeeeiis .1.542 |......1.542 ....06/07/2021 .. 09/10/2027
38141G-YM-0 ..... GOLDMAN SACHS GROUP INC . 1FFE .. . 19,951,400 |...87.2720 |. . 17,454,400 |. 19,942,716 |.. (8,118) .1.048 |......2.026 ....12/01/2021 .. 10/21/2027 ...
38145G-AH-3 . GOLDMAN SACHS GROUP INC ... L2.AFE .. 1,975,760 |...93.9420 |. ..1,878,840 |. .2,000,000 1,986,762 |.. .3,126 |. .3.500 |......3.685 ...04/24/2019 .. 11/16/2026 ...
38242#-AC-8 ..... GOODMAN NORTH AMERICAN PARTNERSHIP HOLDI ..2.BPL ..|.. .. 7,500,000 |...81.9773 |...ouvnnnnnnns 6,148,298 |.... .7,500,000 |.. e 1,500,000 [enneiiiiiiinnns v e foi e 2.400 |...... 2.400 ....10/06/2021 ...|....01/06/2029 ...
40052V-AC-8 ..... GRUPO BIMBO SAB DE CV ... .. 2.BFE ..|... ...97.9520 |...coonnnnnnns 7,836,160 |.... e 7,998,625 [oeiieiiiiiiieee feeeeeieeee 882 e e e 3.875 |...... 3.887 ....06/26/2014 ...|....06/27/2024 ...
404119-BX-6 ..... .. 2.CFE ..|... ...91.2900 |.....covnnnnns 4,564,500 |.... 5,516,913 [ e (76,587) [ e e 4125 |...... 2.326 ....06/10/2021 ...|....06/15/2029 ...
423012-AD-5 ... HEINEKEN NV .... [V 1T os .. 2.AFE ..|... ...99.2100 |..ccevnnnnnnns 4,960,500 |.... 25,000,042 [oeieiiiiiiieee e (168) [ e e 2.750 |...... 2.747 ....11/06/2012 ...|....04/01/2023 ...
423012-AF-0 ..... HEINEKEN NV ©.eccccieecceieeecvenieeeeens oo e | G | 1,2 e 2.AFE ..|... ...94.5080 |.......oennnns 1,866,533 |.... 1,983,712 [ e (1,821) [ e e 3.500 |...... 3.401 ....05/04/2017 ...|....01/29/2028 ...
435765-AJ-1 HOLLY ENERGY PARTNERS LP .....eeeeereeiireeemnnieeeeens oo ven e [ 1,2 | 3.CFE ..|... ...98.6860 |... 518,102 |.... 507,212 [eeeeeeeeeniiiieeee oeeeeeneees 1,980 [ oo e 6.375 |...... 7.311 ...06/17/2022 ...|....04/15/2027 ...
437076-BC-5 ..... [HOME DEPOT INC .........eunnn. 1FFE .. ...99.0030 |. ..2,890,888 |. 2,927,916 |.. .3.750 |......3.436 ....12/11/2018 .. 02/15/2024 ...
445658-CF-2 . J B HUNT TRANSPORT SERVICES INC .. L2.AFE .. ...96.8350 |. ..8,715,150 |. .9,000,000 .9,193,301 |.. .3.875 |......3.114 ....11/21/2019 .. 03/01/2026
456873-AB-4 ..... TRANE TECHNOLOGIES FINANCING LTD .2.BFE .. ...97.3150 |. ..3,182,201 |. .3,270,000 .3,261,374 |.. .3.550 |[......3.700 ....10/07/2015 .. 11/01/2024
456873-AE-8 ..... TRANE TECHNOLOGIES FINANCING LTD .2.BFE .. ...94.1210 |. .. 4,691,932 |. . 4,989,952 |.. .3.500 |...... 3.465 ....04/10/2019 .. 03/21/2026
458140-AS-9 . INTEL CORP ... .1EFE .. . 10,889,113 |...97.6180 |. .10,049,773 |. 10,488,284 |.. .3.700 |......2.861 ....10/12/2017 .. 07/29/2025 ...
458140-AU-4 ..... INTEL CORP ... .. 1.EFE ..|... ...1,972,395 ...93.3390 |eeeuunnnnnnns 1,997,455 |.... e 2,058, 731 [ e 22,121 [ e e 2.600 |...... 3.808 ...11/08/2018 ...|....05/19/2026 ...
458140-BD-1 ..... INTEL CORP .. 1.EFE ..|... ...97.3800 |.....counnnnns 2,925,295 |.... +0003,003,857 [oeniiiiiiiininns foevviinnnnn 102 i o e 2.875 |...... 2.879 ....05/08/2017 ...|....05/11/2024 ...
45866F-AN-4 ..... INTERCONT INENTAL EXCHANGE INC . .. 1.G FE ..|... L 75.2410 |ooeeeennennns 4,023,889 |.... 125,007,065 |.eeeeeeiiiiieee foeeeennnn 28,844 | e e 1.850 |...... 2.597 ....01/24/2022 ...|....09/15/2032 ...
461127-E4-5 ..... Intertek Finance Plc .... ...97.1582 |... e h750,000 [oenniiiiiieees v e o e 1.970 |...... 1.970 ....06/18/2020 ...|....12/02/2023 ...
465685-Ad-4 ..... ITC HOLDINGS CORP ...97.5100 |.................975,100 |.............. 1,000,000 |...ccvuuurreeennn 999,442 |iiiiiiiiiinns o 367 | oo e 3.650 |...... 3.690 ....05/28/2014 ...|....06/15/2024 ...
46625H-KC-3 ... JPMORGAN CHASE & CO ... ...96.5260 |... revevneeneeen 1,000,000 onnniinnnnnn 8,999,512 | i 286 | e e 3125 |...... 3.129 ....04/23/2015 ...|....01/23/2025 ...
46625H-Ql-3 ... JPMORGAN CHASE & CO ... ...94.9270 |...covnnnnnnns 5,814,279 |.... 6,049,490 [oiiiiiiiiiiiiees e 20,961 [ e e 3.300 |...... 3.699 ...11/15/2018 ...|....04/01/2026 ...
46647P-BD-7 ..... JPMORGAN CHASE & CO ... ...89.4950 |.............. 2,421,735 |.... 02,910,393 [ e (29,473) | e e 3.702 |...... 2.411 ....03/15/2021 ...|....05/06/2030 ...
46647P-CB-0 ..... JPMORGAN CHASE & CO ...88.0150 |. ..5,720,975 |. .6,500,000 |.. .1.578 |......1.578 ....04/15/2021 .. 04/22/2027 ...
46647P-CJ-3 ... JPMORGAN CHASE & CO ... .. 5,000,000 )...83.5110 |......ovvnnens 4,175,550 |.... .5,000,000 |. ...5,000,000 J...ooiiiiiiiinnnns fooviiiniiiniiiiine Joeeeniiiis foiiiies eaeens 2.069 |[...... 2.069 .. 103,450 |....05/24/2021 ...]....06/01/2029 ...
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46647P-CU-8 ..... JPMORGAN CHASE & €O oevvvvneeiiiiiiieeeecciii e 2,5 [ 1EFE L 5,000,000 |...81.2940 |.............. 4,064,700 |..eueerennnnn 5,000,000 |.eeevunnnnns 5,000,000 |oevvreniirriiinnns fooreriiiiiiiin ferei e 2.963 |...... 2.963 ....01/18/2022 ...|....01/25/2033 ...
478375-AR-9 ..... JOHNSON CONTROLS INTERNATIONAL PLC . .. 2.BFE ..|... ...97.0620 |....c.ouunnnnn 8,968,529 |.... .9,240,000 |.. n 9,282,798 e e (891 [ e e 3.900 |...... 3.889 . . ....12/23/2016 ...|....02/14/2026 ...
481218-AN-1 ... JRD Holdings, LLC weevvvvviiviniiiiiiiiineecccinineeees foee e | [T ..2.BPL ..|.. ...79.6083 |.............. 3,821,199 |.... 4,800,000 [enniiiiiiiiiees v e o e 2.680 |...... 2.680 20, .. 128,640 |....10/01/2021 ...|....10/14/2031 ...
486606-J#-4 ..... KAYNE ANDERSON ENERGY INFRASTRUCTURE FUN ........oeenforsvee]vennee [T s .. 1.AFE ..|... ...98.4976 |....covnunnnns 6,303,849 |.... 8,442,298 | e (17,893) [ e e 3.670 |...... 3.369 s .. 234,880 |....03/29/2019 ...|....04/16/2025 ...
49271V-AJ-9 ..... KEURIG DR PEPPER INC .....evvvvviiinnniiiiiinnnnnveennns foen e e 1,2 s .. 2.BFE ..|... ...87.0230 |......ounnnnns 3,715,882 |.... 482,783 s e (27,211 [ e e 3.200 |...... 2.430 e 22, .. 136,640 |....05/19/2021 ...|....05/01/2030 ...
49338C-AB-9 ..... KEYSPAN GAS EAST CORP .. 2.AFE ..|... ...89.2280 |....covunnnnns 5,903,324 |.... 6,556,769 |...eeeiiiiiiiees e 15,198 [ e e 2.742 |...... 3.004 ... 68, .. 181,411 |....05/19/2017 ...|....08/15/2026 ...
494550-BM-7 ... KINDER MORGAN ENERGY PARTNERS LP ... .. 2.BFE ..|... ...99.7760 |....covnnnnnns 3,012,237 |.... 3,018,545 [ e 30672 e e e 3.450 |...... 3.575 e 39, .. 104,156 |....02/16/2017 ...|....02/15/2023 ...
50077L-AD-8 ..... KRAFT HEINZ FOODS CO .... .. 2.CFE ..|... ...93.6570 |... ..4,682,850 |.... 4,873,439 [ e 34,094 | e e 3.000 |...... 3.797 e 12, .. 150,000 |....01/24/2017 ...|....06/01/2026 ...
50077L-BC-9 ..... KRAFT HEINZ FOODS CO . .2.CFE .. ...95.5440 |. ..955,440 |. 1,031,451 |.. .3.875 |[......3.057 s . 38,750 |....02/17/2022 .. 05/15/2027
501044-CS-8 . KROGER CO . L2.AFE .. ...99.1750 |. .. 2,975,250 |. .2,998,917 |.. .3.850 |......3.913 ....01/14/2014 .. 08/01/2023
501044-DC-2 . KROGER CO . L2.AFE .. . 11,178,393 |...95.4610 |. .10,790,911 |. 11,238,880 |.. .3.500 |......3.695 ....04/29/2019 .. 02/01/2026 ...
501044-DE-8 ..... KROGER CO ... T .. 2.AFE ..|... ...9,397,497 |...91.8090 |..eeennnnnnnn 9,000,954 |.... 009,605,075 [oeeeeeeiiiiieee foeeeeeeenn 47,902 [ e e 2.650 |...... 3.218 . . . ...11/14/2019 ...|....10/15/2026 ...
50152#-AE-7 ..... KWK TRIP, INC. ivvveiiiiiiiiiieeeceiiieecccvvieee oo ven | s T ..2.CPL ..|.. ...93.1913 |t 3,075,314 |.... e 3,342,490 [ e (11,784) L e e 3.150 |...... 2.750 ... 10, .. 103,950 |....10/07/2020 ...|....05/24/2026 ...
50220P-AC-7 ..... LSEGA FINANCING PLC [V 1,2 e .. 1.G FE ..|... ...85.1660 |......eunnnnnn 4,258,300 |.... e 8,996,522 [ e 821 [ e e 2.000 |...... 2.014 e 283, ..100,000 |....03/25/2021 ...|....04/06/2028 ...
50220P-AD-5 ... LSEGA FINANCING PLC [CRR—. 1,2 e .. 1.G FE ..|... . ...82.6450 |... ... 12,527,329 |.... 15,419,575 [ e (29,517) [ e e 2.500 |...... 2.263 ... 89, .. 378,950 |....10/04/2021 ...|....04/06/2031 ...
518056-AG-3 ..... LASALLE PROPERTY FUND REIT, INC. ..oveeeemennaeeeeennn oo vee | e [T s B .. 5,000, ...88.2934 |.......oeeeens 4,414,670 |.... 025,000,000 |..eeeeeenniiiees foeeeerniieeeeene e e e 2.240 |...... 2.240 ... 43, ... 56,000 [....11/10/2021 ...|....02/10/2027 ...
524660-AX-5 ..... LEGGETT & PLATT INC ...97.0010 |... ..4,850,080 |.... .. 05,034,684 ...oooeiiiiiininns e (20,386) [oennneiiiiiiiees o e 3.800 |...... 3.359 coon 24, 190,000 |....04/29/2015 ...|[....11/15/2024 ...
55617L-AQ-5 ..... MACY'S RETAIL HOLDINGS LLC .. ...86.9220 |... 217,305 |.... ..250,000 |.. 250,000 [.eeeeeenniiiieee [eeermenieeeeenne e e e 5.875 |...... 5.875 B ...7,548 |....08/02/2022 ...|....03/15/2030 ...
55617L-AR-3 ..... MACY'S RETAIL HOLDINGS LLC .. ...84.0530 |... 210,133 |.... ..250,000 |.. 250,000 I AR R 6.125 |...... 6.125 s ...7,869 |....03/02/2022 ...|....03/15/2032 ...
559222-AR-5 .| MAGNA INTERNATIONAL INC ... ...97.5640 |. .. 7,531,941 |. .7,720,000 7,778,295 |.. ..(21,707) | . ......3.832 ....01/06/2016 .. 10/01/2025
559222-AV-6 . MAGNA INTERNATIONAL INC ...82.5380 |. .. 4,603,144 |. .5,577,000 .5,644,557 |.. (8,529) |. .2.450 |......2.267 ....03/11/2021 .. 06/15/2030
565849-AP-1 . MARATHON OIL CORP .. ...95.4930 |. ..2,387,325 |. .2,500,000 .2,573,805 |.. ..(15,602) |. .4.400 |......3.651 ....07/16/2019 .. 07/15/2027
571676-AA-3 ..... MARS INC .. ...95.2040 |. .. 1,904,080 |. .2,000,000 1,994,548 |.. . 2,318 |. .2.700 |......2.826 ....06/16/2019 .. 04/01/2025 ...
571903-AS-2 ..... MARRIOTT INTERNATIONAL INC ...93.4810 |. .. 3,739,240 |. .4,000,000 .3,994,951 |.. . 1,363 |. .3.125 |......3.164 ...06/07/2016 .. 06/15/2026 ...
571903-BJ-1 ..... MARRIOTT INTERNATIONAL INC L..98.7740 |..ocovvnnnnnns 3,151,878 |.... .3,191,000 |.. 03,098,912 Lo e L X O ) PN 5.000 |...... 5.69 . ....10/056/2022 ...|....10/15/2027 ...
573284-All-6 ..... MARTIN MARIETTA MATERIALS INC . L. 79.9170 |ooeeeenninnnns 3,995,850 |.... .5,000,000 |.. 8,997,207 [ e 284 s e e 2.400 |...... 2.407 veen 55, .. 124,333 |....06/21/2021 ...|....07/15/2031 ...
576360-AB-0 ..... MASTERCARD INC ...98.1830 |....covnnnnnns 1,919,478 |.... .1,955,000 |.. ... 1,967,773 e (2,148) [ | e 3.375 |...... 3.258 .... 16, ... 65,981 [....03/29/2018 ...|....04/01/2024 ...
57665R-AN-6 ..... MATCH GROUP HOLDINGS Il LLC . ...89.4320 |... .1,000,000 |.. e 5,198 i e s 4.625 |...... 7.735 s ... 23,125 |....09/29/2022 ... |....06/01/2028 ...
58013V-EY-6 ..... MCDONALD'S CORP ...97.3030 |... 0 (5,635) [eunniiiiiiiiis e e 3.700 |...... 3.484 ... 45, .. 109,298 |....02/09/2018 ...|....01/30/2026 ...
581557-BE-4 ..... MCKESSON CORP .. 1,026,000 |...98.4360 |... 984,360 |.... ....1,003,075 e (8,087) eeeeeeiieeeeeees e e 3.7% |...... 3.469 R ... 37,960 |....07/22/2014 ...|....03/15/2024 ...
581550-AG-8 ..... MCKESSON CORP ..... 3,889,914 ...99.5650 |. .. 3,783,470 |. .3,800,000 |.. (9,996) |. .2.880 |......2.571 .31, 108,300 |....04/26/2013 .. 03/15/2023 ...
58174#-AD-6 ..... McKinsey & Company, Inc. 3,000,000 |...98.8801 .. 2,966,402 |. .3,000,000 .3,000,000 |.. .2.400 |......2.400 . s . 72,000 |....05/22/2020 .. 06/11/2023
58174#-AE-4 ..... [McKinsey & Company, Inc. .. ...95.2674 |. ..2,572,221 |. .2,700,000 .2,700,000 |.. o) .2.520 |......2.520 . s . 68,040 |....05/22/2020 .. 06/11/2025
59524Q-AA-3 ..... [MID-ATLANTIC INTERSTATE TRANSMISSION LLC . ...94.0750 |. ..2,487,343 |. .2,884,037 |.. .. (43,794) |. .4.100 |......2.215 .13, 108,404 |....05/27/2020 .. 05/15/2028
59833C-AA-0 . MIDWEST CONNECTOR CAPITAL COMPANY LLC .. ...96.8110 |. ..8,086,623 |. .8,365,089 |.. ..(10,105) |. .3.900 |......3.770 .81, 325,767 |....04/02/2019 .. 04/01/2024 ...
61744Y-AP-3 ..... MORGAN STANLEY ...91.5240 |.......oeen.nt 2,467,487 |.... 2914519 | [ (40,528) |-evveeeeeenniees foeeeeeeiiiiies e 3.772 |...... 2.077 ... 44, ..101,693 |....03/04/2021 ...|....01/24/2029 ...
61746B-EF-9 ..... MORGAN STANLEY ... ...94.4020 |.............. 2,360,050 |.... ... 2,488,925 e 2,887 i e e 3.625 |...... 3.744 ...02/13/2017 ...|....01/20/2027 ...
61747Y-ET-8 ..... MORGAN STANLEY ... ...98.3750 |... ....12,788,750 |.... 13,000,000 |...eeeeeeniiiiees foreeerniieeeeene e e e 4.679 |...... 4.678 ....07/18/2022 ...|....07/17/2026 ...
61747Y-EV-3 ..... MORGAN STANLEY ... . 103.0800 |......oeunnnns 5,154,000 |.... 005,000,000 [o.eniiiiiiiiinns foevvriiiiiiiiie e foiin e 6.2%6 |...... 6.293 ....10/14/2022 ...|....10/18/2028 ...
628530-AV-9 ..... MYLAN INC ...99.8800 |...ccevnunnnns 1,997,600 |.... e 1,999,110 [ e 28,104 [ e e 3125 |...... 4.320 ...08/05/2014 ...|....01/15/2023 ...
62886H-BE-O ..... NCL CORPORATION LTD ... ...86.5560 |... 880,771 v 2,991 | e 5.875 |...... 8.523 ....10/11/2022 ...|....02/15/2027 ...
62886H-BG-5 ..... NCL CORPORATION LTD ... ... 75.2550 |... 188,138 |.... 1 00250,000 |eeenieeeeeinies feeeeeeei e e e 7.750 |...... 7.750 ...02/10/2022 ...|....02/15/2029 ...
62954H-AV-0 ..... ...92.6880 |.......ounnnns 7,611,539 |.... 09,236,642 [ e (162,286) [ e e 4.300 |...... 2.144 ....08/24/2021 ...|....06/18/2029 ...
62954H-BA-5 ..... [NXP BV ..... ...79.0340 |. .. 5,551,348 |. .7,002,433 |.. .2.500 |......2.541 ....10/29/2021 .. 05/11/2031 ...
62957TH-Ad-4 ..... NABORS INDUSTRIES INC ... .. 343,1251...97.9840 |.....counnnnnnnns 367,440 |.... 344,629 i foen 10504 i e o 7.375 |...... 9.693 ...09/27/2022 ... |....05/15/2027 ...
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637417-AH-9 ..... NATIONAL RETAIL PROPERTIES INC .....cccvvvvnniiiiinnnnns L 2AFE L 3,969,401 [...96.3440 |.............. 3,830,637 |oiieiinnnnn 3,976,000 |.....ccvunnnn. 3,970,068 |......cevvnvvvvenn Jovvnnnnnnns 1,558 [ s s 4.000 |...... 4.047 [MN ..o v 20,322 [ 159,040 |....11/29/2018 ...|....11/15/2025 ...
637432-NS-0 ... NATIONAL RURAL UTILITIES COOPERATIVE FIN .... .. 1.EFE ..|... ...92.0120 |..ceoinnnnnnns 4,036,566 |.... .4,387,000 |.. 4,804,328 [ e (85,393) [ e e 3.700 |...... 1.997 [MS ...... .. 162,319 |....03/03/2021 ...|....03/15/2029 ...
637432-NY-7 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN ... .. 1.EFE ..|... ...82.6760 |.............. 3,307,040 |.... 03,986,679 [onniiiiiiiiinens v 1319 e [ e 2.750 |...... 2.791 .. 75,778 |....01/31/2022 ...|....04/15/2032 ...
641062-AE-4 ..... NESTLE HOLDINGS INC ... .. 1.DFE ..|... L..97.1610 |.oeeeennnnnnns 7,807,858 |.... 8,013,551 [ e 7,698 [ e e 3.500 |...... 3.609 ....10/30/2018 ...|....09/24/2025 ...
651229-A0-9 ..... NEWELL BRANDS INC .. 3.AFE ..|... ...96.9010 |...coovnnnnnns 6,600,8% |.... 8,838,988 [...ooiiiiiiiiiins e (15,257) [ o e 4.000 |...... 3.755 ....02/02/2017 ...|....12/01/2024 ...
6533%K-CG-3 ... NEXTERA ENERGY CAPITAL HOLDINGS INC ...coeevvvenneenae o vee | e [T s .. 2.AFE ..|... ...98.8890 |...ccevnunnnns 4,945,439 |.... 4,999,941 [ e 19T e e e 4.450 |...... 4.459 ...06/21/2022 ...|....06/20/2025 ...
6533%K-CH-1 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC .....ccvvvvnnvvnns foon ven e 1,2 i .. 2.AFE ..|... ...98.6160 |........ennnnt 4,931,786 |.... e 4,999,380 [onniiiiiiiininns v 331 e e e 4.625 |...... 4.633 ....06/21/2022 ...|....07/15/2027 ...
65364U-AK-2 ..... NIAGARA MOHAWK POWER CORP .......eeeeememnereermnmnnnees foon ven e [1,2 s .. 2.AFE ..|... ...96.1220 |...covnnnnnnns 5,738,483 |.... e 5,964,052 [oiiiiiiiiiees 3,282 | e e 3.508 |...... 3.567 ....09/11/2018 ...|....10/01/2024 ...
664397-AN-8 ..... EVERSOURCE ENERGY ........ L2.AFE .. ...96.2570 |. ..6,651,359 |. .6,983,817 |.. .. (39,771) | .3.150 |......2.536 ....07/12/2016 .. 01/15/2025
666807-8G-6 ..... NORTHROP GRUMMAN CORP L2.AFE .. ...99.0690 |. ..990,690 |. .995,877 |.. . 6,848 |. .3.250 |......3.972 ....12/11/2013 .. 08/01/2023
67077M-AW-8 ..... NUTRIEN LD ..oevviviinnnnn .2.BFE .. ...85.7040 |. .. 2,444,278 |. . 2,047,655 |.. ..(12,166) |. .2.960 |......2.434 ....03/23/2021 .. 05/13/2030 ...
674003-C@-5 ..... Oaktree Capital Management L.P. .....cccommeiiireeemicfors | e [T i .. 1.G FE ..|... L. 72.8193 |t 3,204,050 |.... e d,400,000 ..nneeeeeiiieees feeeeerieeeeeene e e e 3.060 |...... 3.060 ...10/14/2021 ...|....01/12/2037 ...
674599-CR-4 ..... OCCIDENTAL PETROLEUM CORP .... .. 3.AFE ..|... ...92.0340 |......ounnnnns 1,840,680 |.... e 1,999,285 [ i 191 e e e 3.200 |...... 3.211 ....08/06/2019 ...|....08/15/2026 ...
674599-DA-0 ..... OCCIDENTAL PETROLEUM CORP .... .. 3.AFE ..|... ...96.6440 |.............. 9,480,776 |.... 09,861,348 [ e (38,283) [ e e 3.450 |...... 3.035 ....04/23/2015 ...|....07/15/2024 ...
680665-AJ-5 ..... OLIN CORP ... .. 3.AFE ..|... ...95.0050 |.................475,025 |................ 500,000 |.................508,940 |...ooviiiinninnns forviinnnnn (1,688) |oveenniiiiiiinns oo e 5125 |...... 4.640 ....02/10/2022 ...|....09/15/2027 ...
68389X-BM-6 ..... ORACLE CORP .. .. 2.BFE ..|... ...91.9510 |.............. 2,263,834 |.............. 2,462,000 |.....00eeeeen 2,361,583 |oeeeiieiinniiines foreeeennn 26,0000 [oeeeiicciiiees oo e 2.650 |...... 3.8% ....11/26/2018 ...|....07/15/2026 ...
68389X-CD-5 ..... ORACLE CORP .. .. 2.BFE ..|... .. 86.7160 |... reveeneennnnn 5,000,000 [oanniiinnnnn 4,990,212 i e 140 L e e 2.300 |...... 2.340 ....03/22/2021 ...|....03/25/2028 ...
69353R-EQ-7 ... PNC BANK NA . .. 1.F FE ..|... ...96.3770 |... 944,495 |.... 986,623 [.ooeeeeenniiieee eeeennnnnn (2,696) [oueneeeeiiiiiees oo e 3.250 |...... 2.949 ...12/07/2017 ...|....06/01/2025 ...
707569-AS-8 ..... PENN ENTERTAINMENT INC .. ..4.CFE ..|.. ...90.5910 |... 905,910 |.... (ST Y (/A S Y 0 1 1 AN SR RN RN 5.625 |...... 7.137 ....08/19/2022 ...|....01/15/2027 ...
713448-CN-8 ..... PEPSICO INC .. 1EFE .. ...98.8030 |. ..1,976,060 |. 1,999,541 |.. .3.600 |......3.620 ....02/25/2014 .. 03/01/2024
717081-DV-2 ..... PFIZER INC ... 1.E FE ...94.2860 |. ..2,884,209 |. .3,016,09% |.. .2.750 |......3.186 ....02/26/2019 .. 06/03/2026
74151#-AM-0 ..... PricewaterhouseCoopers LLP 1.0 .. ...93.0929 |. .. 4,654,646 |. 25,000,000 |-eevuueeeeemnins foeeeeeeeiis .3.200 |...... 3.200 ....06/09/2020 .. 09/15/2027
742718-FG-9 ..... PROCTER & GAMBLE CO .....cevvvveniiiiiinnneieiinniieeen feen o 1.0 FE ...93.8120 |. ..1,881,869 |. .2,002,828 |.. .2.800 |......2.840 ....03/23/2020 .. 03/25/2027 ...
74340X-BH-3 . PROLOGIS LP ....... 1.G FE . ...94.5910 |. ..1,683,720 |. .1,780,000 1,048,888 |.. ..(29,009) | .3.875 |......2.028 ...03/16/2021 .. 09/15/2028 ...
74460D-AC-3 ..... PUBLIC STORAGE .......cevvvmviiiimnnnnirniinnninennrinnnns foen ven e [1,2 s 1.F FE . ...93.2070 |....covnnnnnns 6,990,525 |.... .7,500,000 |.. 1,720,228 [ e (46,335) |. 3.094 |...... 2.39%5 ....10/31/2019 ...|....09/15/2027 ...
75513E-C6-4 ..... RAYTHEON TECHNOLOGIES CORP 2.AFE . ...97.8080 |...ccvvnunnnns 2,920,547 |.... .2,986,000 |.. .... 2,988,350 ... (2,125) | 3.200 |...... 3.125 ....04/06/2017 ...|....03/15/2024 ...
756109-AW-4 ..... REALTY INCOME CORP 1.G FE . ...89.0720 |......oeunnnns 2,164,450 |.... .2,430,000 |.. ....2,561,194 ..(19,446) |. 3.250 |...... 2.311 ....03/10/2021 ...|....06/15/2029 ...
756250-AD-1 ..... RECKITT BENCKISER TREASURY SERVICES PLC ... 1.G FE . . ...96.5470 |... ....16,485,400 |.... 17,075,000 |.. . A7,147 147 .. (57,242) |. 2.750 |...... 2.404 ....06/15/2020 ...|....06/26/2024 ...
75884R-AV-5 ..... REGENCY CENTERS LP 2.AFE .. 5,726,108 |...93.4650 |.............. 5,331,244 |.... ....5,714,868 e (2,549) | 3.600 |...... 3.547 ....04/30/2019 ...|....02/01/2027 ...
75884R-BA-0 ..... REGENCY CENTERS LP ... 2.AFE .. 6,908,083 |...86.8370 |............. 5,350,028 |.... 8,791,749 | [ (80,089) |. 3.700 |...... 2.158 ...07/14/2021 ...|....06/15/2030 ...
75886A-AJ-7 ..... ENERGY TRANSFER LP . . 10,368,120 |...99.1340 |. ..9,892,582 |. 10,018,052 .4.500 |......3.818 ....02/03/2017 .. 11/01/2023 ...
760759-AR-1 ..... REPUBLIC SERVICES INC ... ...93.3440 |. .. 1,974,226 |. .2,115,000 2,043,334 .2.900 |......3.946 ....12/13/2018 .. 07/01/2026 ...
775109-BE-0 ..... ROGERS COMMUNICATIONS INC . ...95.6940 |. .. 4,622,020 |. .4,830,000 4,870,071 .3.625 |......3.303 ...03/21/2016 .. 12/16/2025 ...
78016F-Z5-6 ..... ROYAL BANK OF CANADA .... ...97.5180 |. ..9,751,800 |. 10,000,000 9,999,954 .4.240 |......4.240 e |--..07/25/2022 .. 08/03/2027
78355H-KG-3 . RYDER SYSTEM INC . ...99.7060 |. 1,999,105 |. .2,004,810 |.. .3.400 |......3.459 . 68,170 |....02/26/2018 .. 03/01/2023 ...
78355H-KK-4 ..... RYDER SYSTEM INC . ...98.6010 |..ccevnnnnnnns 6,707,333 |.... ee6,907,250 [oeeneieeeeiiiieee foeeeennn (124,597) | oo e 3.875 |...... 1.996 (D ....... .. 263,597 |....07/13/2020 ...|....12/01/2023 ...
78355H-KL-2 ..... RYDER SYSTEM INC . L..97.9720 |.ooeeennnnnnns 4,898,600 |.... ... 4,998,824 n O3 e e [ 3.650 |...... 3.670 |MS ...... .. 182,500 |....02/25/2019 ...|....03/18/2024 ...
78355H-KP-3 ... RYDER SYSTEM INC . ...91.0500 |....covnennnns 4,643,550 |.... ....5,098,492 e 359 [ e [t 2.900 |...... 2.908 (D ....... .. 147,900 |....11/06/2019 ...|....12/01/2026 ...
785592-AJ-5 ... SABINE PASS LIQUEFACTION LLC .. . 100.0350 |.............. 2,799,980 |.... 2,841,502 [ | (36,009) |.oeeeeeeeiiiieeees e s 5.750 |...... 4.352 |WN ...... .. 160,943 |....05/23/2018 ...|....06/15/2024 ...
785592-AN-8 ..... SABINE PASS LIQUEFACTION LLC .. . 100.2370 |...ccevnnnnnns 7,151,910 |.... e 1,355,706 |eeeeeeennineeee feeeeenn (108,813) |oeeecciiiees o e 5.625 |...... 3.933|MS ...... .. 401,344 |....09/22/2017 ...|....03/01/2025 ...
785592-AS-5 ... SABINE PASS LIQUEFACTION LLC .. . ...98.0990 |.......oennnns 1,873,691 |[.... 1,949,853 [ e (9717 [ e e 5.000 |...... 4.383 [MS ...... . 95,500 |....04/10/2018 ...|....03/15/2027 ...
785592-AV-8 ..... SABINE PASS LIQUEFACTION LLC .. .. 2,901,068 |. 101.1860 |.............. 2,577,713 |.... e 2,722,358 [oeeeeeeiiieeee feeeeennn (54,468) | e e 5.875 |...... 3.445|D ....... . 74,833 |....07/26/2019 ...|....06/30/2026 ...
806854-AH-8 ..... SCHLUMBERGER INVESTMENT SA .. ...2,963,831|...98.7470 |.....onvnnnnns 2,794,540 |.... 2,885 113 [ [ (22,118) [ e e 3.650 |...... 2.837 (D ....... 103,295 |....04/03/2017 ...|....12/01/2023 ...
808513-BQ-7 ..... CHARLES SCHWAB CORP ........... . 15,525,171 |...96.8410 |. . 15,484,876 |. 15,526,864 |.. 4.471 |......5.759 ....12/22/2022 .. 05/13/2026 ...
81685V-AA-1 ..... SEMPRA _INFRASTRUCTURE PARTNERS LP ..... .. 14,371,433 |...79.6760 |... ....11,850,211 |.... ...14,873,000 |. ... 14,405,172 | o 33,740 s i e 3.250 |...... 3.654 |JJ ....... ...04/20/2022 ...|....01/15/2032 ...
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822582-8D-3 ... SHELL INTERNATIONAL FINANCE BV .....cccvvvvivviinnnnnnfonn oe [CR—. T .. 1.DFE .. ...96.9230 |.......eennns 11,630,760 |....ccvvnnnn. 12,000,000 |..evennnnnens 12,012,983 ..o o (KT )N PR R RN 3.250 |...... 3202 [MN ooooee [oeviininneenn 54,167 e 390,000 |....05/06/2015 ...|....05/11/2025 ...
824348-AlI-6 ..... SHERWIN-WILLIAMS CO ... .. 2.BFE ..|... ...93.8290 |....covnnnnnns 6,949,445 |.... . 7,406,500 |.. ....7,643,511 e (53,128) | e e 3.450 |...... 2.634 .. 255,524 |....12/05/2019 ...|....06/01/2027 ...
824348-BF-2 ..... SHERWIN-WILLIAMS CO ... U .. 2.BFE ..|... 974120 | 2,893,136 |.... 002,965,708 [o.eniiiiiiiiinees v 1,304 L e e 3.950 |...... 4.001 .. 117,315 |....08/09/2017 ...|....01/15/2026 ...
82481L-AC-3 ..... SHIRE ACQUISITIONS INVESTMENTS IRELAND D .. D...... 1,2 e .. 2.BFE ..|... ...98.2570 |...ccvnunnnnns 1,562,286 |.... e 1,589,305 [oeeeieiiiiieee e 987 s e e 2.875 |...... 2.937 . 90,022 |....10/25/2016 ...|....09/23/2023 ...
82620K-AE-3 ..... SIEMENS FINANCIERINGSMAATSCHAPP1J NV [CR—. T .. 1.EFE ..|... ...96.5110 |..ocovnnnnnnns 2,810,400 |.... ... 2,935,364 e (9,257) [ e e 3.250 |...... 2.902 . 94,640 |....07/28/2017 ...|....05/27/2025 ...
82620K-AK-9 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV ... |- LEFE L. L..97.7350 |.oeeiinnnnnnns 2,096,416 |.... ....2,123,083 e 80,377 e e s 2.000 |...... 3.489 ... 42,900 |....09/13/2018 ...|....09/15/2023 ...
82620K-AL-7 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV ... | LEFE L ...91.1620 |.....covnnnnns 4,392,185 |.... 4,593,486 o.niiiiiiinnens e 54315 L e e 2.350 |...... 3.680 .. 113,223 |....09/26/2018 ...|....10/15/2026 ...
82620K-AS-2 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV ... .. 1.EFE ..|... ...97.7040 |...coonnnnnnns 8,767,957 |.... n8,990,164 [oeieiiiiiiiees e (13,009) [ o e 3125 |...... 2.972 ....04/06/2017 ...|....03/16/2024 ...
82620K-AU-7 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV . .1EFE .. ...94.2170 |. ..3,773,391 |. . 4,003,202 |.. .3.400 |......3.412 ....03/07/2017 .. 03/16/2027
835495-AP-7 . SONOCO PRODUCTS €O .. .2.BFE .. ...81.1890 |. ..4,871,340 |. .5,990,013 |.. .2.850 |......2.871 ....01/11/2022 .. 02/01/2032
842587-CU-9 . SOUTHERN CO .......... .2.BFE .. ...99.0800 |. ..4,954,000 |. . 4,999,681 |.. .2.950 |......2.963 ....06/19/2016 .. 07/01/2028 ...
854502-AK-7 ..... STANLEY BLACK & DECKER INC .. .. 1.G FE ..|... ...95.2760 |... ....10,013,508 |.... 10,510,000 |.. 210,507,772 [ e 846 | e e 3.400 |...... 3.407 .. 357,340 |....03/07/2019 ...|....03/01/2026 ...
855244-A0-2 ..... STARBUCKS CORP ... .. 2.AFE ..|... ...97.8240 |......oonnnnns 2,924,938 |.... .2,990,000 |.. 002,988,300 [o.eniiiiiiininns foevviiinnnnn 805 [ e e 3.800 |...... 3.823 .. 113,620 |....09/17/2018 ...|....08/15/2025 ...
855244-AZ-2 ... STARBUCKS CORP ... .. 2.AFE ..|... ...84.0490 |.......eeen.nt 4,111,677 |.... .4,892,000 |.. .... 4,946,998 e (6,496) |oeeeeneeeeeenns e s 2.550 |...... 2.388 .. 124,746 |....03/10/2021 ...|....11/15/2030 ...
863667-AF-8 ..... STRYKER CORP ... .. 2.AFE ..|... ...97.5950 |......ouunnnns 7,124,435 |.... .... 7,363,057 L (54,648) [ounniiis | e 3.375 |...... 2.590 .. 246,375 |....08/08/2016 ...|....06/15/2024 ...
863667-AH-4 ..... STRYKER CORP ... .. 2.AFE ..|... ...96.7250 |...ccevnnnnnns 1,866,793 |.... .... 1,951,503 e (7,887) | e e 3.375 |...... 2.925 ... 65,138 |....04/27/2016 ...|....11/01/2025 ...
863667-AN-1 ..... STRYKER CORP ... .. 2.AFE ..|... ...95.9420 |......oonnnnns 4,691,564 |.... .... 4,919,537 1 (9,328) [ e e 3.500 |...... 3.285 .. 171,150 |....11/16/2016 ...|....03/15/2026 ...
871829-BC-0 ..... SYSCO CORP .. 2.BFE ..|... ... 94.4440 |.............. 9,349,956 |.... ....9,933,274 e (9,381) |oeeeeeeeeeeiis e e 3.300 |...... 3.192 .. 326,700 |....06/23/2016 ...|....07/15/2026 ...
872540-AP-4 ..... TJX COMPANIES INC .. 1.F FE ..|... ...99.0550 |... 990,550 |.... 999,964 |oevveiiiiiiiiins foeriiiii s 95 e e e 2.500 |...... 2.510 .. 25,000 |....04/29/2013 ...|....05/15/2023 ...
872540-A0-2 . TJX COMPANIES INC .. 1FFE .. ...91.5080 |. ..4,781,293 |. .5,062,937 |.. .2.250 |......3.139 ....06/03/2019 .. 09/15/2026
872540-AT-6 ..... TJX COMPANIES INC 1FFE .. ...93.2250 |. .. 3,438,138 |. .3,922,951 |.. .. (25,49) |. .3.875 |......2.869 ....02/18/2022 .. 04/15/2030
87264A-CA-1 ..... T-MOBILE USA INC . . .2.CFE .. ...86.0290 |. ..2,150,725 |. .2,49,350 |.. ....669 |. .2.050 |......2.080 ....06/18/2020 .. 02/15/2028
873050-CF-6 ..... S RN Y 1FFE .. ...98.7210 |. ..6,910,470 |. .7,001,568 |.. (1,463) |. 4,150 |......4.128 ....02/04/2014 .. 01/15/2024 ...
873050-CH-2 ... TTX €0 ettt ee e e e e e e e e fren e 1FFE .. ...96.4370 |. .. 7,714,960 |. .8,000,000 .8,088,011 |.. .. (41,324) | .3.600 |......3.039 ...06/06/2019 .. 01/15/2025 ...
874060-AW-6 ..... TAKEDA PHARMACEUTICAL CO LTD .. .. 2.BFE ..|... ...99.2700 |.....covnnnnns 8,643,439 |.... .8,707,000 |.. ...10,251,330 (258,271) |. 5.000 |...... 1.695 ....02/04/2021 ...|....11/26/2028 ...
87612E-BE-5 ..... TARGET CORP ...eeeeeeeeeeeemmnneeeeeemeneeeeemnnieeees foon ven | s 1T os .. 1.F FE ..|... ...93.6830 |...ccennnnnnns 2,758,964 |.... ....2,891,127 ... 15,352 |. 2.500 |...... 3.090 ....03/12/2019 ...|....04/15/2026 ...
87971M-BF-9 ..... TELUS CORP ... A 1,2 e .. 2.BFE ..|... ... 94.7920 |....oovnnnnnns 4,600,256 |.... .... 4,893,451 ... (8,224) . 3.700 |...... 3.497 ....07/12/2017 ...|....09/15/2027 ...
87971M-BW-2 ..... TELUS CORP [V 1,2 e .. 2.BFE ..|... ...85.1000 |... .... 4,987,367 L 1T 3.400 |...... 3.432 . ....02/23/2022 ...|....05/13/2032 ...
88104L-AE-3 ..... TERRAFORM POWER OPERATING LLC ...ovvvvvvvvnnnniiecinnans foee vee | s 1,2 e .. 3.CFE ..|... ...89.9990 |... revevrenneeeennn 900,000 [oanniiinnnn. 460,885 i e 3,385 |. 5.000 |...... 6.849 ... 12,500 |....06/16/2022 ...|....01/31/2028 ...
886546-AB-6 ..... TIFFANY & CO EFE ... ...98.0970 |...ccvvnnnnnns 3,923,880 |.... ....4,000,758 3.800 |...... 3.788 .. 152,000 |....05/08/2015 ...|....10/01/2024 ...
89114T-20-8 ..... TORONTO-DOMINION BANK EFE .. .. 80.8610 |. ..2,801,025 |. . 3,451,185 |.. .2.450 |......2.4% . 42,434 |....01/05/2022 .. 01/12/2032 ...
89114T-2V-7 ..... TORONTO-DOMINION BANK EFE .. .. 86.1770 |. ..4,308,850 |. . 4,990,932 |.. .3.200 |......3.223 .80,000 |....08/07/2022 .. 03/10/2032
89115A-2C-5 . TORONTO-DOMINION BANK EFE .. . 15,000,000 |...96.5690 |. . 14,485,350 |. 15,000,000 |.. .4.108 |......4.108 308,100 |....06/01/2022 .. 06/08/2027
89115A-2H-4 . TORONTO-DOMINION BANK 1EFE .. . 11,900,000 |...98.8590 |. 11,764,221 | 11,900,000 |.. .4.693 |......4.693 ....09/08/2022 .. 09/15/2027
89117F-8Z-5 ..... TORONTO-DOMINION BANK ... L2.AFE .. 2,000,000 |. 104.0900 |. ..2,081,800 |. .2,000,000 |.. .8.125 |......8.068 e |...10706/2022 .. 10/31/2082 ...
89147L-J%-2 ..... TORTOISE ENERGY INFRASTRUCTURE CORPORATI .. A FE . ...97.9188 |..ceeennnnnnns 1,326,995 |.... e 1,858,876 e e (1,416) [ o e 3.480 |...... 3.380 . 47,161 |....08/29/2019 ...|....06/14/2025 ...
89153V-AG-4 ..... TOTALENERGIES CAPITAL INTERNATIONAL SA .... EFE. ...98.6670 |.......oennnns 2,960,010 |.... 002,999,907 [oiiiiiiiiinnnns i 86 e e e 3.700 |...... 3.703 .. 111,000 |....08/12/2013 ...|....01/15/2024 ...
892331-AC-3 ... TOYOTA MOTOR CORP EFE . ...99.1380 |..eeevnnnnnnns 1,982,760 |.... 002,000,000 ..eeeeeenniiiieee Jeeeerreieeeeene e e e 3.419 |...... 3.419 ... 68,380 [....07/10/2018 ...|....07/20/2023 ...
892331-AF-6 ..... TOYOTA MOTOR CORP EFE. ...96.2780 |....oovnnnnnns 2,888,340 |.... 003,000,000 [eeniiiiiiinines v e foii e 2.358 |...... 2.358 . 70,740 |....06/25/2019 ...|....07/02/2024 ...
89236T-DI-2 ..... TOYOTA MOTOR CREDIT CORP .. EFE . ...97.3670 |..ceernnnnnnns 1,923,972 |.... e 1,979,715 [ e (2,790) [ e e 2.900 |...... 2.751 . 57,304 |....05/22/2017 ...|....04/17/2024 ...
89236T-EW-1 ..... TOYOTA MOTOR CREDIT CORP EFE ... ...96.9720 |......ounnnnns 2,915,948 |.... 03,004,447 Loooeiiiiiiiiiinnns e 1,088 [ e e 3.400 |...... 3.439 .. 102,238 |....04/10/2018 ...|....04/14/2025 ...
89236T-FS-9 ..... TOYOTA MOTOR CREDIT CORP .. 1.EFE ..|... ...98.3900 |....cevnunnnns 2,951,700 |.... e 2,999,824 o e 167 e e e 3.350 |...... 3.356 ..100,500 |....01/03/2019 ...|....01/08/2024 ...
89236T-GY-5 ..... TOYOTA MOTOR CREDIT CORP .............. .. 1.EFE ..|... ...90.9660 |.............. 4,138,953 |.... .... 4,558,425 /1<) 1 AR FO R 3.375 |...... 3.346 . 76,781 |....03/30/2022 ...|....04/01/2030 ...
893045-AE-4 . TRANS ALLEGHENY INTERSTATE LINE CO L2.AFE .. ...96.6910 |. 1,933,820 |. .1,999,607 |.. s 152 .3.850 |......3.859 . 77,000 |....12/08/2014 .. 06/01/2025 ...
89352H-AT-6 ..... TRANSCANADA PIPELINES LTD . L. 2.AFE ... ...99.4950 [.......ennnns 3,561,921 |.... .3,580,000 |. ....3,717,751 (46,264) |.oooeeeeeeeeeeeees fovveiiiiiiiiiinnen oo 4.875 |...... 3.418 .. 174,525 |....03/24/2017 ...]....01/15/2026 ...
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894164-AA-0 ..... TRAVEL + LEISURE CO ..oevvveneiiieiiieeecceinineeeeeens oo ven | s 1,2 e L 3.CFE it 631,875 ]...81.5090 |.................611,318 |..ccooeiiiiininn 750,000 |ooevvvnnneeennnnn832,314 [ e 839 e s eennn 40500 |l FAT.LLN [N ) R 2,813 ....12/16/2022 ...|....12/01/2029 ...
902133-AR-8 ..... TYCO ELECTRONICS GROUP SA ... [V 1,2 e .. 1.G FE ..|... .. 996,140 |...97.5660 |... 1,000,000 |-evveneeeeennnn999,802 [oiiiiiiiiiiiii e 821 [ e [0n2. 32450 | 3.49 [FA ...... ... 14,375 |... ....07/28/2014 ...|....08/01/2024 ...
902133-AY-3 ..... TYCO ELECTRONICS GROUP SA .... [CR—. 1,2 e .. 1.G FE ..|... 1,998,657 |...82.3980 |... .. 1,672,679 |.... 22,030,000 |oevvennenennnn2,001,172 [ 2,515 e [ [0002222.500 | 2.677 |FA ...... 0 20,728 ... ....02/02/2022 ...|....02/04/2032 ...
902494-BJ-1 ... TYSON FOODS INC .evvveeeeeennieeeeeemeneeeeeemeneeeee fooe ven | s 1,2 e .. 2.BFE ..|... . 12,002,233 |...96.7440 |... ....11,537,689 |.... 11,962,302 [oeeeeeiiieeeee Jeeeeennen (11,165) [ oo [-222224.000 ... 3.892 [MS ...... ... 159,013 |... . ....03/19/2019 ...|....03/01/2026 ...
902613-AC-2 ..... UBS GROUP AG [CR—. 2 i .. 1.G FE ..|... .. 1,000,000 |...87.6130 |... e 1,000,000 [enneiiiiiiniees v e i e 1.364 | 1.364 [ oovvees | 5,721 |... .. 13,640 |....07/27/2020 ...|....01/30/2027 ...
902613-AE-8 ..... UBS GROUP AG ... |- 1.GFE L. .. 6,957,618 |...75.1600 |.............. 5,452,858 |.... 2 en6,997,509 [oiiiiiiiiiieeee e 24,830 [ e 002,095 |l 2.534 .... 59,108 |... . ...05/18/2021 ...|....02/11/2032 ...
902613-AK-4 ..... UBS GROUP AG ... | TG FE L .. 5,000,000 |...77.3570 |eeeuunnnnnnns 3,867,850 |.... 205,000,000 [oeeniiiiiiiiininns Joevieiiiniiiinen e s 0002746 | 2.746 ... 53,394 |... .. 80,092 |....01/04/2022 ...|....02/11/2033 ...
902613-AP-3 UBS GROUP AG ... .. 1.G FE ..|... .. 2,000,000 |...95.8030 |...euunnnnnnn 1,916,060 |.... 100:2,000,000 ..eeeeeenniiieee Jeeeemnnieeeeeenee e e e 8751 4.750 ... 12,933 ... ...06/08/2022 ...|....05/12/2028 ...
90290M-AD-3 . US FOODS INC .4.CFE .. 1,415,625 |.. 88.8010 |. 1,332,015 |. . 1,419,652 |.. .5.802 . 26,917 ....08/16/2022 .. 02/15/2029
90331H-NV-1 . US BANK NA 1EFE .. 4,995,000 |...99.1540 |. .. 4,957,700 |. . 4,999,395 |.. .3.422 . 74,139 ....07/19/2018 .. 07/24/2023
90351D-AB-3 . UBS GROUP AG .|C. . .. 1.G FE .. ...97.3300 |. ..5,143,891 |. .5,705,270 |.. oo 1,155 . 58,741 ....07/29/2020 .. 09/24/2025 ...
90352J-AC-7 ..... UBS GROUP AG ....eeeeeeeeeeeeennieeeeeeenneeeeeennnas fen o [V 2. .. 1.G FE ..|... ...93.6160 |...ccevnnnnnns 1,594,280 |.... e 1,894,463 | e (43,597) |-veeeeeeeeennnes feeeeeeeiiiis | 4253 | 1.496 19,717 | . ...12/04/2020 ...|....03/23/2028 ...
904764-AX-5 ..... UNILEVER CAPITAL CORP ... ...97.0260 |.........onn.. 4,899,813 |.... .... 5,039,655 e 167 e e 0022.600 . 2.757 ... 20,424 ... .. 131,300 [....05/02/2017 ...|....06/05/2024 ...
904764-BB-2 ..... UNILEVER CAPITAL CORP ... ...97.3400 |....covnnnnnns 3,915,015 |.... 4,013,630 [oeenieiiiiieees [ 3,564 |eeeeeeeeeiies foeeeiee 00080875 3.473 e 37,329 ... .. 135,743 |....04/03/2018 ...|....08/22/2025 ...
904764-BC-0 ..... UNILEVER CAPITAL CORP ... ...94.2890 |......oonnnnns 4,753,108 |.... .... 4,998,723 e 1,21 i e 10002232500 . 3.678 .... 48,520 |... .. 176,435 |....09/14/2018 ...|....03/22/2028 ...
907818-EH-7 ..... UNION PACIFIC CORP ...94.6230 |....coounnnnns 1,963,427 |.... ....2,031,904 e 12,887 e e e 2,750 . 3.449 ... 19,021 |... ... 57,063 |....02/16/2018 ...|....03/01/2026 ...
907818-FX-1 ..... UNION PACIFIC CORP . ...85.9430 |......oounnnns 4,314,339 |[.... ....5,001,146 e BOTT s e 0222800 ..l 2.847 .... 53,491 [... . 70,280 |....02/09/2022 ...|....02/14/2032 ...
91159H-HR-4 ..... US BANCORP ...93.9970 |...covnnnnnnns 2,862,209 |.... .... 3,008,524 e 1707 e e el 30150 | 3.451 e 17,082 ... . 95,918 |....02/08/2018 ...|....04/27/2027 ...
91159H-HX-1 US BANCORP ... ...96.1760 |.......eennnns 3,847,040 |.... 03,998,738 o v 799 e s 0002222.400 ..l 2.421 .... 40,267 |... . 96,000 |....07/24/2019 ...|....07/30/2024 ...
91159H-JH-4 ..... [US BANCORP ... . 101.9150 |. ..4,076,600 |. 4,000,000 |eeruneeieeennies feeeeeeeeiis N .5.723 . 44,543 ....10/18/2022 .. 10/21/2026
913017-CY-3 ..... [RAYTHEON TECHNOLOGIES CORP ...95.8330 |. ..2,391,033 |. .2,830,785 |.. ..(56,602) |. .1.612 . 12,865 ....10/27/2020 .. 11/16/2028
91324P-CV-2 ..... [UNITEDHEALTH GROUP INC .. ...95.4970 |. 1,945,274 |. .2,008,520 |.. . 8,258 |. .3.566 . 18,593 ....03/02/2018 .. 03/15/2026
91324P-CY-6 . UNITEDHEALTH GROUP INC ...evvvniiiiiiiiieeceiniieeeees fean e ...94.8600 |. 1,048,424 |. .2,019,946 |.. L7,189 | .3.798 . 14,635 ....06/06/2018 .. 04/15/2027 ...
92343V-EN-0 . VERIZON COMMUNICATIONS INC ..eevveeeeeeeenieeeeeeneas feen e ...96.9370 |. .. 2,423,425 |. .2,500,000 .2,512,019 |.. . ......3.140 . 31,884 ...04/15/2019 .. 02/15/2025 ...
92343V-GH-1 ... VERIZON COMMUNICATIONS INC ...86.7490 |... 1,734,980 |.... .2,000,000 |.. 1,999,316 [oooveviiiiiiinnns v 128 e o e 2.100 |...... 2.107 .oen 11,550 ... ....03/11/2021 ...|....03/22/2028 ...
92556H-AD-9 ..... PARAMOUNT GLOBAL ...81.7570 |... 5,288,860 |.... .6,469,000 |.. 6,934,330 |.eeuneeeeennninee foreeeennn (39,178) | oo e 4.200 |...... 3.282 .... 31,698 |... ....02/04/2022 ...|....05/19/2032 ...
927804-FZ-2 ..... VIRGINIA ELECTRIC AND POWER CO ... ...94.4210 |... 2,487,993 |.... .2,635,000 |.. 2,871,455 |oeeeiiiiinnnes foveieenn (44,675) | o e 3.800 |...... 1.909 ... 25,083 |[... ....05/14/2020 ...|....04/01/2028 ...
92826C-AD-4 ... VISA INC . ...96.4460 |... 4,822,300 |.... .5,000,000 |.. 4,912,840 |oeeeeeeienniiiees foeeeeeeen 27,426 | e e 3.150 |...... 3780 | D ceveeen e 7,438 |... ...10/10/2018 ...|....12/14/2025 ...
92838*-AA-3 ..... Vistadet 2022-1 EETC Class A .. .. 8,000,000 |...98.4600 |... 7,876,800 |.... 8,000,000 |-evvveniirririnnns fooniiiiiiiiiiin v e e 6.850 |...... 6.847 | AO ...... ... 202,456 |... ....08/18/2022 ...|....10/05/2030 ...
928563-AK-1 ..... VMWARE INC .. 6,963,670 |...81.6420 |... 5,714,940 |.... . 6,970,612 1.879 |FA ...... ... 47,600 |... .. 130,550 |....07/20/2021 ...|....08/15/2028 ...
928668-AR-3 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC 5,000,273 |...98.8880 |. ..4,974,066 |. .5,030,000 .5,024,3% |.. ..6,234 | .4.383 . 28,503 213,775 |....11/07/2018 .. 11/13/2023 ...
928668-AU-6 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC 4,814,441 (...97.4330 |. .. 3,931,422 |. .4,035,000 .4,669,836 |.. .(101,397) | .1.902 . 25,555 191,663 |....07/22/2021 .. 11/13/2028
928668-BB-7 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ...92.6690 |. .. 2,409,3% |. .2,600,000 .2,614,891 |.. (3,881) . .3.033 . 83,200 |....09/25/2019 .. 09/26/2026
928668-BN-1 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ...83.8410 |. ..2,515,230 |. .3,000,000 .2,992,423 |.. L 1,478 |. .1.679 ....11/17/2020 .. 11/24/2027
92890H-AC-6 . WEA FINANCE LLC .. ...94.5190 |. .. 3,780,760 |. .3,997,100 |.. . 1,615 |. e 3794 ....09/10/2014 .. 09/17/2024 ...
931142-ED-1 ..... WALMART INC ...97.8680 |... 6,850,760 |.... . . 6,992,261 [ 2,928 [ e 0028550 | 3.597 ...06/20/2018 ...|....06/26/2025 ...
93710W-AA-3 ..... WASH MULTIFAMILY ACQUISITION INC ... ...94.2490 |... 376,99 |.... . 400,000 |.. K72 VA R Ry~ I A R R NN N £+ AN 7.833 ....12/16/2022 ...|....04/15/2026 ...
941848-F@-7 ..... Waters Corporation ...90.2287 |... ..6,406,239 |.... .7,100,000 |.. e 1,100,000 [.eeeeeeniiiieeee Joeeemmnieeeeeenee feeeeeeeeeeieeeee foeeeeeeiieeeeeeen Je0nnn 10680 | 1.680 ....11/19/2020 ...|....03/02/2026 ...
94974B-GH-7 ..... WELLS FARGO & CO ... ...95.8340 |... 5,769,207 |.... 6,015,283 [ 2,182 e s 40022232000 . 3.039 ....02/11/2015 ...|....02/19/2025 ...
950000-26-7 ..... WELLS FARGO & CO ... ...85.0190 |... 2,213,045 |.... 2,696,871 [oooeeeieiiiieeee e (12,570) [eeeececeeeee oo 0000 2.879 | 2.305 . ....11/10/2021 ...|....10/30/2030 ...
95000U-2U-6 ..... WELLS FARGO & CO . ...84.0920 |... 4,204,600 |.... 205,000,000 [o.enieiiiiiiininns Joevieiiiiiiiiien e v 00000232350 | 3.350 ... 83,750 [....02/23/2022 ...|....03/02/2033 ...
960413-Al-2 ..... WESTLAKE CORP ...85.9240 |... 3,674,110 |.... e B,613,214 [ e (42,766) [ e 00082375 2.186 .. 144,315 |....08/17/2021 ...|....06/15/2030 ...
96950F-AN-6 ..... WILLIAMS COMPANIES INC .. ...98.6880 |... 6,807,498 |.... 06,906,453 [oiiiiiiiininns e (9,858) [ e 00040300 . 4.151 .. 296,614 |....11/28/2018 ...|....03/04/2024 ...
96950F-AQ-7 ..... WILLIAMS COMPANIES INC .. ...97.4460 |. .. 3,995,286 |. .4,126,018 |.. ......3.533 159,900 [....04/03/2019 .. 01/15/2025 ...
976657-AL-0 ..... WEC ENERGY GROUP INC ... ...95.6490 |....oiiiiinns 452,420 |.... L AT322 s e (A7) | e 000 30550 Ll 3.522 ..1,285 |....06/04/2015 ...|....06/15/2025 ...
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984851-AF-2 ..... YARA INTERNATIONAL ASA ...evvvviniiiiiiiieeeceriniees feen e [CR—. 1,2 e L 2BFE | 14,182,581 |...92.4350 |....ennnnnens 13,163,668 |............. 14,241,000 |...ccvvennnns 14,178,272 [ooveeviiiiiiiinn e (4,309) [ s e 4.750 |...... 4819 (D ....... 500,436 |....06/22/2022 ...|....06/01/2028 ...
98956P-AT-9 ..... ZIMMER BIOMET HOLDINGS INC ...85.6830 |....coeuunnnns 2,284,309 |.... .2,666,000 |.. e 2,177 e e (B3,762) [ o e 3.550 |...... 2.066 |MS ...... . 94,643 |....07/20/2021 ...|....03/20/2030 ...
C6574#-AE-6 ..... The North West Company Inc. .... ...89.7432 |....ninnnns 2,961,527 |.... .3,300,000 |.. 003,300,000 [oeeniiiiiiiniees v e foriii e 2.880 |...... 2.880 | ....... . 95,040 |....05/06/2020 ...|....06/16/2027 ...
N7660#-AS-6 ..... SHV Neder land BV ...90.6714 |... .... 12,693,995 [.... 14,000,000 |.. 14,000,000 |...eeeeenniniees foeeeeriiieeeeene o e e 2170 |...... 2.170 |AO ...... .. 303,800 |....09/24/2020 ...|....10/21/2025 ...
094968-AA-0 ..... WR Carpenter No. 1 Pty Ltd .. ... 76.9947 |...onnnnns 7,600,728 |.... .9,871,755 |.. 9871785 o i e s e 5.760 |...... 5.760 | FMAN .. 544,921 |....10/28/2021 ...]....11/01/2036 ...
1019999999. Subtotal - Bonds - Industrial and Miscella

Obligations XXX 1,899,556,488 2,046,932,666 2,060,281,356 (4,136,286) XXX 60,351,569 XXX XXX
12530J-AA-0 ..... CFMT 22AB2 A - CMO/RMBS ... vee |- 1LAFE ). ...86.5561 |..ccovnnnnnnns 5,481,002 |.... .6,332,312 |.. ....6,002,518 e 8,946 e e s 2.000 .. 108,353 |....02/14/2022 ...|....02/26/2052 ...
12530J-AB-8 ..... CFMT 22AB2 M1 - CMO/RMBS .. oo |- 1.CFE ..)... ... 79.4890 |....oovnnnnnns 2,662,709 |.... .3,349,782 |.. i 2,942 476 o e 10,262 [ e e 2.000 ... 56,782 |....02/23/2022 ...|....02/26/2052 ...
12545C-AD-2 ..... CWHL 2007-10 A4 - CMO/RMBS .. e AN L .. 194,332 |...46.7176 |... . 277,067 |.. 116,152 e [ (13,46) e e s 5.500 ...03/26/2008 ...|....07/25/2037 ...
17322N-AA-2 ... CMLTI 2014-J1 A1 - CMO/RMBS . .. 984,042 |...94.8776 |... . 980,060 |.. 986,698 |oeeiiiiiiiins e 4288 | [ e 3.500 ...06/24/2014 ...|....05/25/2044 ...
17323E-AD-5 ..... CMLTI 2014-J2 A1 - CMO/RMBS . .. 104,581 ]...93.9010 |... 2 108,682 |oeeeenieeeeeenn 105,192 [ e 951 | e e 3.500 ....10/24/2014 ...|....11/25/2044 ...
46644V-BK-1 ..... [ JPMMT 154 2A3 - CMO/RWBS ..... 1,612,880 |...95.4301 A .1,616,164 .3.000 |.. ....07/21/2015 .. 06/26/2045
69435#-AA-4 . PES REUSS-PLACID LLC - RMBS . .30,000,000 |...96.0197 |. .28,805,901 |. 30,000,000 .6.930 |.. ....09/07/2022 .. 09/07/2028
T4969X-AA-9 ..... RPIT 221 A - CMO/RVBS ...... 8,641,687 |...87.4388 |. .. 7,566,643 |. . 8,653,644 .3.000 |.. ....01/21/2022 .. 01/25/2062 ...
817458-AB-1 ..... SEMT 2013-6 A2 - CMO/RMBS ..667,002 |...87.9681 |... 586,240 |.... ..666,423 |.. 667,523 [coeeeeeeeniiieeee oeermnnnneeen 283 [ oo e 3.000 ...04/28/2016 ...|....05/26/2043 ...
822804-AJ-9 ..... SAFT 2013-1 A2 = CMO/RMBS .......oevviiiiivnnnniiiiinnnns [ 370,055 [...92.5613 |.......cccuunnnns 353,676 |..euvuniiiiinnnnn 382,099 |...oiiiiiiinnnn 373,121 [ e 289 o o oenens 3.500 ...06/27/2013 ...|....07/31/2043 ...
1029999999. Subtotal - Bonds - Industrial and Miscella -

Residential Mortgage-Backed Securities 51,502,364 | XXX 48,155,133 52,361,234 51,447,791 8,998 XXX XXX XXX 555,881 841,151 XXX XXX
05550M-AV-6 ..... BBCMS 2019-C3 XA = CMBS ...covveeeeeeeeiie e eeeenes J PO 2,880,297 |....6.1307 [..ccevrnnnnnns 1,682,247 oo e 1,910,847 439,789 |....05/21/2019 ...|[....05/17/2052 ...
06539L-AX-8 ..... BANK 2018-BNK13 A2 - CMBS ... ...98.9449 |.............. 2,968,348 |.... .... 3,025,038 .. 122,220 |....06/05/2020 ...|....08/17/2061 ...
06540V-BC-8 ..... BANK 2019-BNK24 XA - CMBS ... L...3.6279 |oeiiiiins 1,945,998 |.... .... 2,132,475 ..377,700 |....12/12/2019 ... |....11/17/2062 ...
06541R-BC-6 ..... BANK 2019-BNK23 XA - CMBS ... L. 3.7042 | 2,010,446 |.... ....2,318,473 .. 403,824 |....11/22/2019 ... |....12/17/2082 ...
12531W-AZ-5 ..... CFCRE 2016-C3 ASB - CMBS ...97.0976 |...cevnnnnnnns 3,387,450 |.... ....3,503,721 .. 130,485 |....01/22/2016 ...|....01/10/2048 ...
12591K-AC-9 ..... COMM 2013-CCRE12 ASB - CMBS ... ...99.2374 |... ....539,277 . 19,992 |....10/24/2013 ...|....10/15/2046 ...
17321J-AE-4 ... CGCMT 2013-GC15 AAB - CMBS ...99.5377 |... 758,550 |.... ....762,328 . 30,041 |....09/18/2013 ...|....09/12/2046 ...
17328F-BB-0 ..... CGCMT 2019-GC41 XA = CMBS ....ovvvvneevvinnnneeeevinnns oo wee | e |3 e [ LA FE L ]innnntt00. 1,969,385 |....4.6626 |.............. 1,124,712 |.... .. ... 1,283,823 ....08/06/2019 ...|....08/10/2056 ...
3625011-AG-5 ..... GSMS 2015-590M B - CMBS ... .. 3,057,685 |. . 3,439,000 . 3,453,971 |.. ... (5,986) | 132,685 |....10/23/2015 .. 10/15/2035
46591E-AY-3 ..... [ JPMCC 2019-COR5 XA - CMBS . ..1,618,608 |. . 1,847,128 |.. .(355,388) | 445,773 |....06/13/2019 .. 06/14/2052
55352N-AJ-6 ..... [MSCCG 2015-ALDR B - CMBS .. 3,054,920 |. .3,500,000 . 3,498,912 |.. 122,846 |....05/19/2015 .. 06/08/2035
556227-AG-1 ..... [MAD 2015-11MD C - CMBS . ...89.5556 |. .. 4,603,157 |. .5,140,000 .5,088,320 |.. 185,254 |....09/15/2015 .. 09/12/2035 ...
61691A-BJ-1 ..... MSC 2015-UBS8 ASB - CMBS ...97.0714 |. .. 2,658,449 |. . 2,738,652 . 2,750,403 |.. 103,437 |....12/02/2015 .. 12/17/2048 ...
61766C-AF-6 ..... MSC 2016-UBS9 ASB - CMBS .. .. 168,693 |...96.3447 |... 157,796 |.... 164,691 ...5,560 |....02/19/2016 ...|....03/17/2049 ...
61766E-BC-8 ..... MSBAM 2016-C29 ASB - CMBS ... .. 1,267,387 |...95.7768 |... 1,178,520 |.... ... 1,237,484 . 38,637 |....04/22/2016 ...|....05/17/2049 ...
78419C-AE-4 ..... SGCMS 2016-C5 ASB - CMBS ...2,113,222 1...95.7302 |... 1,964,131 |.... ....2,063,769 . 59,398 |....07/01/2016 ...|....10/13/2048 ...
92938E-AT-0 ..... WFRBS 2013-C16 ASB - CMBS ... .. 556,714 ]...99.3826 |... ... 22,774 |....09/16/2013 ...|....09/17/2046 ...
95002B-AF-0 ..... WFCM 2019-C53 XA - CMBS 3,429,500 |....4.8610 |... . .. .. 460,198 |....10/23/2019 ...|....10/17/2052 ...
95002M1-AY-5 ..... WFCM 2019-C52 XA = CMBS .....ceveureeereennnnnneeemnnnnneefoos won | oenneee |3 e [0 1A FE ]t 1,867,230 |....7.1407 |......ccce 1,004,364 |oeveeiiiininieeennnes fooreeeiiinnns 1,229,192 260,758 |....08/06/2019 ...|....08/16/2052 ...
1039999999. Subtotal - Bonds - Industrial and Miscella

Commercial Mortgage-Backed Securities 46,212,301 [ XXX 36,430,949 26,593,908 39,688, 133 278,702 3,658,802 XXX XXX
00091U-AG-8 ..... ABPCI 11 C = CDO ..vvvevvieiiciriie e L1GFE Lo 10,000,000 |...98.4678 |.............. 9,846,784 |............ 10,000,000 |............ 10,000,000 [...oevvvvveeniinee Jovvennniniiiiinns fooeriiiiiiiiin v [eennnn 72557 10000 7,660 | JAJO il [ 199,433 |oovveiiiiiiiiiis ....08/26/2022 ...|....10/20/2034 ...
002223-AA-3 ..... ANTF 1 A1 - CDO .. .. 1.AFE ..|... ... 23,000,000 |...99.7489 [... ... 22,942,245 |.... ...23,000,000 |.. ...23,000,000 .... 53,709 |[... ....12/02/2022 ...|....01/21/2031 ...
002223-AC-9 . ANTF 1 A2 - CDO .. 1AFE .. . 40,000,000 |. 100.6628 |. .40,265,132 |. 40,000,000 40,000,000 |.. 100,740 ....12/02/2022 .. 01/21/2031 ...
002223-AD-7 . ANTF 1 B1 - CDO .. .1.CFE .. . 36,600,000 |...99.7290 |. .36,500,799 |. 36,600,000 36,600,000 |.. 100,717 ....12/02/2022 .. 01/21/2031 ...
023761-AA-7 ..... AMERICAN AIRLINES 2017-1 CLASS AA PASS T . L. 2.AFE ... ...2,935,000 )...89.1900 |.............. 2,617,727 |.... .2,935,000 |.. .... 2,935,000 .... 40,470 |... ...01/04/2017 ...|....08/15/2030 ...
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02376A-AA-7 ..... AMERICAN AIRLINES 2017-2 PASS THROUGH TR L 2AFE L 1,512,900 |...86.5950 |.............. 1,310,096 |.......ccene 1,612,900 |..oovvvnnnnnns 1,612,900 |oovvvvnniiiiiiis [ v e e 3.350 |...... 3.349 ....07/31/2017 ...|....04/15/2031 ...
02377B-AB-2 ..... AMERICAN AIRLINES 2015-2 PASS THROUGH TR .. |- 2.AFE L. ...90.0680 |... 181,283 735,706 [ e 888 [ e [t 3.600 |...... 3.805 ....03/16/2018 ...|....03/22/2029 ...
02379K-AA-2 ..... AMERICAN AIRLINES PASS THROUGH TRUST 202 .. | 1.GFE L ...79.9090 |... .. 7,990,900 |.... 10,000,000 |.. . e (L827) [ e e 2.875 |...... 2.850 ....10/26/2021 ...|....01/11/2036 ...
03027W-AJ-1 ..... AMTT 2013-2A 2A - RMBS .... .. 1.AFE ..|... ...99.4948 |.............. 2,038,648 |.... .2,049,000 |.. 2,048,510 [oeieeiiiiinees oo 11,924 L e e 3.070 |...... 3.692 ....06/11/2018 ...|....03/15/2048 ...
03027W-AK-8 ..... AMETOW 2018-1 A - RMBS ... .. 1.AFE ..|... ...91.0654 |.............. 1,821,307 |.... .2,000,000 |.. 002,000,000 [.eniiiiiiinines v e foii e 3.652 |...... 3.680 ....03/29/2018 ...|....03/15/2048 ...
03666L-AL-6 ..... ANTR 201R A1R - CDO ... .. 1.AFE ..|... . ...93.1028 |... .... 13,965,426 |.... 15,000,000 |.. 15,000,000 |...oeeeemniinieee foreereniieeeeene e o e 5.785 |...... 6.271 ...11/16/2021 ...|....10/24/2033 ...
039937-AE-7 ..... ARES LXII1 B1 - CDO .. .. 1.CFE ..|... .. 6,000,000 |...96.2223 |.......oeeeeee 5,773,338 |.... 08,000,000 [o.eniiiiiiiinines oo e foin e 5.8% [..... 5.950 ....03/10/2022 ...|....04/20/2035 ...
04018E-AC-5 ..... ARES LIX B1 - CDO .. [V 4 s .. 1.CFE ..|... .. 2,000,000 |...94.7765 |.............. 1,895,530 |.... 002,000,000 |..eeeeeenniiiees feeeerrniieeeeene e o e 5.758 |...... 5.800 ...03/09/2021 ...|....04/25/2034 ...
04019R-AG-6 ..... ARES 66 B - CDO .. .1.CFE .. ...99.1873 |. ..5,0561,238 |. .6,000,000 |.. .5.709 |......7.187 ....07/15/2022 .. 07/25/2034
05072-AA-1 ... AUDAX 4 A - CDO .. 1AFE . ...98.3684 |. ..4,918,419 |. .5,000,000 |.. .5.979 |......7.027 ....10/30/2020 .. 10/15/2031
05377R-DL-5 . AESOP 192 A - ABS 1AFE .. ...96.5263 |. ..5,308,946 |. .5,499,384 |.. .3.350 |......3.389 ....04/16/2019 .. 09/22/2025 ...
05377R-ES-9 ..... AESOP 212 B - ABS |- 1LFFE L L 82,7441 |l 4,137,204 |.... 8,568,564 |...ooeeiiiiiieee e 87,001 [ e e 1.900 |...... 4.335 ...04/27/2022 ...|....02/20/2028 ...
05554L-AG-7 ..... BXCMM 2021-1 A - CDO . .. 1.AFE ..|... ...95.9728 |... ....10,230,698 |.... . . ...10,270,668 |.......coevniieeer oeviinnnnnn 5,088 o o e 5.559 |...... 7.29%5 ....12/01/2022 ...|....01/16/2035 ...
092913-AJ-1 ..... ELB 5R CR - CDO .. 1.F FE ..|... ...92.0828 |....covnnnnnns 4,604,138 |.... ....5,000,000 |.. 025,000,000 |..eieeeenniiieee foreerriiieeeeene e e e 7.678 |...... 7.746 ....04/22/2022 ...|....06/15/2034 ...
092913-AL-6 ..... ELB 5R DR - CDO .. 2.CFE ..|... ...91.0215 |....ooeeinnnns 4,551,074 |.... .5,000,000 |.. 005,000,000 [o.eniiiiiiinines v e foiiin e 8.978 |...... 9.072 ....04/22/2022 ...|....06/15/2034 ...
12327A-AA-6 ... BJETS 221 A - ABS .. .. 1.G FE ..|... ...91.2045 |....cooeennnns 2,576,850 |.... .2,825,354 |.. i 2,746,667 |oeeeeeeiiiieee e 5,682 [ e e 4.455 |...... 5.304 ....06/05/2022 ...|....06/15/2037 ...
12327B-AA-4 ... BJETS 211 A - ABS .. 1.G FE ..|... ...87.2009 |.......oennnns 4,595,827 |.... 5,264,915 [ D e e e 2.162 |...... 2.162 ....08/02/2021 ...|....04/15/2036 ...
12510H-AN-0 ..... CAUTO 211 A4 - ABS .... .. 1.EFE ..|... L7879 |t 2,441,841 |.... e 2,994,568 |...oiiiiiiiiieee e 2,691 | e e 2.760 |...... 2.9% ...02/10/2022 ...|....08/15/2051 ...
12510H-AP-5 ..... CAUTO 221 A1 - ABS .... .. 1.AFE ..|... ...91.8263 |.............. 9,797,866 |.... . ...10,669,087 R T O R RN 3.350 |...... 3.350 ....03/08/2022 ...|....03/15/2052 ...
12510H-AQ-3 . CAUTO 221 A2 - ABS . 1EFE .. .. 88.6618 |. .. 2,639,906 |. .2,977,500 .2,977,089 |.. .6 | .3.700 |......3.701 ....03/08/2022 .. 03/15/2052
12530M-AA-3 ... SORT 2020-1 A1 - ABS . .1.DFE .. ...89.1737 |. ..6,074,747 |. .6,812,264 .6,801,870 |.. (9,682) |. .1.690 |......1.758 ....07/14/2020 .. 07/15/2060
12565K-AA-5 ..... CLIF 211 A - RMBS .. . 1FFE .. ...85.1112 |. ..8,734,644 |. 10,262,622 .9,391,759 |.. . 6,883 |. .1.640 |......2.091 ....00/29/2022 .. 02/18/2046
12807C-AA-1 ... CAl 2020-1 A = ABS ..evvveniiiiiiiiinieeienii e eenannas feen e 1FFE .. . 12,829,956 |...86.7185 |. 11,519,446 |. 13,283,719 12,811,740 |.. (4,100) . .2.220 |...... 2.299 ....06/07/2022 .. 09/25/2045 ...
15673E-AA-1 ... CERB XXVITE A = D0 eeveeeeeeeeeeee e eeeeeee e eeeeeen foen o 1AFE . ...99.32% |. .. 5,994,527 |. .6,034,987 .6,034,987 |.. .5.929 |......6.658 ...09/24/2020 .. 10/15/2031 ...
15674X-AE-0 ..... CERB 38 A2 - CDO .... .. 1.AFE ..|... . ...99.0066 |... ....19,801,323 |.... 20,000,000 |.. 220,000,000 [..eneviiiiininines forvvrniiiiiniiiin o foriin e 6.710 |...... 6.804 ....10/26/2022 ...|....10/16/2034 ...
15674X-AG-5 ..... CERB 38 B - CDO .. 1.BFE ..|... .... 14,500,000 |...98.5126 |... ... 14,284,327 |.... ...14,500,000 |............. 14,500,000 |-eeevuurereemmnnn forenereeimniiineee feremnieeeeeeens e e 8.051 |...... 8.163 ....10/26/2022 ...|....10/16/2034 ...
15674X-AJ-9 ..... CERB 38 C - CDO .. 1.G FE ..|... .. 19,700,000 |...98.0140 |... ....19,308,765 |.... ...19,700,000 |............. 19,700,000 |..ccvuuvrrrrirnnns foreeriiiiinniinnns foevvviiniieiiinn o e 9.701 |...... 9.835 e [-...10726/2022 ... |....10/16/2034 ...
17151J-AC-3 ..... CHWIL | B - CDO .. 1.CFE ..|... ...94.5137 |t 9,451,373 |.... .. 10,000,000 |............ 10,000,000 |-eeereuureeremmnnn forneereeemmnineee foeeemmiieeeeeenns feeeeeeeeeeniieeee foeeees 6.263 |...... 6.307 .. 179,374 |....04/22/2022 ... |....04/20/2034 ...
19521U-AA-1 ... CLGIX 2021-1 A2 - ABS .. 1.G FE ..|... ...88.4524 |.............. 8,845,235 |.... .. 10,000,000 |.............. 9,999,454 |.iiiiiiiiiiiis fooiiiiiiiin 7 i e e 3.300 |...... 3.300 .. 326,333 |....12/14/2021 ... |....12/26/2051 ...
238021-AA-9 ..... COLO 2021-1 A2 - ABS .... .. 1.G FE ..|... .. 86.6170 |..ccevnnnnnnns 9,527,874 |.... .. 11,000,000 |.. 10,905,129 [oennieiiiiieiee e 12,336 [ e e 2.060 |...... 2.346 .. 214,583 |....07/21/2022 ... |....02/27/2051 ...
238021-AG6 ..... COLO 212 A2 - ABS ..... .1.GFE .. ...85.8280 |. .. 3,915,474 |. . 4,562,000 4,057,714 |.. .2.400 |......5.691 . 63,868 |....06/14/2022 .. 10/25/2051 ...
24737B-AA-3 ..... DELTA AIRLINES 2019-1 PASS THROUGH TRUST . L2.AFE .. ...96.8130 |. .. 2,420,325 |. .2,500,000 .2,500,000 |.. .3.204 |......3.200 . 80,100 |....03/06/2019 .. 10/25/2025 ...
26113%-AA-7 ..... Dyal Capital Partners IV Issuer (B) - AB . C1LFPRL L ...83.6105 |. .. 1,170,547 |. . 1,400,000 .1,400,000 |.. .3.650 |......3.648 .51,100 |....02/05/2021 .. 02/22/2041
261130-AA-5 ..... Dyal Capital Partners IV Issuer (A) - AB . C1LFPRL L ...83.6105 |. ..2,173,874 |. .2,600,000 .2,600,000 |.. .3.650 |......3.648 ....02/05/2021 .. 02/22/2041
26244K-AN-6 . DRSLF 41 AR - CDO ..... 1AFE .. . 11,842,200 |...97.8526 |. 11,742,318 |. 12,474,200 |.. .5.049 |......3.607 ....01/29/2019 .. 04/15/2031 ...
262450-BG-7 ..... DRSLF 43 1R2 - CDO .... . |- 1.CFE ... .. 2,000,000 |...95. 1172 |eeeuennneeens 1,902,343 |.... 002,000,000 |..eeeeeenniiiees feeeerrniieeeeene e e e 5.843 |...... 5.923 ...03/18/2021 ...|....04/20/2034 ...
26245R-AA-8 ..... DRSLF 58 A1 = CDO ....ovvvvvenniiiciiiiieeeciiniineeeees foen ven | s 4 e | LAFE L ...97.9832 |... .... 23,153,426 |.... ... 24,459,108 |....ooevivnnnnnes s 1,350,909 [oeniniiiiiiiiinns o e 5.079 |...... 3.557 ....01/18/2019 ...|....07/17/2031 ...
26245X-AL-1 ..... DRSLF 86R A1R - CDO ... [V 4 |- TAFE L ...96.9608 |.....couunnnns 3,878,433 |.... eee8,000,000 .enneeeeeniiiieee feeeeeriieeeeene e e e 5.179 |...... 3.366 ....06/10/2021 ...|....07/17/2034 ...
20414H-AA-9 ... EOLE FINANCE SPC [CRR—. 1. |- 1.CFE ... ...98.0460 |... e 808,598 [ 808,599 i e (D) Je e e 2.341 |...... 2.340 ....02/26/2013 ...|....02/24/2024 ...
31738K-AA-T ..... FASST 2020-JR4 Class A1 = ABS ....eeeeeeeeeneeeeeeenne foe e | s 4 .. |- 1APL L ...96.5175 |... ....10,651,566 |.... ...10,864,721 |oieeiiiiiiiiee e ,508 [ e e 2.000 |...... 2.074 ....10/15/2020 ...|....10/25/2050 ...
33767J-AC6 ..... FKH 2020-SFR2 B - RMBS .. |- 1B FE ... L..88.7137 |t 4,435,684 |.... 4,998,495 [ i (B68) [ e e 1.567 |...... 1.558 ....10/02/2020 ...|....10/19/2037 ...
33767P-AA-6 ..... FKH 2022-SFR2 A - RUBS .. |- TAFE L L..94.3071 |oeeiiis 9,377,674 |.... 009,620,975 [oooiiiiiiiiiiieee e 29,282 e e e 4.250 |...... 5.056 ...06/15/2022 ...|....07/19/2039 ...
33768N-AC-6 ..... FKH 2022-SFR1 B - RMBS .. .. 1.DFE ..|... . ...93.6430 |.......oennnns 2,341,076 |.... 2,499,218 [ i (728) [ o e 4.493 |...... 4.492 ....04/05/2022 ...|....05/19/2039 ...
33820lI-AE-9 ..... MORGN 2019-5 BR - CDO . .1.CFE .. . 11,150,000 |...95.1393 |. .10,608,031 |. 11,150,000 |.. . ......6.412 ....02/09/2022 .. 04/16/2035 ...
33938M-AA-7 ..... FLX 2021-1 A2 - ABS ..... . coveenens | TG FE L 9,999,335 ]...87.0310 |........ennnn. 8,765,758 |.... ...10,072,000 |. ...10,012,664 |.......ccoeennees oovennnn 13,216 i i e 3.250 |...... 3.436 .. 11/23/2021 ... ... 11/27/2051 ...
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34962U-AC-2 ..... FCO XV AT = CDO vvvvevieieiiieiee e eeseennies foe ven | s 4 s LAFE L 5,000,000 |...97.6220 |.............. 4,881,101 [...ccovnennnns 5,000,000 |.eeevunnnnns 5,000,000 |oeeveeniirriiinnns foornriiiiiiii feveiii e 5.908 |...... 5.924 | JAJO ... foeeiiiiinnnnn 55,802 |ooiiiiiinniins 133,906 [....03/05/2021 ... |....04/25/2033 ...
34962U-AE-8 ..... FCO XV B - CDO ... |- 1.CFE ... .. 2,000,000 |...95.1673 |.eeuunnneeenn 1,908,345 |.... .2,000,000 |.. 002,000,000 |..eeeeeenniiiiees Jeeeerrniieeeeenee e e e 6.208 |...... 6.224 [ JAJO ... 59,646 |....03/05/2021 ...|....04/25/2033 ...
34962U-AG-3 ... FCO XV C - CDO ... | 1R FE L .. 3,000,000 |...95.7101 |...eeunnnnnnns 2,871,302 |.... .3,000,000 |.. 003,000,000 [.eniiiiiiinines o e o e 7.008 |...... 7.037 | JAJO .. 113,802 [....03/05/2021 ... |....04/25/2033 ...
34964R-AE-3 ... FCO 19 B - CDO ... .. 1.CFE ..|... .... 10,000,000 |...98.9806 |........c..... 9,898,061 |.... .. 10,000,000 |.. 10,000,000 |...oeeeemneiineeee oeeemmnineeeeenes foreeeeeeeenieees foeeeeeeiieeeeeee e 6.330 |...... 6.421 [ JAJO ....08/10/2022 ...|....10/17/2033 ...
34964R-AG-8 ..... FCO 19 C - CDO ... .. 1.F FE ..|... .... 10,000,000 |...98.9574 [.............. 9,895,736 |.... .. 10,000,000 |.. 10,000,000 [...oevvvvvniiiine Jovvernniiniiniinnn o oo o 7.630 |...... 7.739 [ JAJO e [...08/10/2022 ...|....10/17/2033 ...
37959P-AG-2 ... SEACO 2021-2 A - RMBS ... .. 1.F FE ..|... ...5,358,721...86.4131 |.............. 5,125,577 |.... e 5,872,582 [ e 1881 e e e 1.950 |...... 2.588 [MON ..... ... 67,471 |....05/25/2022 ...|....08/19/2041 ...
38178G-AA-8 ..... GOCAP 49 AR - CDO .. 1.AFE ..|... .. 5,000,000 |...96.8288 |.............. 4,841,442 |.... 005,000,000 [o.eniiiiiiiinnes v o foi e 5.773 |...... 5.814 [ JAJO .. 142,926 |....08/06/2021 ...|....08/26/2033 ...
38217T-AA-3 ..... GOODG 2020-1 A - ABS .... .. 1.AFE ..|... ...82.2518 |..oceininnnnns 2,578,671 |.... 3 133,316 [ e 35 e e e 2.630 |...... 2.633 (A0 ...... .. 85,177 |....07/23/2020 ...|....04/15/2055 ...
38217U-AA-0 ..... GOODG 2021-1 A - ABS . 1AFE .. ...79.5126 |. ..2,914,057 |. . 3,659,873 |.. .2.660 |......2.665 ....04/21/2021 .. 10/16/2056
428357-AA-5 . HIFI 221 A2 - ABS .. 1FFE .. ...90.9911 .. 4,549,554 |. . 4,999,866 |.. .3.939 |......3.939 ....02/04/2022 .. 02/02/2062
45783N-AA-5 . INSTR 2021-1 A - RMBS 1FFE .. ...82.9309 |. .. 3,767,498 |. . 4,540,305 |.. .2.300 |......2.303 . ....02/03/2021 .. 02/16/2054 ...
46604E-AL-6 ..... IVYH IX-R CRR - CDO .. 1.G FE ..|... ...91.4459 |.............. 5,486,755 |.... 08,000,000 ...eeeeenniiiees foeeeeriiieeeeenee e e e 6.837 |...... 7.376 | JAJO .. 165,050 |....02/14/2022 ...|....04/24/2034 ...
46604E-AN-2 ..... IVYH IX-R DRR - CDO ... .. 2.CFE ..|... ...80.1794 |.....oeiins 5,573,714 |.... 08,148,056 [o.oiviiiiiiiinins i 32,056 [ e e 7.987 |...... 9.055 [ JAJO .. 206,398 |....06/08/2022 ...|....04/24/2034 ...
46604E-AQ-5 ..... IVYH IX-R ERR - ABS .. ..3.CFE ..|... ...83.5626 |........ennnn. 1,671,252 |.... .... 1,993,563 ... 12.280 ..125,778 |....02/14/2022 ...|....04/24/2034 ...
52607M-AA-7 ..... LFT 2021-1 A - ABS . |- 1.CFE ... ...84.1975 |...ooiininnnns 2,819,773 |.... 03,015,517 [ [ 21,302 [ e e 1.900 42,421 |....06/12/2022 ... |....11/20/2031 ...
552800-AU-1 ..... MCFCL V ARR - CDO .. |- TAFE L ...97.0608 |....cc.ennnnn. 2,911,825 |.... 023,000,000 ..eeeeeenniiiees foeeereniieeeeene e e e 5.793 . 78,893 |....03/10/2021 ...|....04/20/2033 ...
55316A-AE-0 ..... MMAF 2017-B A5 - ABS ... | TAFE L . L..96.7901 | 4,166,478 |.... 4,289,830 [onniiiiiiinnns e 8941 L e e 2.720 .. 117,087 |....03/15/2019 ...|....06/15/2040 ...
55820B-AJ-6 ..... MDPK XLV AR - CDO |- TAFE L .. 7,250,000 |...96.7538 |......enneeen 7,014,649 |.... e 1,250,000 [.ennieeiniiiees foeeeeriieeeeene e e e 5.199 .. 156,066 |....06/16/2021 ...|....07/17/2034 ...
55820B-AL-1 ..... MDPK XLV BR - CDO .. 1.CFE ..|... .. 3,000,000 |...95.8996 |.............. 2,876,989 |.... ....3,000,000 I AR R 5.779 ... 82,317 |....06/16/2021 ...|....07/17/2034 ...
55954E-AQ-2 ..... [MAGNE 17R AR - CDO .... 1.A FE .. ...98.7032 |. .. 5,922,193 |. . 6,222,159 |.. ..326,588 |. .5.343 |.. 130,412 |....03/05/2019 .. 07/21/2031 ...
56847P-AA-1 ... MFIT 2019-PVT Class A - ABS .1CPL .. ...93.5021 ..9,350,210 |. 10,000,000 .9,9%,381 |.. .3.470 |.. 346,999 |....12/16/2019 .. 12/20/2034 ...
60700D-AE-8 ..... MMAF 18A A5 - ABS ..... 1.A FE . ...97.4455 |. ..3,897,820 |. .4,000,000 .3,999,819 |.. .3.610 |.. 144,400 |....05/22/2018 .. 03/10/2042
60700F-AJ-2 ..... MMAF 2019-A A5 = ABS ...evvniiiiiiiieiiieriiie e feen e 1.AFE .. ...96.7570 |. ..3,789,972 |. .3,917,000 3,916,941 |.. .3.080 |.. 120,644 |....03/19/2019 .. 11/12/2041 ...
61034U-AE-5 ..... MCMML X BR = CDO .eeeeeee e eeeeee e e eeem e e free e .1.CFE .. ...94.9145 |. .. 4,745,726 |. .5,000,000 .5,000,000 |.. .6.651 |.. 112,884 |....04/22/2022 .. 05/20/2034 ...
62946A-AD-6 ..... NPRL 2017-1 A2 = ABS ...eevvviiiiiiiniieieccnniie e feen e .. 2.AFE ..|... ...90.2909 |.......ounnnns 1,805,819 |[.... .2,000,000 |.. e 1,999,936 [oenniiiiiiiiiens v 45 e e e 4.219 ... 84,380 [....11/10/2017 ...|....10/21/2047 ...
63935C-AB-7 ..... NAVSL 2019-F A2 - ABS ... .. 1.AFE ..|... ... 92.4164 |............nt 1,939,493 |.... .2,098,646 |.. 02,097,998 oeeiieiiiiiiieee e 40 [ e e 2.600 . 54,565 |....10/17/2019 ...|....08/15/2068 ...
63941J-AA-6 ..... NAVSL 2019-G A - ABS .... | TAFE L ...92.1983 |....ooonnnnnns 1,060,649 |.... . 1,150,400 |.. 1,150,401 [ i e o e 2.400 . 27,610 |....12/03/2019 ...|....10/15/2068 ...
67098U-AQ-8 ..... 0AKC 6 BR - CDO |- 1.CFE ... ...95.8687 |..ccovnnunnnns 4,793,436 |.... .5,000,000 |.. 025,000,000 |..eeeeeenniiiees foeeeerniieeeeene e e e 5.893 JAJO ... .. 136,559 |....06/17/2021 ...|....07/20/2034 ...
67108B-BQ-7 ..... OZLMF 2RRR A1R - CDO . .. 1.AFE ..|... ...93.1652 |.....cevnnnnns 7,064,674 |.... e 1,682,954 [ i e i e 2.159 JA ... .. 163,716 |....11/18/2020 ...|....06/30/2031 ...
67181D-AA-9 ..... OAKIG 2020-1 A1 - CMBS ... .. 1.AFE ..|... L..88.4117 |t 5,963,968 |.... e B,745,526 | e B2 e e e 1.850 MON .. 124,795 |....11/06/2020 ... |....11/21/2050 ...
67400E-AW-4 ..... OAKCL 2019-3 CR - CDO 1FFE .. ...93.6193 |. .. 5,055,443 |. .5,400,000 |.. .6.493 |.. JA ... 180,333 [....08/25/2021 .. 10/20/2034 ...
67591V-AC-9 ..... 0CT37 37 A1B - CDO .... 1AFE . ...97.3108 |. .. 2,432,770 |. .2,622,250 |.. .5.608 |.. ....05/07/2019 .. 07/25/2030
68218F-A*-2 ..... OMNI Ireland T3 DAC Class AE - ABS .1.BFE .. . 15,000,000 |. 100.5727 |. .15,085,898 |. 15,000,000 |.. .6.464 |.. ....11/16/2020 .. 03/19/2029
68218F-AM-3 ..... OMNI Ireland T3 DAC Class AAA12 - ABS 1AFE . 5,000,000 |. 100.4326 |. ..5,021,632 |. .5,000,000 |.. 4110 |.. ....11/16/2020 .. 03/19/2029
68268V-AB-1 ..... ONEMAIN FINANCIAL ISSUANCE TRUST 2022-2 .1.CFE .. . 14,996,006 |...97.1012 |. . 14,565,185 |. 14,996,332 |.. .5.240 |.. ....08/31/2022 .. 10/14/2034 ...
682696-AA-7 ..... OMFIT 2020-2 A - ABS |- TAFE L ...4,999,573 |...86.8836 |.............. 4,344,178 |.... 025,059,671 [ooeeeeiiiiiiieee [oeeeeennn 80,008 e o e 1.750 ...08/13/2020 ...|....09/14/2035 ...
68269D-AA-2 ..... ODART 221 A1 - ABS .... .. 1.AFE ..|... ...97.6158 |...oooennnnnns 5,856,949 |.... 6,002,995 [oiiiiiiiiinnns 3,388 e e e 4.650 ....06/10/2022 ...|....03/14/2029 ...
68269D-AC-8 ..... ODART 221 B - ABS |- 1.BFE ... ...95.6987 |..ccovrnnnnnns 4,784,936 |.... .. 5,008,374 |oiieiiiiiieee e 9,014 | e e 5.070 ...06/10/2022 ...|....06/14/2029 ...
68784C-AE-2 ..... OSCAR 181 A4 - ABS . .. 1.AFE ..|... ...99.8952 |... 124,020 e 123,984 [ e (129) [ e e 3.500 ...02/06/2019 ...|....05/12/2025 ...
70806C-AE-2 ..... PNTPK 5 A2 - CDO ... .. 1.AFE ..|... ...99.4934 |... .3,000,000 |-evvenieeeenn3,000,000 [oeieenniiiiiins Jeemeieeeeeeinees o e et 6.519 ....09/23/2022 ...|....10/15/2033 ...
70806C-AG-7 ..... PNTPK 5 B - CDO .. 1.CFE ..|... .... 14,000,000 |...99.2564 |... . ...14,000,000 |.. 14,000,000 [.enniiiiiinnnes v e foiii e 7.169 ....00/23/2022 ...|....10/15/2033 ...
70806C-AJ-1 ..... PNTPK 5 C - CDO .. 1.F FE ..|... ... 14,000,000 |...97.959% |... ... 13,714,351 |.... ...14,000,000 |.. 14,000,000 |...eeeeenniiieee foeeerrniieeeeene e e e 8.469 ....09/23/2022 ...|....10/15/2033 ...
70806E-AN-8 ..... PNTPK 4 A1A - CDO .. 1.AFE ..|... .. 6,751,500 |...96.4910 |.............. 6,754,371 |.... s 8,755,016 [oieiiiiiinnnns Jovviennnnn 3516 [ i e 5.560 ....12/01/2022 ...|....04/15/2034 ...
74331U-AC-2 . PROG 22SFR3 B - RMBS . .1.DFE .. 2,749,251 |...89.3718 |. .. 2,558,715 |. 2,863,000 .2,763,082 |.. .3.600 |.. ....04/05/2022 .. 04/17/2039 ...
74334D-AC-7 ... PROG 22SFR6 B - RMBS ... ... 1.DFE ..|... .. 15,999,747 |...94.0091 .. 15,041,454 |.... .. 16,000,000 |. L.16,999,797 | o 50 i o e 4.997 ...07/25/2022 ... |....07/19/2039 ...
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78486A-AA-4 ... STUD 21SIF1 A = CDO .evvvvvvviieieeceeiieeeceenieeeees oo ven | s 4 s LAFE L 7,000,000 |...98.8258 |...........u.. 6,917,807 [...ccevnnnnnns 7,000,000 |.eevvunnnnns 7,000,000 |oeveveniiriiiinnns foorniiiiiiiiii e e 5.579 |...... 5.607 |JAJO ... |oveennninnnnnn. 82,447 [l 177,801 |....02/23/2021 ...|....04/15/2032 ...
80286J-AA-3 ..... SREV 19A A - ABS ... |- TAFE L ...93.8897 |..coiinninnnns 9,388,969 |.... .. 10,000,000 |.. 029,999,480 [...iiiiiiiiiiees fereeeeiee e 264 | e e 2.510 |...... 2.526 [MON ..... ..251,000 |....11/20/2019 ...|....01/26/2032 ...
80286J-AB-1 ..... SREV 19A B - ABS ... |- 1.CFE ... ...93.3750 |....coounnnnns 2,801,251 |.... ....3,000,000 |.. 2,999,474 Lo e 266 [ e e 2.800 |...... 2.826 [MON ..... ... 84,000 [....11/20/2019 ...|....01/26/2032 ...
80286J-AC-9 ..... SREV 19A C - ABS . .. 1.F FE ..|... ...93.4978 |...coonnnnnnns 2,804,935 |.... .3,000,000 |.. 002,999,608 |...ieeeeeiiiieee fereereeeeeen 198 [ e e 3.000 |...... 3.026 [MON ..... ...11/20/2019 ...|....01/26/2032 ...
81124N-AE-0 ..... SCUL 30 B1 - CDO . s .. 1.CFE ..|... L..97.5472 | 1,950,945 |.... .2,000,000 |.. 002,000,000 [.eniiiiiiinines v e forii e 4.609 |...... 4.640 ....06/19/2022 ...|....07/20/2035 ...
827304-AA-4 ..... SLVRR 2019-1 A - ABS .... 4 oo |- 2.AFE ... ... 78.8255 |...coeennnnnns 1,949,349 |.... ... 2,472,993 |.. e 2,872,989 o e e e e 3.967 |...... 4.000 ...06/27/2019 ...|....07/15/2044 ...
85236K-AC6 ..... SIDC 2019-2 A2 - ABS .... 4 TG FE L ...93.9373 |t 9,393,733 |[.... .. 10,000,000 |.. ..10,000,000 |...weeveiennennnns forvvrniniiiiiiin o o e 3.080 |...... 3.100 ....11/13/2019 ...|....10/25/2044 ...
85573L-AA-9 ..... STARR 2019-1 A - ABS .... |4 ... .. 2.BFE ..|... ...85.5082 |..ccornnnnnnns 4,829,941 |.... 5,644,161 [ e (860) [ e e 4.089 |...... 4.115 ....04/28/2021 ...|....03/15/2044 ...
86803N-AA-5 ..... SNSTR 181 A - ABS .. |4 1FFE .. ...88.3084 |. .. 3,700,698 |. . 4,189,489 |.. .5.680 |[......5.682 ....11/20/2018 .. 11/20/2048
88315L-AE-8 ..... TMCL 2020-1 A - ABS |2 1FFE .. ...90.3279 |. 12,105,401 |. 13,597,907 |.. .2.730 |......2.347 ....11/24/2020 .. 08/21/2045
88315L-AQ-1 ..... TMCL 212 A - ABS ... .. |4 1FFE .. ...85.0052 |. ..5,156,983 |. .6,065,638 |.. .2.230 |......2.231 ....03/24/2021 .. 04/20/2046 ...
88315L-AS-7 ..... TMCL 2021-3 A - ABS .. 4 .. .. 1.F FE ..|... ...81.1037 |oeeeennnnnnns 2,825,653 |.... e 3,053,019 [oeeniieiiiiieeee oo 18128 | e e 1.940 |...... 4.640 ...06/01/2022 ...|....08/20/2046 ...
88603U-AA-7 ..... THRST 2021 A - ABS . [CR—. 4 .. .. 1.FFE . ...75.1023 |... ....10,664,778 |.... . 14,199,887 o i 17 e e e 4.163 |...... 4.163 ....06/17/2021 ...|....06/15/2040 ...
89656R-AA-8 ..... TRL 221 A = RMBS ..o eeeeen o e | s 4 .. .. 1.FFE . ...90.8391 |...ccoeiinnnns 4,474,865 |.... 4,926,147 |.. 4,925,979 [ e 4 e e e 4.550 |...... 4.550 ....04/20/2022 ...|....05/19/2052 ...
89680H-AA-O ..... TCF 2020-1 A - ABS i L .. 1.FFE . ...85.3061 |....covnnnnnns 7,792,569 |.... .9,134,831 |.. 8,433,376 [ e 14,361 [ e e 2.110 |...... 3.931 ....00/26/2022 ...|....09/20/2045 ...
90931L-AA-6 ..... UNITED AIRLINES 2016-1 PASS THROUGH TRUS .. N L 1.F FE . ...88.3990 |....coonunnnns 1,860,543 |.... .2,104,710 |.. e 2,108,702 [eneeeeeiiiieee feeeeeeeee e (270) [ e e 3.100 |...... 3.076 ....12/01/2017 ...|....01/07/2030 ...
91862@-AB-0 ..... LIFE SETTLEMENTS ABS (CLASS B) - ABS B L 2.BPL. . ...92.5060 |........cnnn. 5,341,171 |.... BT AR IS ORI RPN RN R RN 4.750 |...... 4.750 . ....10/04/2021 ...|....09/15/2041 ...
92211M-AE-3 ..... VDC 2018-2 A2 - ABS N 1.G FE . .. 2,877,500 |...97.8218 |......enneeeen 2,814,821 |.... e 2,877,500 [eeeeeeiiiiiieee e e e e 4.1% |...... 4.233 .. 120,740 |....11/16/2018 ...|....11/16/2043 ...
92212K-AB-2 VDC 2020-1 A2 - ABS i L 1.G FE . .. 8,626,172 ...88.0283 |.............. 7,702,480 |.... 8,642,435 [ e 16,263 [ e e 1.645 |...... 2.108 .. 131,043 |....07/20/2022 ... |....09/15/2045 ...
92212K-AC-0 . VDC 202 A2 - ABS . 2 1.G FE . .10,000,000 |...81.8520 |. ..8,185,196 |. 10,000,000 10,000,000 |.. .1.992 |......2.000 199,200 |....09/22/2020 .. 09/15/2045
9435311-AA-3 . WAAV 171 A - ABS ... 4 2.BFE ...77.0203 |. ..2,848,383 |. . 3,698,224 .3,670,09% |.. .3.844 |......4.400 142,160 [....05/04/2021 .. 11/15/2042
94354K-AA-8 . WAAV 2019-1 A - ABS 4 2.AFE . ...75.0073 |. .. 1,823,798 |. . 2,431,492 . 2,431,419 |.. .3.597 |......3.625 . 87,461 |....09/30/2019 .. 09/15/2044
94946D-AA-9 . WLKRG 2019-A A - RMBS |4 1.AFE. ...97.0086 |. 1,595,061 . 1,644,246 . 1,644,198 |.. .2.800 |......2.818 . 46,039 |....06/03/2019 .. 06/15/2038 ...
970630-AA-0 ..... WESTF 2017-A A - ABS . |4 2.BFE. ...76.8132 |. 1,094,632 . 1,425,057 1,424,365 |.. .4.690 |......4.751 . 66,835 |....07/28/2017 .. 08/15/2042 ...
97064G-AA-1 ... WESTF 2021-A A - ABS .... i L 1.F FE . ... 72,6856 |.....counnnnns 2,742,314 |.... T /85 A R Rt . ) AR AR RN 3.104 |...... 3.104 [MON ..... .. 117,109 |....05/07/2021 ...|....05/15/2046 ...
G6751@-AA-7 ... 17CAPITAL CREDIT FUND | TERM LOAN - ABS 45 1.FPL. ...88.7822 |...coonnnnnnns 3,354,064 |.... .. e B TTT 857 eeeeieiiieeee e o oo e 5.726 |...... 5.808 ... 75,184 |....02/24/2022 ...|....08/31/2032 ...
PPEOEM-2V-0 ..... Strategic Partners VIII, L.P. - ABS F PR 1.F .. ...99.4697 |.....ounnnnns 9,946,972 |.... .. 10,000,000 |.. B (0[O0 V[V R RN RN AR RN 5.643 |...... 5.716 | MON ..... .. 381,816 |....06/10/2021 ...|....03/10/2025 ...
PPEKJ1-98-1 ..... High River LLC - ABS N A ....2.B. . ...84.6958 |.............. 5,118,742 |.... ....6,043,677 |.. 8,043,677 o e e e e 4.582 |...... 4.582 [MON ..... .. 278,304 |....12/08/2021 ...|....12/31/2036 ...
PPES7T-5A-5 ..... CIP VIII Holdings SPV, L.P. Incorporated . v (4 e LE L .. 9,980,000 )...94.4111 |...oeeinns 9,441,109 |.... .. 10,000,000 |.. ...10,133,402 |...oooiiviniinnnns o 163,308 i s ol 6.580 |...... 6.164 .. 377,879 |....06/06/2022 ... |....11/11/2026 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 868,972,745 | XXX 818,891,467 875,991,606 871,849,533 3,340,646 XXX XXX XXX 5,284,687 16,520,934 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,037,415,881 | XXX 2,803,034,036 3,001,879,413 3,023,266,813 (2,989,983) XXX XXX XXX 24,641,266 81,372,456 XXX XXX
060505-GB-4 ..... BANK OF AMERICA CORP ......ccevvvnnvrriinnnnnenninnnnnnns oo ven | s 2 i L 2.CFE | 1,000,000 |...84.9820 |.........evvnnenn 849,820 |...ouunnnnnnns 1,000,000 [...oeerennnnn 1,000,000 ....01/20/2022 ...|....12/29/2049 ...
06055H-AB-9 ..... BANK OF AMERICA CORP oo |--2.CFE ... .. 3,000,000 |...97.7420 |...oennnneenn 2,932,260 |.... .3,000,000 |.. ....3,000,000 ....04/19/2022 ...|....12/29/2049 ...
064058-AL-4 ..... BANK OF NEW YORK MELLON CORP .. |- 2.AFE L .. 1,887,668 |.. 81.0660 |.............. 1,734,002 |.... .... 1,890,364 ....06/02/2022 ...|....12/29/2049 ...
29250N-Ali-5 ENBRIDGE INC ... .. 2.CFE ..|... ...1,983,240 |...91.0970 |...eeennnneens 1,836,516 |.... .... 1,983,706 ...04/17/2018 ...|....03/01/2078 ...
29250N-BN-4 ..... [ENBRIDGE INC ... .2.CFE .. 4,000,000 |...97.7190 |. .. 3,908,760 |. .4,000,000 |.. ....00/15/2022 .. 01/15/2083 ...
65339K-CB-4 . NEXTERA ENERGY CAPITAL HOLDINGS INC .2.BFE .. 5,000,000 |...81.5990 |. .. 4,079,950 |. .5,000,000 .5,000,000 |.. ....12/09/2021 .. 03/15/2082 ...
693475-BD-6 . PNC FINANCIAL SERVICES GROUP INC ... .2.BFE .. 3,007,500 |...94.2930 |. ..2,828,790 |. .3,000,000 .3,006,989 |.. ....07/26/2022 .. 12/29/2049 ...
693475-BF-1 ..... PNC FINANCIAL SERVICES GROUP INC .2.BFE .. ...97.9370 |. .. 3,917,480 |. .4,000,000 .4,000,000 |.. ....08/16/2022 .. 12/29/2049 ...
808513-CB-9 ..... CHARLES SCHIIAB CORP ... .2.BFE .. ...92.2170 |. .. 5,267,435 |. 5,411,308 |.. ....08/30/2022 .. 12/29/2049 ...
89356B-AC-2 ..... TRANSCANADA TRUST .. 2.CFE ..|... ...85.5290 |...cconnunnnns 3,820,580 |.... . s . ... 4,487,154 ...11/18/2019 ...|....08/15/2077 ...
902973-BC-9 ... US BANCORP ...vvveniiiiiuniniiiiiiiiiniieiiiniinneesccsnnnns fonn oe L2AFE L 1,316,565 |...82.2820 |.............. 1,416,073 [.......ceeen 1,721,000 ... 1,353,420 ....06/23/2022 ...|....01/15/2027 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 35,114,991 [ XXX 32,591,666 36,055,000 35,132,941 364,579 1,037,529 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 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
1309999999. Total - Hybrid Securities 35,114,991 | XXX 32,591,666 36,055,000 35,132,941 33,164 XXX XXX XXX 364,579 1,037,529 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
000000-00-0 ..... COMPASS POWER GENERATION, L.L.C. - TERM ... 3.0 ) .. 369,770 |...98.9792 |... ....360,602 ...4,590 |... ...10/12/2022 ... |....04/14/2029 ...
00186X-AJ-2 ..... APl GROUP DE, INC. .......... .. 3.CFE . 97,892 ...99.1042 |. ..97,974 |.. ...10/07/2021 .. 01/03/2029
02090C-AE-0 ..... BROOKS AUTOMATION, INC. - TL .. .4BFE .. ..95,244 1...95.3750 |. ....12/16/2022 .. 02/01/2029 ...
02376C-BA-2 ..... American Airlines, Inc. - 2017 Class B T . LABFE e ...99.8750 |. ....07/18/2022 .. 12/15/2023 ...
05350N-AL-8 ..... AVANTOR FUNDING, INC. ...cvvvvvvvvnnniiiiinnnnns .. 3.AFE ..|... ...99.6250 |... ....10/19/2021 ...|....11/08/2027 ...
11132V-AR-0 ..... BROADSTREET PARTNERS, INC. ..eevvenivevvennnnns . |--4.BFE ..|... ...96.9375 |... ....10/07/2021 ...|....01/27/2027 ...
14835J-A0-3 ..... CAST & CREW PAYROLL, LLC - INCREMENTAL T . |- 4.BFE ... ...98.4250 |... ...02/15/2022 ... |....12/29/2028 ...
14855N-AB-2 ..... CASTLELAKE AVIATION ONE DESIGNATED ACTIV . ..3.BFE ..|... ...98.9643 |... ...07/28/2022 ...|....10/22/2026 ...
20337E-AQ-4 ..... COMMSCOPE, INC. .vvvveviiiiiiieieiiiiiieeeees ...94.0312 |... ....12/16/2022 ...|....04/06/2026 ...
22282G-AC-1 ..... COVANTA HOLDING CORP - TERM LOAN B ...99.1458 |... ....07/18/2022 ...|....11/30/2028 ...
22282G-AD-9 ..... Term Loan C: Covanta Holding Corporation .. ...99.1458 |... ....07/18/2022 ...|....11/30/2028 ...
240226-AB-5 ... DCERT BUYER, INC. - INITIAL TERM LOAN (F . ...96.3750 |... ....10/18/2021 ...|....10/16/2026 ...
28542C-AC-3 ..... [ELECTRON BIDCO INC. ....eevvvvvvnnniiiiinnnnns ...97.2188 |. ....10/07/2021 .. 11/01/2028
31732F-AR-7 ..... FILTRATION GROUP CORPORATION - INCREMENT ...98.0179 |. ....10/19/2021 .. 10/21/2028
40416V-AE-5 ..... CORE & MAIN LP ..eveviiiiiiiiiieceeeiee ...98.5000 |. . A ....10/07/2021 .. 07/27/2028 ...
44108H-AJ-0 ..... HOSTESS BRANDS, LLC - 2019 REFINANCING T . ...99.5375 |... 394,960 |.... ....391,757 ...07/18/2022 ...|....08/03/2025 ...
50204E-AB-4 ..... LHS BORROWER, LLC - TERM LOAN B ...81.8750 |... 406,305 |.... ....491,886 ...02/16/2022 ...|....02/16/2029 ...
68163Y-AB-1 ..... OLYMPUS WATER US HOLDING CORPORATION ... B ...95.7778 |... 162,412 |.... ....163,213 ....12/16/2022 ...|....11/09/2028 ...
T1947J-AB-1 ..... PHYSICIAN PARTNERS, LLC - TERM LOAN 5. ...95.6250 |... 474,539 |.... ....491,607 ...02/03/2022 ...|....12/23/2028 ...
72165N-BH-1 ..... Pilot Travel Centers LLC - Initial Tranc . 5 .. ...98.6364 |... 466,163 |.... ....459,397 ....07/18/2022 ...|....08/04/2028 ...
78638J-AK-0 ..... SAFE FLEET HOLDINGS LLC - SEVEN YEAR TER .... 5. ...96.4375 |... 431,676 |.... ... 437,743 ....10/17/2022 ...|....02/23/2029 ...
80875A-AT-8 ..... SCIENTIFIC GAMES CORPORATION - FIRST LIE ... 5 .. ...98.4583 |... 244,915 |.... ....247,073 ...04/07/2022 ...|....04/14/2029 ...
86602K-AB-2 ..... SUMMIT BEHAVIORAL HEALTHCARE, LLC - TL . ...94.0000 |... 375,055 |.... ...379,045 ....12/16/2022 ...|....11/24/2028 ...
89334G-AZ-T7 ..... TRANS UNION LLC - TERM LOAN B ............. ...98.8594 |. 608,172 |.. ....07/18/2022 .. 12/01/2028
914908-BB-3 ..... UNIVISION COMMUNICATIONS INC. - TERM LOA . ...96.8750 |. .248,645 |.. ...10/18/2021 .. 01/31/2029
92828K-AN-2 ...... VIRTUSA CORPORATION - TERM LOAN .. ...96.2500 |. ..96,507 |.. ....12/16/2022 .. 02/15/2029
L5000D-AC-1 ..... ICON PUBLIC LIMITED COMPANY ... ...99.5938 |. 232,053 ....07/18/2022 .. 07/03/2028 ...
L5000D-AD-9 ..... PRA HEALTH SCIENCES INC . . ...99.5938 |. ..57,816 ....07/18/2022 .. 07/03/2028 ...
P2121Y-AS-7 ..... CARNIVAL CORPORAT ION C...... 3.C FE .. 142,832 ]...93.2500 |... ... 142,956 ... 103 |. . . 122 ... ....10/07/2021 ...|....10/18/2028 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 7,165,833 | XXX 7,173,196 7,239 XXX XXX 42,765 192,116 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 7,165,833 | XXX 7,059,795 7,318,465 7,173,196 7,239 XXX XXX 42,765 192,116 XXX XXX
2419999999. Total - Issuer Obligations 2,178,220,529 [ XXX 1,999,390,090 2,155,742,083 2,167,644,406 (4,173,574) 1,593,410 XXX XXX 19,884,194 62,475,735 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 53,088,187 | XXX 49,726,180 53,919,119 53,063,012 20,205 XXX XXX 562,037 915,024 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 46,212,301 [ XXX 36,430,949 26,593,908 39,688, 133 (2,203,341) XXX XXX 278,702 3,658,802 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 872,710,110 [ XXX 822,263,194 879,730,057 875,586,759 3,340,452 XXX XXX 5,286,120 16,606,919 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans 7,165,833 | XXX 7,059,795 7,318,465 7,173,196 7,239 XXX XXX 42,765 192,116 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX
2509999999 - Total Bonds 3,157,396,961 [ XXX 2,914,870,207 3,123,303,632 3,143,155,505 (3,009,020) 1,593,410 XXX XXX 26,053,818 83,848,596 XXX XXX
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Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
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 ........cooeeeeeeeeeeeeennnennees [evvveenenns [ oo 120,000.000 |........... 25.00)....... 0.000|............. 2,037,600 |...... 16.980 ... 2,037,600 .............. 3,000,000 [ oo 19,242 ] | (962,400)]...ceeeeeeeeiiinnns foveiiiiiiiiiiiiiies [ (962,400).....ccceeennnnn .. 2.A FE ..|..01/04/2022 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 2,037,600 XXX 2,037,600 3,000,000 119,242 (962,400) (962,400 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 2,037,600 XXX 2,037,600 3,000,000 119,242 (962,400) (962,400 XXX XXX

4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates

4509999999 - Total Preferred Stocks

(962,400)

(962,400

Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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Showing All COMMON STOCKS Owned December 31 of Current Year
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value
3 4 7 8 10 11 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 TM IDX ETF eeeeieeeeeeiiie e e eenneeeeees | ........... | ........ | ................... 14,232.000 |.oeevvnnnnens 2,721,016 |........ 191.190 [oovvennnnnnnns 2,721,016 [ 3,254,925 |..uuuiiiiiiiiee e [oeeereeieeeeens 45,053 |.eeuiiiiiiiiiiinireennens reeeeenaaees (709,694)]- .- oo eeeemnnneeeeennns Jernennaaraeenns (709,694) [-.oeeeemeniiiiainnnnnns .. 09/29/2022 .| .eiis wennns
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 2,721,016 XXX 2,721,016 3,254,925 45,053 (709,694) (709,694) XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX

5989999999 - Total Common Stocks

2,721,016

2,721,016

3,254,925

45,053

(709,694)

(709,694)

5999999999 - Total Preferred and Common Stocks

4,758,616

4,758,616

6,254,925

(1,672,004))

(1,672,004)

Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

€13

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-FB-2 ......... UNITED STATES TREASURY ... +|--..08/16/2022 ... | JP MORGAN CHASE BANK/HSBCSI .. ...49,488,281 |.. ...50,000,000 |..
91282C-FF-3 ......... UNITED STATES TREASURY ... U wen |- 11702/2022 ... | JP MORGAN SECLRITIES INC. ..... - 537,914 |.. 600,000 [..
912820-FT-3 ......... UNITED STATES TREASURY ...uutstestessessesestet et ettt ettt nnene | cnenesnesneanas ... 11/02/2022 ... | BNP PARIBAS SECURITIES BOND .....usessessessensisesesesentessentest ettt 504,422 [oooiiiiiiiiiiiiiiins 600,000
0109999999. Subtotal - Bonds - U.S. Governments 50,620,617 51,200,000
798153-0B-1 ......... [ SAN JOSE CALIF FING AUTH LEASE REV ..vvoovoveseossessessesssssssssesnssnssnssnssnssnsssnssnssnnssnssnessnssnnsane |esesssessnsennes ....04/08/2022 ... |MORGAN STANLEY 00 ...utuseuseusessesessesessens et et et et e ettt ettt sn ettt et sn e snesnennennennes |srennensensensennensennennennenens |oressensensensensensens 4,705,000 |..veviiiiiiiiiiiienies 4,705,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 4,705,000 4,705,000
54445C-AA-1 ......... DEPARTVENT OF AIRPORTS OF THE CITY OF LO ... +|-...03/02/2022 ... | MERRILL LYNCH PIERCE FENNER .. ... 3,000,000 |.. ... 3,000,000 |..
54660D-AJ-8 ......... LOUISVILLE/JEFFERSON COUNTY METRO GOVERN ... S wven|-+--03/22/2022 ... | MERRILL LYNCH PIERCE FENNER .. - ... 4,000,000 |.. ... 4,000,000 |..
64971X-S7-4 ......... NEN YORK N Y CITY TRANSITIONAL FIN AUTH .teieeiersurnersinnnnsensenseesensesseesiesiesicsissinsecsinsnesnnsensnennnne | conconesneanenas ....03/30/2022 ... | MORGAN STANLEY 00 ....tususeusessensessensesenseas et est et e st e ettt e e e b e nnesnesnennennennes |srennessensennensensennennennennens |orensensensensensensens 9,955,500 [veveveiiiiiiienes 10,000,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 16,955,500 17,000,000
00091U-AG-8 ABPCI 11 C - CDO ... wer |-...08/26/2022 ... | SOCIETE GENERALE - ...10,000,000 |.. ...10,000,000 |..

002223-AA-3 . .| ANTF 1 A1 - CDO . 12/02/2022 ... | JP MORGAN CHASE BANK/HSBCSI 23,000,000 23,000,000
.| ANTF 1 A2 - CDO ..

002223-AC-9 . . 12/02/2022 ... | JP MORGAN CHASE BANK/HSBCSI .. 40,000,000 40,000,000
002223-AD-7 . .| ANTF 1 B1 - CDO . 12/02/2022 ... | JP MORGAN CHASE BANK/HSBCSI .. 36,600,000
00404A-AP-4 . ..| ACADIA HEALTHCARE COMPANY INC . .| CREDIT SUISSE SECURITIES (USA) . 915,000
00790R-AA-2 . .| ADVANCED DRAINAGE SYSTEMS INC . .| WELLS FARGO ..... 507,500

01882Y-AD-8 ALLIANT ENERGY FINANCE LLC .... - |----02/23/2022 ... |WELLS FARGO

| 2,994,990 |..
...10/24/2022 ... [US BANCORP INVESTMENTS INC. ..

... 5,734,206 |..

.... 7,300,000 [..

03027X-BJ-8 AMERICAN TOWER CORP

03674X-AN-6 . ..| ANTERO RESOURCES CORP 02/17/2022 ... |Market AXess .................. .381,119 .350,000
03718N-AB-2 . .. | ANTOFAGASTA PLC .. ....05/10/2022 ... [ JP MORGAN CHASE BANK/HSBCSI . 4,910,550 .5,000,000
03969Y-AC-2 . .| ARDAGH METAL PACKA ...06/30/2022 ... [Various ............. .981,250 . 1,000,000

:...03/10/2022 ... | SOCIETE GENERALE ..
....07/15/2022 ... [ JP MORGAN CHASE BANK/HSBCSI ..
...10/12/2022 ... [RBC CAPITAL MARKETS, LLC

| ares 6381 - 0 ...
ARES 66 B - CDO ...

039937-AE-7 .
04019R-AG-6

.6,000,000
....6,000,000 [..

.6,000,000
....6,000,000 [..

04636N-AE-3 ......... ASTRAZENECA FINANCE LLC ... .| ... 1,983,759 [.. .... 2,367,000 [..
05369A-AA-9 ......... AVIATION CAPITAL GROUP LLC - |----09/30/2022 ... | JP MORGAN CHASE BANK/HSBCSI .. .... 2,903,708 |.. ... 3,474,000 |..
05369A-AL-5 ......... AVIATION CAPITAL GROUP LLC .. ...10/05/2022 ... [CITIGROUP GLOBAL MARKETS, INC .. ... 1,225,575 |.. .... 1,500,000 [..
05377R-ES-9 . .| AESOP 212 B - ABS .......... 04/27/2022 ... |MIZUHO_SECURITIES ... . 4,501,563 .5,000,000

05453G-AC-9 . .. | AXALTA COATING SYSTEMS LLC
05554L-AG-7 . .. | BXCMM 2021-1 A - CDO .
058498-All-6 ......... BALL CORP
08576P-AA-9 ......... BERRY GLOBAL INC

09/22/2022 ... |Various ..
12/01/2022 ... |BNP PARIBAS SECURITIES BOND
.|-...07/12/2022 ... |DEUTSCHE BANK SECURITIES, INC. .
.|....06/15/2022 ... |Barclays Capital

...04/22/2022 ... BANK OF NEW YORK/NATIXIS, NEW ..

. 1,237,666
10,265,580

. 1,530,000
10,660,000

....5,000,000 [.. ....5,000,000 [..

092013-AJ-1 ......... BLACKROCK ELBERT CLO V, LLC - CDO .... .|

092913-AL-6 BLACKROCK ELBERT CLO V, LLC - CDO ... ...04/22/2022 ... [BANK OF NEW YORK/NATIXIS, NEW .. ....5,000,000 [.. ....5,000,000 [..
096594-21-0 . ..|BNP PARIBAS SA ............ 01/12/2022 ... | BNP PARIBAS SECURITIES BOND .. .6,000,000 . 6,000,000
110122-DU-9 . .. | BRISTOL-MYERS SQUIBB CO 02/15/2022 ... |MERRILL LYNCH PIERCE FENNER .2,989,110 .3,000,000
11136F-BR-1 . .| BROADCOM INC .............. 03/31/2022 ... |HSBC SECWRITIES INC. ........... . 4,797,648 . 4,800,000
11271L-AC-6 BROOKFIELD FINANCE INC .... ....02/02/2022 ... CITIGROUP GLOBAL MARKETS, INC .. ... 3,996,008 |.. .... 3,730,000 [..
120568-8C-3 BUNGE LIMITED FINANCE CORP .. ...02/10/2022 ... [CITIGROUP GLOBAL MARKETS, INC ... 1,780,646 |.. .... 1,872,000 [..
12327A-AA-6 . ..|BJETS 221 A - ABS .. 05/05/2022 ... | DEUTSCHE BANK SECURITIES, INC. . 2,997,783 . 3,090,000
12510H-AN-0 . ..[CAUTO 211 A4 - ABS ... 02/10/2022 ... | MIZUHO_SECURITIES . 2,996,247 . 3,140,000
12510H-AP-5 . ..| CARS DB4 LP - NET LEASE MORTGAGE NOTES, 03/08/2022 ... | GOLDMAN .. 10,999,045 11,000,000
12510H-AQ-3 . ..| CAUTO 2022-1A A2 - ABS .... 03/08/2022 ... | GOLDMAN . 2,999,581 . 3,000,000
12530J-AA-0 . .| CFMT 22AB2 A - CMO/RMBS 02/14/2022 ... | UknownNOMURA . . 5,999,064 . 6,336,000
12530J-AB-8 CFMT 22AB2 M1 - CMO/RVBS . [+ 12/25/2022 ... {VAFTOUS ettt e e e e e e e aaa e e e e e e s aae e e e e aeis [ereeeeeeeniie e e e e e e e e e e s e s [erieee e e e e 2,932,214 |.. ... 3,349,782 |..
12565K-AA-5 CLIF 211 A - RUBS .. ...00/29/2022 ... |BAIRD ROBERT W & CO . ..5,495,393 |.. .... 6,401,914 .

12653C-AK-4 .
12661P-AA-7 .
12807C-AA-1 .

..| CNX RESOURCES CORP .
..| CSL FINANCE PLC ..
.| CAI 2020-1 A - AB

. 492,500
..2,947,229
. 5,004,673

.500,000
. 3,007,000
. 5,514,792

09/28/2022 ... |Barclays Capital ....
....09/30/2022 ... MERRILL LYNCH PIERCE FENNER
...06/07/2022 ... |CANTOR ...............

...07/25/2022 ... |MORGAN STANLEY CO

14040H-CU-7 CAPITAL ONE FINANCIAL CORP .. .| ...10,000,000 |.. ...10,000,000 |..
141781-BV-5 ......... CARGILL INC ....04/19/2022 ... (MITSUBISHI .... 2,964,236 |.. .... 2,980,000 [..
156700-BB-1 ......... LUMEN TECHNOLOGIES INC ... ....10/06/2022 ... [BAIRD ROBERT W & CO . 432,500 |.. 500,000 |..
156700-BD-7 ......... LUMEN TECHNOLOGIES INC ... ...10/05/2022 ... | Various , .... 1,000,000 [..
15674X-AE-0 . ..| CERB 38 A2 - CDO ... 10/26/2022 ... BANK OF NEW YORK/NATIXIS, NEW 20,000,000 20,000,000
15674X-AG-5 . ..|CERB 38 B - CDO 10/26/2022 ... [BANK OF NEW YORK/NATIXIS, NEW .. 14,500,000 14,500,000
15674X-AJ-9 . .|CERB 38 C - CDO .. 10/26/2022 ... BANK OF NEW YORK/NATIXIS, NEW 19,700,000 19,700,000

171484-AE-8 ......... CHURCHILL DOWNS INC ...09/29/2022 ... [ Various

782,540 |.. 873,000 |..
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17151J-AC-3 CHWML 1 B - CDO .. ...04/22/2022 ... |WELLS FARGO ...10,000,000 |.. ...10,000,000 |..
17327C-AQ-6 . .| CITIGROUP INC .... 01/18/2022 ... |CITIGROUP GLOBAL MARKETS, INC . 1,000,000 . 1,000,000
204429-AA-2 . .. | COMPANIA CERVECERIAS UNIDAS SA ...01/13/2022 ... [ JP MORGAN CHASE BANK/HSBCSI .. . 9,987,400 10,000,000
21036P-BK-3 . ..| CONSTELLATION BRANDS INC 05/02/2022 ... |MERRILL LYNCH PIERCE FENNER . 1,999,839 .2,001,000
238021-AA-9 ......... COLO 2021-1 A2 - ABS .... .|....07/21/2022 ... .... 1,000,000 |..
2380211-AG6 ......... COLO 212 A2 - ABS .|-...06/14/2022 ... .... 3,993,888 |.. .... 4,562,000 |..
24703T-AE-6 ......... DELL INTERNATIONAL LLC . .|....08/17/2022 ... |CREDIT SUISSE SECURITIES (USA) . .... 9,819,108 |.. .... 9,613,000 |..
29260F-AE-0 ......... ENDEAVOR ENERGY RESOURCES LP .. .|--..10/07/2022 ... |Various .. .. 1,529,773 |.. .... 1,550,000 |..
203640-AZ-1 ......... ENTERGY LOUISIANA LLC .|....10/11/2022 ... |Various .. .... 2,736,000 |..
293658-AA-1 .........|ENTEGRIS ESCROW CORP . ...09/28/2022 ... MERRILL LYNCH PIERCE FENNER .. s
20444U-BU-9 .. .. |EQUINIX INC ....ovnnnnnns 03/31/2022 ... |MERRILL LYNCH PIERCE FENNER . 4,973,700 5,000,000
31738K-AA-T . ..| FASST 2020-JR4 Class A1 - ABS . 12/26/2022 ... |Direct ... .. 18,363 .. 18,363
33767P-AA-6 . .| FKH 22SFR2 A - RMBS ..... 06/15/2022 ... | MORGAN STANLEY CO . 9,645,937 10,000,000
33768N-AC-6 . ..| FKH 22SFR1 B - RWBS .. 04/05/2022 ... [MORGAN STANLEY CO ..2,499,943 . 2,500,000
33829I-AE-9 . .| MORGN 195R BR - CDO ..... ....02/09/2022 ... |CITIGROUP GLOBAL MARKETS, 11,150,000 11,150,000
345397-B5-1 FORD MOTOR CREDIT COMPANY LLC . .|--..08/16/2022 ... |CITIGROUP GLOBAL MARKETS, 868,750 |.. .... 1,000,000 |..
34964R-AE-3 FCO 19 B - CDO ... ...08/10/2022 ... |BANK OF NEW YORK/NATIXIS, ...10,000,000 |.. ...10,000,000 |..
34964R-AG-8 . .|FCO 19 C - CDO ... 08/10/2022 ... |BANK OF NEW YORK/NATIXIS, 10,000,000 10,000,000
36165R-AC-9 GRUPO CEMENTOS DE CHIHUAHUA SAB DE CV .. ....01/10/2022 ... |CITIGROUP GLOBAL MARKETS, .... 7,499,100 |.. .... 7,500,000 |..
37045X-DII-3 GENERAL MOTORS FINANCIAL COMPANY INC ...06/06/2022 ... |MIZUHO_SECURITIES .... 9,988,800 |.. ...10,000,000 |..
37959P-AG-2 . .. | SEACO 2021-2 A - RMBS 05/25/2022 ... |RBC CAPITAL MARKETS, LLC ... . 5,753,570 . 6,368,531
428357-AA-5 . ..|HIFI 221 A2 - ABS .. 02/04/2022 ... |CREDIT SUISSE SECURITIES (USA) . ..4,999,895 .5,000,000
435765-AJ-1 . ..|HOLLY ENERGY PARTNERS LP .. 06/17/2022 ... |Various .........ccc.... .505,281 .525,000
45866F-AN-4 ......... INTERCONT INENTAL EXCHANGE INC . . |--..01/24/2022 ... [MORGAN STANLEY CO ... ... 4,978,220 |.. .... 5,348,000 |..
46604E-AL-6 ......... IVYH 9RR CRR - CDO .... . |-...02/14/2022 ... |BANK OF NEW YORK/NATIXIS, NEW .. .... 6,000,000 |.. ....6,000,000 |..
46604E-AN-2 ......... IVYH IX-R DRR - CDO .. .|--..06/08/2022 ... |Various ....6,116,000 |.. .... 6,250,000 |..
46604E-AQ-5 ......... IVYH 9RR ERR - ABS ... . |-...02/14/2022 ... |BANK OF NEW YORK/NATIXIS, NEW .. .... 1,940,000 |.. .... 2,000,000 |..
46647P-CU-8 ......... JPMORGAN CHASE & CO. . . |--..01/18/2022 ... [ JP MORGAN CHASE BANK/HSBCSI .... 5,000,000 |.. .... 5,000,000 |..
50077L-BC-9 ......... KRAFT HEINZ FOODS CO .... . |....02/17/2022 ... | PERSHING LLC .... 1,037,500 |.. .... 1,000,000 |..
52607M-AA-T ......... LFT 2021-1 A - ABS ...05/12/2022 ... [MERRILL LYNCH PIERCE FENNER .....eeeeeueeeeeeneeeeeeennneeeeeennis e e e eeenn s e e e eennanseeemnnnnseeeennnnnseeeennnn |rennnnnneeerennnnsseeeennnnnneeeees |onnuaneeeeennninneeeees 2,994,215 |.. .... 3,349,000 |..
55617L-AQ-5 ......... MACY'S RETAIL HOLDINGS LLC .. ...03/02/2022 ... |CREDIT SUISSE SECURITIES (USA) .... ....250,000 |.. ...250,000 |..
55617L-AR-3 . ..|MACY'S RETAIL HOLDINGS LLC 03/02/2022 ... |CREDIT SUISSE SECURITIES (USA) . .250,000 .250,000
571903-BJ-1 . ..|MARRIOTT INTERNATIONAL INC .. 10/05/2022 ... |US BANCORP INVESTMENTS INC. . 3,094,759 . 3,191,000
57665R-AN-6 . ..|MATCH GROUP HOLDINGS I LLC . 09/29/2022 ... [Various ..........ceeeeeeeuaanes . 859,325 . 1,000,000
61034U-AE-5 ......... MCMML 10R BR - CDO ..|....04/22/2022 ... DEUTSCHE BANK SECURITIES, INC. .... 5,000,000 |.. .... 5,000,000 |..
61747Y-ET-8 ......... MORGAN STANLEY ... . |--..07/18/2022 ... [MORGAN STANLEY CO ... ... 13,000,000 |.. ... 13,000,000 |..
61747Y-EV-3 ......... MORGAN STANLEY ... . |-...10/14/2022 ... [MORGAN STANLEY CO ... .... 5,000,000 |.. .... 5,000,000 |..
62886H-BE-0 ......... NCL CORPORATION LTD .. . |--..10/11/2022 ... | Various ....677,780 |.. ....750,000 |..
62886H-BG-5 ......... NCL CORPORATION LTD .. .|-...02/10/2022 ... | JP MORGAN CHASE BANK/HSBCSI .. ....250,000 |.. ....250,000 |..
62057TH-Ad-4 ......... NABORS INDUSTRIES INC . |--..09/27/2022 ... [Market Axess
637432-NY-7 ......... NATIONAL RURAL UTILITIES COOPERATIVE FIN . .|-...01/31/2022 ... | JP MORGAN CHASE BANK/HSBCSI .. .
6533%K-CB-4 ......... NEXTERA ENERGY CAPITAL HOLDINGS INC .. ...06/01/2022 ... |Barclays Capital .. ..(5,000,000)].. ..(5,000,000)]..
65339K-CG-3 . .. |NEXTERA ENERGY CAPITAL HOLDINGS INC 06/21/2022 ... |WELLS FARGO .. . 4,999,750 .5,001,000
6533%K-CH-1 . .| NEXTERA ENERGY CAPITAL HOLDINGS INC 06/21/2022 ... | WELLS FARGO ..... . 4,999,050 .5,001,000
680665-AJ-5 . L OLIN CORP i 02/10/2022 ... |MERRILL LYNCH PIERCE FENNER ....510,625 .500,000
68268V-AB-1 ......... ONEMAIN FINANCIAL ISSUANCE TRUST 2022-2 .. .|-...08/31/2022 ... [RBC CAPITAL MARKETS, LLC ... 14,996,006 |.. ... 15,000,000 |..
68269D-AA-2 ......... ODART 221 A1 - ABS . .|....06/10/2022 ... |Barclays Capital .. .... 5,999,610 |.. ....6,000,000 |..
68269D-AC-8 ......... ODART 221 B - ABS .. .|--..06/10/2022 ... |Barclays Capital .. .... 4,999,360 |.. ....5,000,000 |..
69435#-AA-4 ......... PES REUSS-PLACID LLC - RMBS . . |...09/07/2022 ... | Unknoun ...30,000,000 |.. ... 30,000,000 |..
707569-AS-8 ......... PENN ENTERTAINVENT INC . |--..08/19/2022 ... | JEFFERIES .. .... 1,000,000 |..
70806C-AE-2 ......... PENNANTPARK CLO V LLC - CDO ... . |-...09/23/2022 ... |CREDIT SUISSE SECURITIES (USA) .... .... 3,000,000 |..
70806C-AG-7 ......... PENNANTPARK CLO V LLC - CDO ... . |--..09/23/2022 ... |CREDIT SUISSE SECURITIES (USA) .... ... 14,000,000 |.. ... 14,000,000 |..
70806C-AJ-1 ......... PNTPK 5 C - CDO ...09/23/2022 ... |CREDIT SUISSE SECURITIES (USA) . ... 14,000,000 |.. ... 14,000,000 |..
70806E-AN-8 . ..|PNTPK 4 A1A - CDO .. 12/01/2022 ... |BNP PARIBAS SECURITIES BOND . 6,751,500 . 7,000,000
74331U-AC-2 . .. |PROG 22SFR3 B - RIBS . 04/05/2022 ... [RBC CAPITAL MARKETS, LLC . 2,749,251 . 2,863,000
74334D-AC-T7 ......... PROG 22SFR6 B - RMBS ... ...07/25/2022 ... [RBC CAPITAL MARKETS, LLC ... ... 15,999,747 |.. ... 16,000,000 |..




¢eld

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE D - PART 3

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
74969X-AA-9 RPIT 221 A - CMO/RVBS .. ...01/21/2022 ... |Barclays Capital .... 8,987,565 |.. .... 9,000,000 |..
78016F-Z5-6 . ..|ROYAL BANK OF CANADA . ....07/25/2022 ... |RBC CAPITAL MARKETS, LLC . 9,999,900 10,000,000
808513-BQ-7 .........| CHARLES SCHAB CORP .. .. 12/22/2022 .| TD Securities ... 15,525,171 15,990,000
81124N-AE-0 . .| SCUL 30 BT - CDO ...... ....05/19/2022 ... | JP MORGAN CHASE . 2,000,000 . 2,000,000
81685V-AA-1 SEMPRA INFRASTRUCTURE PARTNERS LP .. .|...04/20/2022 ... |Various .. 14,371,433 |.. ... 14,873,000 |..
835495-AP-7 SONOCO PRODUCTS €O ... ...01/11/2022 ... | JP MORGAN CHASE BANK/HSBCSI 5,989,080 |.. ....6,000,000 |..
872540-AT-6 . .| TJX COMPANIES INC 02/18/2022 ... |CITIGROUP GLOBAL MARKETS, INC . 3,948,447 . 3,688,000
87971M-Bli-2 TELUS CORP ....02/23/2022 ... |TD Securities 4,985,650 |.. ....5,000,000 |..
88104L-AE-3 TERRAFORM POWER OPERATING LLC . . .|....06/16/2022 ... |BAIRD ROBERT W & CO . 457,500 |.. 500,000 ..
88315L-AS-7 . ..| TMCL 2021-3 A - ABS ..... C ....06/01/2022 ... |CANTOR ......... . 3,193,430 . 3,666,000
89114T-20-8 . .| TORONTO-DOMINION BANK C ....01/05/2022 ... |TD Securities . 3,449,971 . 3,464,000
89114T-2V-7 . ..| TORONTO-DOMINION BANK C ....03/07/2022 ...|TD Securities . 4,990,250 .5,000,000
89115A-2C-5 . .| TORONTO-DOMINION BANK C ....06/01/2022 ...|TD Securities 15,000,000 15,000,000
89115A-2H-4 . .| TORONTO-DOMINION BANK C ....09/08/2022 ... |TD Securities 11,900,000 11,900,000
89117F-8Z-5 TORONTO-DOMINION BANK ... . |C... ....10/06/2022 ...|TD Securities ... 2,000,000 .. .... 2,000,000 |..
89236T-GY-5 TOYOTA MOTOR CREDIT CORP .. ...08/30/2022 ... CITIGROUP GLOBAL MARKETS, INC .. ... 4,559,191 |.. .... 4,550,000 |..
894164-AA-0 . ..| TRAVEL + LEISURE CO .. 12/16/2022 ... | GOLDMAN ....oovvivininiieiiiiiinnns ....631,875 . 750,000
89656R-AA-8 . ..|TRL 221 A - RMBS ... 04/20/2022 ... |CREDIT SUISSE SECURITIES (USA) . . 4,999,785 .5,000,000
89680H-AA-O . ..| TOF 2020-1 A - ABS ... 09/26/2022 ... |BAIRD ROBERT W & CO ............ ..4,490,922 . 5,224,850
902133-AY-3 . .| TYCO ELECTRONICS GROUP SA ....02/02/2022 ... |DEUTSCHE BANK SECURITIES, INC. . 1,998,657 . 2,030,000
902613-AK-4 . ..| UBS GROUP AG ....01/04/2022 ... UBS . .5,000,000 .5,000,000
902613-AP-3 . .| UBS GROUP AG ....06/03/2022 ... |UBS .... . 2,000,000 . 2,000,000
90290M-AD-3 US FOODS INC ... .|-...08/16/2022 ... |MERRILL LYNCH PIERCE FENNER .. ... 1,415,625 |.. .... 1,500,000 |..
907818-FX-1 .........[UNION PACIFIC CORP . ...02/09/2022 ... [JP MORGAN CHASE BANK/HSBOSI ... ..eeeeeeeeeeeeeeee e e e e eee e e e e e e e e e e e e e e e e e e e e e e eennns e e e eennnnneees |rennnnnnseeeennnnneeeennnnnneeeees |oennuaneeeeennnnneeeens 4,999,569 |.. .... 5,020,000 |..
91159H-JH-4 ......... [US BANCORP ........... 10/18/2022 ... | US BANCORP INVESTMENTS INC. . 4,000,000 . 4,000,000
92212K-AB-2 . ..|VDC 2020-1 A2 - ABS 07/20/2022 ... | CANTOR . 1,126,172 . 1,250,000
92556H-AD-9 ......... | PARAMOUNT GLOBAL ...... 02/04/2022 ... |Various . 6,973,508 . 6,469,000
92838*-AA-3 .........|Vistadet 2022-1 EETC Class A .. ....08/18/2022 ... |DIRECT ... 8,000,000 .. .... 8,000,000 |..
93710W-AA-3 ......... WASH MULTIFAMILY ACQUISITION INC ... .|-...12/16/2022 ... | JP MORGAN CHASE BANK/HSBCSI .. .... 376,000 |..
943531-AA-3 ......... WAAV 171 A - ABS .|--..10/15/2022 ... |Direct .. ..
95000U-2U-6 WELLS FARGO & CO ...02/23/2022 ... |WELLS FARGO .. 5,000,000 .. .... 5,000,000 |..
984851-AF-2 . .| YARA INTERNATIONAL ASA . ....06/22/2022 ... |Various 14,182,581 14,241,000
38242#-AC-8 Goodman Nor th American Partnership LLC .... .|....01/06/2022 ... |WELLS FARGO .. .... 7,500,000 |.. .... 7,500,000 |..
518056-AG-3 ......... LaSalle Property Fund REIT, Inc. ... . |--..02/10/2022 ... |MERRILL LYNCH PIERCE FENNER .. .... 5,000,000 |.. .... 5,000,000 |..
674003-C@-5 ......... Oaktree Capital Management L.P. .... .|-...01/12/2022 ... | JP MORGAN CHASE BANK/HSBCSI .. .. .... 4,400,000 |.. .... 4,400,000 |..
G67518-AA-T7 ......... 17CAPITAL CREDIT FUND | TERM LOAN .ierniuiiiiimenneeeernnnunaeeaennnnnasaennnnnnaseennnnnnsseennnnnnnseennnnnnaseeene |eoseeesnnnsesnnes 2 002/24/2022 ... [ 17 CAPITAL ...iiiiiiennie et iinnne e e eeeenniaseeeennnsseeeennnaeeesennnaaneeeennnnateeennnnanateernnnnnnteerennnnasaenne |oennnnsteerennnnnseeerennnnseeernes |oonanaeeeeennnanaeeeees 5,000,000 f-.oeeiiiniiiiiainnnnn 5,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 800,892,077 813,483,231
060505-GB~4 ......... BANK OF AMERICA CORP .... .|--.-01/20/2022 ... |MERRILL LYNCH PIERCE FENNER .. .... 1,000,000 |.. .... 1,000,000 |..
06055H-AB-9 ......... BANK OF AMERICA CORP .... .|-...04/19/2022 ... |MERRILL LYNCH PIERCE FENNER .. .... 3,000,000 |.. .... 3,000,000 |..
064058-AL-4 .........[BANK OF NEW YORK MELLON CORP .. ...06/02/2022 ... |MORGAN STANLEY CO .... 1,887,668 |.. .... 2,139,000 |..
29250N-BN-4 ......... | ENBRIDGE INC ....00/15/2022 ... | JP MORGAN CHASE BANK/HSBCSI . 4,000,000 . 4,000,000
65339K-CB-4 . .. |NEXTERA ENERGY CAPITAL HOLDINGS INC .. .|-...06/01/2022 ... [Barclays Capital .... 5,000,000 |.. ....5,000,000 |..
693475-BD-6 ......... PNC FINANCIAL SERVICES GROUP INC ... .|-...07/26/2022 ... |BNP PARIBAS SECURITIES BOND .. .... 3,007,500 |.. .... 3,000,000 |..
693475-BF-1 ......... PNC FINANCIAL SERVICES GROUP INC ... .|--..08/16/2022 ... |MERRILL LYNCH PIERCE FENNER .. .... 4,000,000 |.. .... 4,000,000 |..
808513-CB-9 ......... CHARLES SCHWAB CORP .. .|...08/30/2022 ... |Various .... 5,409,205 |.. .... 5,712,000 |..
902973-BC-9 ......... US BANCORP ...06/23/2022 ... [CITIGROUP GLOBAL MARKETS, INC .. ... 1,316,565 |.. ... 1,721,000 |..
1309999999. Subtotal - Bonds - Hybrid Securities 28,620,938 29,572,000
50204E-AB—4 ......... LHS BORROWER, LLC = TERM LOAN B ...eeeeeieeeeeeeeee e e e e et e e e e emee e e e e e e e e e e e e e e e e rnnnn e e e eennnneeees [ nneeeeennnnnnnes B2 (o 02 0 = PR RSP UPPUPPR IR 495,000 |-eveuneeeennieeeeeennas 500,000
000000-00-0 ......... COMPASS POWER GENERATION, L.L.C. - TERM .. .|....10/12/2022 ... [DIRECT ... ... 387,177 .. .400,000 |..
02090C-AE-O0 ......... BROOKS AUTOMATION, INC. - TL .|--..12/16/2022 ... [DIRECT ... .. .. 99,472 |..
02376C-BA-2 ......... American Airlines, Inc. - 2017 Class B T ... ...07/18/2022 ... |DIRECT ... ....196,750 |.. ...200,000 |..
14835J-AQ-3 . ..|CAST & CREW PAYROLL, LLC - INCREMENTAL T . 02/15/2022 ... | DIRECT . 298,500
14855N-AB-2 ......... CASTLELAKE AVIATION ONE DESIGNATED ACTIV . ....07/28/2022 ... |DIRECT ... .
20337E-AQ-4 ......... COMMSCOPE, INC. ...eeeeeeeeviieeeeennaa .|--..12/16/2022 ... [DIRECT ... .... 303,217 |..
22282G-AC-1 ......... COVANTA HOLDING CORP - TERM LOAN B .|....07/18/2022 ... |DIRECT ... ... 487,105 |..
22282G-AD-9 ......... Term Loan C: Covanta Holding Corporation . .|....07/18/2022 ... |DIRECT ... .. 36,671 |..
24022K-AB-5 ........ DCERT BUYER, INC. - INITIAL TERM LOAN (F . ...02/01/2022 ... |DIRECT ...
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285420-AC-3 ......... [ELECTRON BIDCO INC. ...cevvrvrrniiiiiininnninanns ....03/01/2022 ... | DIRECT
29267Y-AS-1 .........|ENERGIZER HOLDINGS, INC. - 2020 TERM LOA .... ....02/01/2022 ... |DIRECT
40416V-AE-5 ......... CORE & MAIN LP ....01/01/2022 ... | DIRECT
44108H-AJ-0 .. .| HOSTESS BRANDS, LLC - 2019 REFINANCING T . ....07/18/2022 ... |DIRECT ..
68163Y-AB-1 ......... OLYMPUS WATER US HOLDING CORPORATION ....12/16/2022 ... |DIRECT
T1947J-AB-1 ......... PHYSICIAN PARTNERS, LLC - TERM LOAN ....02/03/2022 ... |DIRECT
72165N-BH-1 .. .|Pilot Travel Centers LLC - Initial Tranc . ....07/18/2022 ... |DIRECT .. . .
78638J-AK-0 ......... SAFE FLEET HOLDINGS LLC - SEVEN YEAR TER ....10/17/2022 ... |DIRECT 439,701 450,000
80875A-AT-8 ......... SCIENTIFIC GAMES CORPORATION - FIRST LIE .... ....04/07/2022 ... |DIRECT 248,125 250,000
86602K-AB-2 .. .| SUMMIT BEHAVIORAL HEALTHCARE, LLC - TL ....12/16/2022 ... |DIRECT ..
89334G-AZ-T7 ......... TRANS UNION LLC - TERM LOAN B ....07/18/2022 ... |DIRECT
92828K-AN-2 .......... VIRTUSA CORPORATION - TERM LOAN ....12/16/2022 ... |DIRECT
L5000D-AC-1 .. .| ICON PUBLIC LIMITED COMPANY .. ....07/18/2022 ... |DIRECT ..
L5000D-AD-9 ICON PUBLIC LIMITED COMPANY .. ...07/18/2022 ... [DIRECT
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 5,825,403 5,980,498
2509999997. Total - Bonds - Part 3 907,619,535 921,940,729 1,278,923
2509999998. Total - Bonds - Part 5 234,427,184 236,323,000 482,806
2509999999. Total - Bonds 1,142,046,718 1, 158,263,729 1,761,729
744600-39-6 ......... |PUBL|C STORAGE ...t iiietun it ittt st e ittt e et e e e e e e e e e s e e e rr e s e e e e s e e e rr e e s s rrraaeees | ................ |....01/04/2022 oo | MORGAN STANLEY 00 iuvunniiiiiuuunniiiiiiiuis e s iietui s s s teusis e s e s eeui s e e e eesna s e e s sesnasesssesnnnsssessennnsssnnes [onnsseseeesnnnsennees 120,000.000 |...cevvnniiiiinnnnnnns 3,000,000 f..oiiiiiiiiiiiiiiiiiis 0.00 fooiiiiiiiiiiiiiiiiiie i
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 S S = PP PPPTPPPPP [T PP PPN AT 09/29/2022 ... | CREDIT SUISSE SECURITIES (USA) eevruuieeeeuuuusaeeennuuseeeennnusssesennnanasaenennnnseeennnnnsssesennnnnsesennnnns [reennnnnnseeennnnnnseeeees 161.000 [.oeeveneieiiiiiieeeees R T P PP PPPTI
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 31,578 XXX
5989999997. Total - Common Stocks - Part 3 31,578 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 31,578 XXX
5999999999. Total - Preferred and Common Stocks 3,031,578 XXX
6009999999 - Totals 1,145,078,296 XXX 1,761,729
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233383-AA-6 .. | DY8 LEASING LLC ..11/26/2022 .| Paydown ... .. 250,000 ... 250,000 . 250,199 |.. .. (199)|... ..250,000 |.... ..12/10/2025 .
36295N-NM-5 ...| GN 675496 - RIBS . ..12/01/2022 .| Paydown . .... 310 ....301 ). ..06/15/2038 .
36296D-A7-3 .. | GN 687730 - RVBS . ..12/01/2022 . | Paydown . 16,752 16,371 |. ..07/15/2038 .
36296D-LC-0 .. | GN 688023 - RMBS . ..12/01/2022 .| Paydown . ..3,662 .3,598 | ..10/15/2038 .
36296T-US-0 .. | GN 700893 - RMBS . weeennn |.12/01/2022 . | Paydown ... s .25,593 |.. N ...25,156 |.... ..11/15/2038 .
716540-BC-5 .. | PETROLEOS NEXICANOS .rrrrrooooo... oo Coveen [+12/20/2022 . [VAFTOUS vvrervencercerens |oevreereeneeneennenne oreeneeneensd00,000 |-ovvvervnes. 400,000 [ooovv... 400,000 |-vvvnene 400,000 [-.eveeereins ferneeieneieneins [eoreeieeeieeins oo [ [ 400,000 .12/20/2022 .
NOMURA SECURITIES/FIXED
91282C-DL-2 ...|UNITED STATES TREASURY ...eeeeeeeeeeenneeeeeennn | e ..03/31/2022 .| INCOME .....ceeemeeeeeeens foeeemmneeeeeenies Jereeeeeens 235,352 |.ceeernennnns 250,000 |...evnnnnnnn 252,940 |eevennnnnns 252,927 [oeeeeenieeeeeeenn e (100)]+eeeeemmeeeeemenn Jrmmeeeeeennnn (100) [ e 252,827 [oeeeeeeiiiieeeee s (17,476)]......... (17,476)]-cceveeeeee 1,257 [..11/30/2028 .
BMO CAPITAL MARKETS

91282C-FB-2 .. |UNITED STATES TREASURY ......eoeieeeevvenneeennns | nneens ..09/09/2022 .| CORP ...eeuueeevinnnnaraes foornnnnnnnneennnnnnns fonnnaees 16,497,305 |......... 17,000,000 |........ 16,826,016 [....ooevvenniiiieinn [oorermnnianieeennnn forneeeees 2,340 [ e 2,340 | e 16,828,356 |...ooeevvennans foeeennnn (331,051)[......... (331,051) - ceeeennnn 54,626 |..07/31/2027 .
0109999999. Subtotal - Bonds - U.S. Governments 17,428,083 17,045,427 17,775,391 949,443 1,152 17,776,610 (348,527) (348,527) 66,889 XXX

532386-AB-5 .. [LILE FINANCE LTD . . [C......]..11/06/2022 .[Paydoun ... ...180,725 |... .... 180,725 .... 180,725 . 180,727 |.. .. ..180,725 |.... ..05/06/2025 .
0309999999. Subtotal - Bonds All Other Governments 180,725 180,725 180,725 180,727 (2) 180,725 XXX

108151-VU-2 .. |BRIDGEPORT | 12/09/2022 . |Ca|| @ 100.00 . ...690,000 |... .... 690,000 ....860,168 . 856,054 |.. oo |eeennnn. (18,619)]... ..837,435 |.... oo e (147,435)]........ (147,435)]... .. ..01/15/2030 .
0709999999. Subtotal - Bonds - U.S. Political Subd|V|S|ons of States, Temtorles and Po ns 690,000 690,000 860,168 856,054 (18,619) 837,435 (147,435) (147,435) 56,824 XXX

3128LX-UH-1 .. | FH G02384 = RMBS ......cceeeeeeeeeieeenniieeeeens [ oo ..12/01/2022 .| Paydown .....ovieeemneiees feeennee e e 4,868 |.cceennnns 4,868 ....4,877 |.. e (9] ....4,868 ... ..11/01/2036 .
3137A4-HG-5 .. |FHR 3772 HB - CMO/RMBS ..12/01/2022 . | Paydown . 217,039 . 217,039 |.. .200,872 |.. .213,710 3,329 ..217,039 |. .. 12/15/2025 .
31417A-JB-6 .. | FN AB3857 - RMBS . ..12/01/2022 .| Paydown . 42,321 ...42,321 (.. .. 43,002 |.. 42,696 . (375) 42,321 |. ..11/01/2026 .
314178-7M-6 .. | FN AC6299 - RMBS . ..12/01/2022 . | Paydown . 292,367 . 292,367 |.. .305,981 |.. . 306,757 (14,390) ..292,367 |. ..12/01/2039 .
31418M-J7-8 .. | FN AD0285 - RIBS . ..06/01/2022 .| Paydown . 1 1 1 a1 R ..09/01/2022 .
57563N-AD-0 .. | MEFA 2020-A A - ABS ... ..12/25/2022 . | Paydown .. 1,515,677 ..1,515,677 |.. . 1,615,237 |.. 1,515,259 418 ..1,515,677 |. ..02/25/2040 .

..... (2,017,900)|..... (2,017,900} (...

79467B-DW-2 .. | SALES TAX SECURITIZATION CORP ILL . . .. 11/17/2022 . |FUNB FUNDS . oo foreenn 7,982,100 |......... 10,000,000 |........ 10,000,000 |........ 10,000,000 |.. . e | 10,000,000 |.... ...284,951..01/01/2036 .
83755V-R5-5 ...| SOUTH DAKOTA ST HEALTH & EDL FACS AUTH R foeee ..11/18/2022 . |RBC CAPITAL MARKETS P PP PPPIN IFPPPPTN 12,025,681 |......... 15,900,000 ]........ 15,900,000 |........ 15,900,000 J.vvvvreeriiiinn forneiiiiiiiiiiiins i foiii s e 15,900,000 foveeiiiiinniaes forennn (3,874,319)|...... (3,874,319)............ 447,862 .. 11/01/2034 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 22,080,054 27,972,273 27,969,972 27,983,300 (11,027) (11,027) 27,972,273 (5,892,219) (5,892,219) 758,151 XXX

00206R-HP-0 .. [ AT&T INC ... ..04/21/2022 . |Call @ 100.00 ... 4,082,039 [.......... 4,000,000 |......... 4,015,130 . (551)f... .(2,950) ... .(2,950) ... ... 140,989 |.. 12/15/2023 .
00287Y-AL-3 .. | ABBVIE INC ..11/06/2022 . |Maturity @ 100.00 .. ...3,000,000 |.......... 3,000,000 |......... 2,981,861 2,169 |... ...87,000 |..11/06/2022 .

.. 55,775 [..03/15/2022 .

. (1 025) ... .
.. 65,923 [..08/30/2022 .

00287Y-CS-6 .. [ABBVIE INC ..01/12/2022 . Call @ 100.00 .......cooeaforrrenninninnnannis [oernnn. 4,850,000 f...ooennn. 4,850,000 |.......... 4,992,348 .
...10,28 |...

010392-FQ-6 .. | ALABAMA POIIER CO . . ..02/23/2022 . Call @ 100.00 .......oooerferrrenniniinnnannis [orre... 6,545,000 |........... 6,545,000

023761-AA-7 .. | AMERICAN AIRLINES 2017-1 CLASS AA PASS T ... | ....... ..08/15/2022 . | Paydown .... .... 190,000 ..08/15/2030 .
02376A-AA-7 .. | AMERICAN AIRLINES 2017-2 PASS THROUGH TR ....|....... ..10/15/2022 . | Paydown .... .. 108,244 ..04/15/2031 .
02377B-AB-2 .. | AMERICAN AIRLINES 2015-2 PASS THROUGH TR ....|....... ..00/22/2022 . | Paydown ..03/22/2029 .
0258M0-EG-0 .. | AMERICAN EXPRESS CREDIT CORP ...........c..ce.. ..01/26/2022 . |Call @ 100.00 .. ... 3,007,000 ..03/03/2022 .
03027X-AL-4 .. | AMERICAN TOWER CORP ... ..01/15/2022 . |Maturity @ 100.00 .. ..5,000,000 |......... 4,916,600 ..01/15/2022 .
032095-AL-5 .. | AMPHENOL CORP ........... .. 11/18/2022 .| Jane Street ..... .3,736,275 |.. K . (771,126) ..00/15/2031 .
04317@-AE-8 .. | ARTHUR J. GALLAGHER & CO. . ..06/14/2022 . |Maturity @ 100.00 7,572,315 ..7,500,000 |. o ..06/14/2022 .
053484-AB-7 .. | AVALONBAY COMMUNITIES INC . .. 11/18/2022 . | MIZUHO_SECURITIES . . ..4,494,645 . (937,412)|. . (937,412) ..01/15/2032 .
05491U-BD-9 ...| BBCMS 2018-C2 A5 - CMBS ... .| 11/29/2022 . [Barclays Capital .... 5 000,000 |......... 5,149,800 . . (13,886)... .. (13,886) |... ... (352,240)]........ (352,240)|.... .. 12/15/2051 .
055650-DA-3 ...|BP CAPITAL MARKETS PLC .. ..06/27/2022 . |Call @ 100.00 ......oovveefermeenniiiiinniiiis [ereeee 1,932,101 [, 1,930,000 1,997,241 |......... 1,960,769 |.. .. (4,539)[... . . (26,230)|......... (26,230) ... ..03/17/2025 .
06051G-Hl-4 .. | BANK OF AMERICA CORP ..... ..11/28/2022 .| GOLDMAN ... . 2,000,000 |.. .2,000,000 |.. 22,000,000 [...vvvvrreiiiiiins forreeeiiiiiien . 2 000,000 |. (124,360) (. . (124,360) ..07/23/2029 .
06406G-AA-9 .. | BANK OF NEW YORK MELLON CORP ..12/02/2022 . | GOLDMAN ... .5,000,000 |.. . 4,744,900 |.. 19,643 ..4,859,112 |. (316,012)|. . (316,012) ..10/30/2028 .
06406R-AB-3 .. | BANK OF NEW YORK MELLON CORP .. 11/18/2022 . | Jane Street . 1,988,000 |.. .2,000,047 |.. (1,087) .. 1,993,503 |. (136,065)|. . (136,085) ..02/07/2028 .
06406R-AH-0 .. | BANK OF NEW YORK MELLON CORP ..11/18/2022 . | SUSQUEHANNA .. .5,000,000 |.. .5,066,200 |.. (5,832) ..5,040,021 |. (278,321)|. . (278,321) ..04/28/2028 .
O7177M-AL-7 .. | BAXALTA INC .oeevriiieeiiiiieee e [ e ..04/20/2022 . |Call @ 100.00 ..5,000,000 |......... 5,279,600 (16,580)|... 225,000,000 [.vvvvreeriiinnn forreneieiiiiins e, ..06/23/2022 .

CITIGROUP GLOBAL
0778FP-AG-4 .. | BELL TELEPHONE COMPANY OF CANADA OR BELL ... [C...... .. 11/2172022 . [MARKETS, INC ...oovvevvens ferneaniiiiiiiniiiis feeeeens 3,902,100 |.......... 5,000,000 |......... 4,978,080 |......... 4,978,775 [oevveeeeiiiiiinns [ 1,698 | [ 1,698 [oeeeeiiiiinns [ 4,980,468 |......eevieiiin | (1,078,368)..... (1,078,368)]...ccenneen 137,660 |..02/15/2032 .
JP MORGAN SECURITIES
....... ..11/30/2022 .| INC.
....... ..11/30/2022 . | GOLDMAN ....
MERRILL LYNCH PIERCE
09247X-AS-0 .. | BLACKROCK INC ...uvvveeeeeeiiiiieeeeeiiiiieeeeees [ L 11/18/2022 L [FENNER .....ooveeeeeiee | o, 3,996,000 |.......... 5,000,000]......... 4,955,500 |.......... 4,955,713 |oooeeeeiiieeeee o 3,462 |.vveeeeeiiees | 3,462 ..o | 4,959,175 |.oovveeeeeeens o (963,175)|........ (968,175)).ceeennnnnees 99,750 |..02/25/2032 .

08160B-AD-6 .. | BMARK 2018-B5 A4 - CMBS ...
08162U-Al-0 .. | BMARK 2018-B8 A5 - CMBS ...

..2,831,250 |...

. ..3,000,000 |......... 3,136,758
..2,828,438 |...

. ..3,007,529 |..
..3,000,000 |......... 3,089,993

. 3,064,578 |..

(12,980)f... ..3,084,548 |....

..3,056,279 |....

.. (253,208)]........ (253,298)|...

. .. 126,579 |..07/17/2051 .
.. (227,841))........ (227,841))...

..01/18/2052 .
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09260R-AA-4 .. |ELB V A1 = CDO ..oovvivrnineiiciiiieee e (PR, ..06/12/2022 .| Paydown .....eenviiiiinnnnsfoeriiniineeeiiii e 7,500,000 |..counnnnn 7,500,000 |......... 7,500,000 |......... 7,500,000 [.oeevveveneniirinnn Joevnnnineeiinins oo e e e R V[V V[0 [0 R KPR R R 72,366 |..12/15/2031 .
JP MORGAN CHASE
10373Q-AE-0 .. | BP CAPITAL MARKETS AMERICA INC .....covvnvvenns [eenens ..11/18/2022 . | BANK/HSBCS| ...2,904,270 |.......... 3,000,000 |......... 3,000,000 . (95,730)f......... (95,730))... ..11/06/2028 .
103730-AL-4 .. | BP CAPITAL MARKETS AMERICA INC .........coeeees | enenns ..08/19/2022 . [Call @ 100.00 .. ..1,957,000 |........... 1,957,000 |......... 1,982,128 ..(2,999)f... .. (2,999) ... ...(3,366)]...........(3,366)|... ..05/10/2023 .
JP MORGAN CHASE
11272B-AA-1 .. | BROOKF IELD FINANCE | (UK) PLC . ..11/21/2022 .| BANK/HSBCSI .. ..4,401,983|... ..5,754,000 |......... 5,740,708 1,028 [ s 1,028 |... ..01/30/2032 .
12327A-AA-6 .. | BJETS 221 A - ABS ..12/156/2022 . | Paydown 264,646 |... ... 264,646 ...7,898 [... ..06/15/2037 .
12327B-AA-4 .. | BJETS 211 A - ABS .. ..12/15/2022 .| Paydown ... 1,085,783 |........... 1,055,783 .10 ... ..04/15/2036 .
124857-AM-5 .. | PARAMOUNT GLOBAL ... ..03/03/2022 .| Call @ 100.00 .. ... 7,258,480 |.......... 6,916,000 .(1,21)f... ..08/15/2024 .
12510H-AN-0 .. | CAUTO 211 A4 - ABS .... .. 12/15/2022 .| Paydown ....eeieeeinniees |eeenneeeeeeenees [ 4,579 [eeeeeeiiinnns 4,579 ..08/15/2051 .
12510H-AP-5 .. | CAUTO 221 A1 - ABS . ..12/156/2022 . | Paydown . ..03/15/2062 .
12510H-AQ-3 .. | CAUTO 221 A2 - ABS . ..12/15/2022 . [Paydown . N ..03/15/2052 .
12527G-AC-7 .. | CF INDUSTRIES INC ... ..04/18/2022 .| Call @ 100.00 . 5 658 288 |. ..06/01/2023 .
12530J-AA-0 .. | CFMT 22AB2 A - CMO/RMBS . ..12/25/2022 . | Paydown ..02/26/2052 .
12530M-AA-3 .. | SORT 2020-1 AT = ABS ....evvvveniiiiiiniinieeeens [ eeeeee ..12/16/2022 . | Paydown ... . . ..07/15/2060 .
12531W-AZ-5 .. | CFCRE 2016-C3 ASB - CMBS .. ..12/01/2022 .| Paydown ... 1,289,059 |... e (9,798) |... . 1 289 059 |.... ..01/10/2048 .
12545C-AD-2 ...| CWHL 2007-10 A4 - CMO/RMBS .. ..11/01/2022 .| Paydown ... .32,231 ... ....16,208 |... ..07/25/2037 .
12565K-AA-5 .. | CLIF 211 A = RMBS ..oreeeeieeeieieeeeeeeneees [ [on 12/18/2022 . [ Paydown .... ...723,6% |... . 723 696 ....694,843 ....28,853 [... ..02/18/2046 .
12591K-AC-9 .. | COMM 2013-CCRE12 ASB - CMBS . ..12/01/2022 . | Paydown . 886,436 |... ....886,436 |............ 912,978 ...(2,616) [... ..10/15/2046 .
12636Y-AC-6 .. | CRH AMERICA FINANCE INC ..12/05/2022 .| TRUIST ... ...1,908,284 |... ..2,013,000 |......... 2,000,338 ..04/04/2028 .
126650-BZ-2 .. | CVS HEALTH CORP ....eevviviiviiiieeiciiiieeeceens [ eeeeee ..08/29/2022 .| Call @ 100.00 .. ...3,000,000 |.......... 3,000,000 |......... 2,874,820 .. 12/01/2022 .
12694@-AA-2 .. | CONTROL PASS-THRU TRUST SERIES 2016-A (A ..12/10/2022 . | Paydown . ...332,574 . 332,575 |.. . 325,97 |.. N ..09/10/2031 .
12807C-AA-1 .. | CAl 2020-1 A - ABS .........ccceee ..12/25/2022 . | Paydown . 1,168,573 ..1,168,573 |.. . 1,141,931 |.. . 1 168 573 |. ..09/25/2045 .
136385-Ali-1 .. | CANADIAN NATURAL RESOURCES LTD ..12/27/2022 .|Call @ 100.00 2,461,500 ..2,461,500 |.. . 2,517,450 |.. ..2,461,500 |. ..01/15/2023 .
15673E-AA-1 .. | CERB XXVIII A - CDO ... ..10/17/2022 . |Paydown ....... . 965,013 |.. .... 965,013 |.. ..965,013 |. ..10/15/2031 .
166764-AH-3 .. | CHEVRON CORP ..05/06/2022 .| Call @ 100.00 .. ... 10,550,000 |........ 10,540, 163 10,547,689 |.... ..06/24/2023 .
166764-BK-5 .. | CHEVRON CORP ... ..05/06/2022 .| Call @ 100.00 .. . ... 10,000,000 |........ 10,000,000 10,000,000 |.... ..06/16/2023 .
172967-NE-7 .. | CITIGROUP INC oevveeieeineieeeeeeeeeeeeeeeeeen [ eeeeene ..11/18/2022 . |Market Axess ... ... 2,743,650 |........... 3,500,000 |......... 3,500,000 (756,350)... ..11/03/2032 .
17321J-AE-4 .. | CGCMT 2013-GC15 AAB - CMBS ..12/01/2022 . | Paydown ... .. 1,645,079 |... ..1,645,079 |......... 1,694,393 . .. (4,441))... ..09/12/2046 .
17322N-AA-2 .. | CMLTI 2014-J1 A1 - CMO/RVBS . ..12/01/2022 .| Paydown . 300,431 . 300,431 |.. .301,651 |.. .301,151 (720) ..05/25/2044 .
17323E-AD-5 .. | CMLTI 2014-J2 A1 - CMO/RMBS . ..12/01/2022 . | Paydown . .40,09% .. 40,006 |.. .. 40,443 |.. 40,312 (216) N R .. 11/25/2044 .
189054-AT-6 .. | CLOROX CO .. ..06/10/2022 .|Call @ 100.00 8,500,000 . 8,500,000 |.. . 8,289,660 |.. ,479,426 13,207 ..8,492,633 |. .. 7,367 |. ..7,367 ..09/15/2022 .
189054-AU-3 .. | CLOROX CO ..06/08/2022 .|Call @ 100.00 .. 1,989,536 . 1,970,000 |.. . 1,987,139 |.. . 1,975,500 ..1,974,635 |. .(4,635)[. .(4,635) .. 12/15/2024 .
20826F-AQ-9 .. | CONOCOPHILLIPS CO ... ..05/06/2022 . [Call @ 100.00 .. ..3,640,000 |.. . 3,978,011 |.. 3,840,334 ..3,823,336 |. (183,336). . (183,336) ..03/15/2026 .
225401-AB-4 .. | CREDIT SUISSE GROUP AG .. ..01/05/2022 .| Call @ 100.00 ... 11,002,000 |........ 11,004,041 |........ 11,002,010 |.. .11,002,000 |.... . ..01/09/2023 .
22822R-BH-2 ...| CROCAS 2018-2 C = RMBS ...cevvveeeeeeeneieeeeee | e ..11/22/2022 . | Market Axess ... .. 2,000,000 |......... 2,000,000 ..2,000,000 |.... ..07/15/2048 .
23291G-AC-8 .. |DLL 2019-1 A3 = ABS ...ovvivieeiiiiiiniinieeens [ s ..01/20/2022 . | Paydown ...56,017 |.... ..04/20/2023 .
JP MORGAN CHASE
25156P-BB-8 .. | DEUTSCHE TELEKOM INTERNATIONAL FINANCE B C ..11/18/2022 .| BANK/HSBCSI .. 1,937,359 . 2,010,000 |.. . 2,000,995 |.. ..2,004,4% |. . (67,137). ..06/21/2028 .
25389J-A0-9 ...|DIGITAL REALTY TRUST LP ... ..01/31/2022 . [Cal| @ 100.00 4,163,850 ..3,750,000 |.. . 4,144,688 |.. ..3,993,146 |. (243,146)). ..10/01/2025 .
256677-AF-2 .. | DOLLAR GENERAL CORP ... ..11/18/2022 .| Jane Street .. 2,864,351 ..3,003,000 |.. . 2,999,967 |.. ..3,001,253 |. (136,902) (. ..06/01/2028 .
256746-AH-1 .. | DOLLAR TREE INC ..... ..11/28/2022 .|Various ....... 6,003,517 ..6,308,000 |.. . 6,649,602 |.. ..6,565,506 |. (561,989). ..05/15/2028 .
25746U-BP-3 ...| DOMINION ENERGY INC ....ccvvvnnviviiinnniiniiinnnn | eeeees .09/15/2022 . |Maturity @ 100.00 ...2,000,000 |.......... 2,000,000 |......... 1,882,220 ..2,000,000 |.... ..09/15/2022 .
278062-AC-8 .. | EATON CORP ..09/12/2022 .|Call @ 100.00 .. 6,000,000 |-......... 6,000,000 |......... 5,879,653 ..5,997,990 |.... .. 11/02/2022 .
29414H-AA-9 ...| EOLE FINANCE SPC . .. 11/24/2022 . | Paydown ... ... 393,264 . 393,264 |.. . 393,264 |.. ... (2) ..393,264 |. ..02/24/2024 .
30040W-AF-5 .. | EVERSOURCE ENERGY ... ..11/18/2022 .| Jane Street .. 1,908,285 ..2,014,000 |.. . 2,000,008 |.. ..1,126 ..2,004,575 |. ..04/01/2029 .
30161M-AL-7 .. | CONSTELLATION ENERGY GENERATION LLC .. ..03/14/2022 .| Call @ 100.00 .. ...2,858,000 |............ 2,858,000 |......... 2,977,436 ..(5,195) ... ..2,858,000 |.... ..06/15/2022 .
NATIONAL FINANCIAL
31620M-AY-2 .. |FIDELITY NATIONAL INFORMATION SERVICES | ... |....... 1172172022 .| SERVICES €O .ovvvvvvvens |ovvvvvniiniiiiiiinnns Jeveenn... 3,678,596 ... 3,995,000 |......... 3,988,771 ..3,991,383 |.... .. (312,757) ..06/156/2028 .
31738K-AA-7 .. | FASST 2020-JR4 Class A1 - ABS . ..11/25/2022 .| Paydown . . 543,583 |.. . 534,657 |.. ..543,583 |. ..10/25/2050 .
33767P-AA-6 .. |FKH 2022-SFR2 A - RMBS ........eceevvvveniiiiiinns] oeenns ..11/01/2022 .| Paydown ... ...56,235 |.... ..07/19/2039 .
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33830P-AG-6 .. |MORGN | B2 = CDO ..eovvnrvvriiniiniiiiiiiiieeees (PR, ..02/23/2022 . | Paydown ......covvviininnnns foerniinneeciiins o 11,150,000 |......... 11,150,000 |........ 11,150,000 |........ 11,150,000 |.evvveniiviinnnns [ i e [ e 11,150,000 [..oovvvvvnniiiinn fooeereiiiiiiiinnes v ..01/15/2033 .
340711-AV-2 .. | FLORIDA GAS TRANSMISSION COMPANY LLC . ..07/15/2022 . |Maturity @ 100.00 .. ...5,000,000 |.......... 5,000,000 |......... 5,001,250 |......... 5,000,083 |.. ..07/15/2022 .
34531F-AC-7 .. |FORDR 2017-REV1 C - ABS ..02/156/2022 . | Paydown .... 2,001,000 |......... 2,000,087 |......... 2,000,976 |.. ..08/15/2028 .
345397-1IF-6 .. | FORD MOTOR CREDIT COMPANY LLC ....eeeevveeeeaee | s ..09/20/2022 . |Maturity @ 100.00 .... 5,000,000 |......... 5,110,250 ..5,013,359 |.. .(13,359)... ..09/20/2022 .
345397-XA-6 .. | FORD MOTOR CREDIT COMPANY LLC .....ccevvvenvveee | eennnns ..01/09/2022 . |Maturity @ 100.00 .... 8,160,000 |......... 8,249,231 . 8,160,308 |.. .... (308)]... ..01/09/2022 .
36256X-AE-2 .. | GMCAR 2019-1 Ad = ABS ....ceevreeeeeecenieeeee [ ..10/17/2022 .| Paydown ... 18,175,000 |........ 18,170,6% |........ 18,173,807 |.. 1,193 |... ..07/16/2024 .
37045X-AW-6 .. | GENERAL MOTORS FINANCIAL COMPANY INC .........|.eeee. ..04/10/2022 . |Maturity @ 100.00 .. .. 7,000,000 ......... 7,139,180 |......... 7,002,985 |.. ..04/10/2022 .
JP MORGAN CHASE
378272-BG-2 .. | GLENCORE FUNDING LLC ..11/21/2022 .| BANK/HSBCSI .. .. 5,000,000 ......... 4,988,650 |..........4,988,926 |......ooevvvennnnns fooriiiinnnnnnn902 |oiiiiiiiiniii o902 [ [ 4,989,828 [ e (1,043,778)|..... (1,043,778))... ..09/23/2031 .
37959P-AG-2 ...| SEACO 2021-2 A - RMBS ..12/17/2022 .| Paydown . 437,051 |.. . 394,848 |.. ..08/19/2041 .
38141G-GS-7 .. | GOLDMAN SACHS GROUP INC ... ..01/24/2022 . |Maturity @ 100.00 .. ..1,016,000 |......... 1,085,423 ..01/24/2022 .
38217T-AA-3 .. | GOODG 2020-1 A = ABS ...eeeeeeeeieeeeennnieeees [ e ..12/15/2022 .| Paydown ... ... 841,784 ....841,363 ..04/15/2085 .
38217U-AA-0 .. | GOODG 2021-1 A = ABS ...evivviirinniiiiiiniieens [ s ..12/16/2022 . | Paydown ... .... 911,553 ... 911,322 ..10/16/2056 .
445658-CE-5 ...| J B HUNT TRANSPORT SERVICES INC ..08/15/2022 . |Maturity @ 100.00 .. ... 10,000,000 9,985,250 10 000 000 |.... ..08/15/2022 .
448055-AK-9 .. | CENOVUS ENERGY INC (PRE-MERGER) ..02/04/2022 .| Call @ 100.00 . 1,000,000 |.. . 1,041,200 |.. ..1,000,773 |. .(9,773)[. .(9,773) ..04/15/2024 .
454889-AS-5 ...| INDIANA MICHIGAN POWER CO ..11/18/2022 .| SMBC NIKKO SECURITIES . .. 2,000,000 1,993,700 ..1,996,277 |.... (113,797)[........ (113,797)|... ..05/15/2028 .
45783N-AA-5 .. | INSTR 2021-1 A = RMBS ....oviviviiiniiiiiiinnnns [ eeeeees ..12/16/2022 . |Paydown .....eenvvvviinnnnsfoerinininnieiiiiins Jennn 239,619 [l 239,619 e 239,489 ..02/16/2054 .
46625H-JD-3 ...| JPMORGAN CHASE & CO ..eevvveeeeeeeeeeneeeeeennn | s ..01/24/2022 . |Maturity @ 100.00 ...... |-cevueeeeeeeennnnes fennnnn... 4,500,000 |...........4,500,000 |......... 4,476,015 ..01/24/2022 .
46644V-BK-1 .. | JPMMT 154 2A3 - CMO/RMBS ....oevvvnivviinnnienns [ eeees ..12/01/2022 .| Paydown 743,300 |... 743,300 ... 741,789 ..06/26/2045 .
524660-AW-7 .. |LEGGETT & PLATT INC ..08/15/2022 . |Maturity @ 100.00 .. ...1,000,000 |.......... 1,000,000 ... 955,110 ..08/15/2022 .
55316A-AD-2 .. |MMAF 2017-B A4 - ABS .....ovviiiiiiiiiiiiiiiinins [ s ..11/16/2022 . | Paydown ... ... 1,052,960 |... ..1,052,960 |......... 1,023,839 ..11/15/2024 .
55316A-AE-0 .. | MMAF 2017-B A5 - ABS . ..12/15/2022 .| Paydown . ...297,346 . 297,346 |.. .292,746 |.. N .- ..06/15/2040 .
577081-AY-8 .. |MATTEL INC ... ..12/27/2022 .| Call @ 100.00 .. 2,000,000 . 2,000,000 |.. . 1,894,510 |.. . 1 997 267 |. ..2,733 |. ..03/15/2023 .
58507L-AC-3 .. | MEDTRONIC GLOB ..05/12/2022 .|Call @ 100.00 3,002,032 ..2,954,000 |.. . 2,998,812 |.. ,984, ..2,982,097 |. . (28,097)[. ..04/01/2027 .
61034¥-AA-9 .. |MCMML X A - CDO ..... N ..06/20/2022 . | Paydown . ..10,000,000 10,000,000 |.. 10,000,000 |.. 10,000,000 10,000,000 |. R ..08/20/2031 .
61034W-AC-5 .. |MCMML X B - CDO .. C......|..05/20/2022 .|Paydown .... ...err...5,000,000 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 |.. ........5,000,000 |.... ..08/20/2031 .
61691A-BJ-1 .. |MSC 2015-UBS8 ASB = CMBS ......ovvvvvvviniieeens [ ennns ..12/01/2022 .| Paydown ......eovvvviinnnnsfovriniiininniiiii e 1,008,102 |.......... 1,008,102 {......... 1,038,336 |......... 1,015,102 |ooovvveiieiiiiinn [ (A0 [0[0) ) R R (A0 [0[0) ) PR R 1,008,102 [oeiiviiiiiiiens Jovvniiiieeiiiins oo .. 12/17/2048 .
BNP PARIBAS SECURITIES
61747Y-ED-3 .. | MORGAN STANLEY .. 12/05/2022 .| BOND .eevnviiininineniens foorenniineneciiiis e 3,938,700 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 [.oeevvevennniiriinn Joevnnnieriiinins oo s e e 5,000,000 [..ceeeiiiiiiiien fenne (1,061,300)|..... (1,061,300)f..vvvvvnnnen 154,553 |..07/21/2032 .
61747Y-EH-4 .. | MORGAN STANLEY ..12/05/2022 .| GOLDMAN .... ...3,614,715|........... 4,500,000 |......... 4,500,000 |......... 4,500,000 ..4,500,000 |.... (885,285)]........ (885,285)|... ..10/20/2032 .
61761A-AZ-1 .. | MSBAM 2012-C5 A4 - CMBS . ..04/26/2022 .| Paydown . ..2,287,408 |.. ..2,332,963 |.. 2,286,875 ..533 ..2,287,408 |. ..08/17/2045 .
61766C-AF-6 .. |MSC 2016-UBS9 ASB - CMBS .. ..12/01/2022 .| Paydown . ...49,588 |.. .. 51,074 |.. 49,975 (388) 49,588 |. ..03/17/2049 .
61766E-BC-8 .. | MSBAM 2016-C29 ASB - CMBS ... ..12/01/2022 . | Paydown . . 482,376 |.. . 496,842 |.. . 486,177 .(8,802) ..482,376 |. ..06/17/2049 .
637432-N\I-3 ...|NATIONAL RURAL UTILITIES COOPERATIVE FIN .. ..03/22/2022 . |Call @ 100.00 . 3,001,000 |.. . 3,000,160 |.. . 3,000,948 ..3,000,986 |. ..04/25/2022 .
63935C-AB-7 .. |NAVSL 2019-F A2 - ABS ... ..12/156/2022 . | Paydown . . 840,479 |.. .840,174 |.. . 840,203 ..08/15/2068 .
63941J-AA-6 .. |NAVSL 2019-G A - ABS .... ..12/15/2022 .| Paydown ... .... 489,760 ... 489,758 . 489,760 |.. ..10/15/2068 .
651229-AV-8 .. | NEWELL BRANDS INC ... ..10/14/2022 .| Call @ 100.00 ....oeovvvee]orrrmnnnnnenrnnnnnnns Jonnnn 4,737,006 [ 4,737,000 |......... 4,909,569 |......... 4,771,500 |.. . ..04/01/2023 .
65341K-BG-0 .. |NFMOT 191 A2 - ABS . ..02/15/2022 . | Paydown ... 12,000,000 |........ 11,998,198 |........ 11,999,172 |.. .12 000,000 |.... ..02/15/2024 .
65341K-BK-1 .. |NFMOT 192 A2 = ABS ....eviiviiiiiiiiiciinieieens [ e ..10/17/2022 .| Paydown .... 3,000,000 ..3,000,000 |.... ..10/15/2024 .
65364U-AB-2 .. | NIAGARA MOHAWK PONER CORP .......eeevveermennans | eeeeens ..11/28/2022 . |Maturity @ 100.00 ...... |-eeeevueieeeeeennnnns Jounnnn... 5,400,000 |............ 5,400,000 ..23,579 |... ..5,400,000 |.... .. 11/28/2022 .
666807-BN-1 .. | NORTHROP GRUMMAN CORP ... ..12/06/2022 . |Various .... .. 13,281,500 |........ 13,881,692 (67,844)|... .13,666,608 |.... ..01/15/2028 .
67181D-AA-9 .. | 0AKIG 2020-1 A1 - CMBS ..12/20/2022 .| Paydown ... . 122,073 .. ....122,068 |.. ..122,073 |. ..11/21/2050 .
67577M-AA-1 .. | 0CT45 45 A - CDO ..03/01/2022 .| Call @ 100.00 .. ..2,007,000 |......... 1,977,471 ..2,008,538 |.... ..10/15/2032 .
68389X-BB-0 .. | ORACLE CORP ..05/15/2022 . |Maturity @ 100.00 .. .. 3,801,000 ......... 3,729,389 ..3,801,000 |.... ..05/15/2022 .
68784A-AE-6 .. | OSCAR 172 A4 - ABS . ..08/10/2022 .| Paydown ... . 778,560 |.. . 778,359 |.. . 778,560 |. ..12/10/2024 .
68784C-AE-2 .. | OSCAR 181 A4 - ABS . ..12/10/2022 .| Paydown . ..1,041,683 |.. . 1,049,374 |.. ..1,041,683 |. ..05/12/2025 .
68784Y-AD-6 .. | 0SCAR X A3 - ABS .... ..04/11/2022 . | Paydown ... .. 2,160,810 ......... 2,160,761 ..2,160,810 |.... ..06/10/2023 .
JP MORGAN CH
693475-BA-2 .. | PNC FINANCIAL SERVICES GROUP INC . ..11/18/2022 .| BANK/HSBCSI .. .... 5,000,000 |......... 5,000,000 ..5,000,000 |.... .. (979,850)........ (979,850)]... ..04/23/2032 .
69353R-FJ-2 ...|PNC BANK NA .. ..11/30/2022 . | KEYBANK .... ..3,250,000 |.. . 3,422,380 |.. ..3,362,314 |. (355,577)|. . (355,577) ..01/22/2028 .
723787-AM-9 .. | PIONEER NATURAL RESOURCES (O ... ..02/18/2022 .| Call @ 100.00 .. .. 14,133,000 14,865,306 .. (16,232)[... . 14,555,922 |.... .. (422,922)........ (422,922)).... ..01/15/2026 .
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US BANCORP INVESTMENTS
T4340X-BH-3 .. |PROLOGIS LP .eeeeeeeeeeeeee e eeeeeee e eeeenns [ s ..12/05/2022 .| INC. ...958,855 |.......... 1,007,000 |......... 1,000, 152 . 1,002,181 |.. ..1,002,778 |.... .. 47,909 |..09/15/2028 .
T4969X-AA-9 .. |RPIT 221 A = CMO/RMBS .....ovvviiiiiiiiiiiiiiins [ eees ..12/25/2022 . | Paydown . ...346,356 |... 346,356 |............ 345,877 346,356 |.... ..01/25/2062 .
US BANCORP NVESTMENTS
75884R-AX-1 .. | REGENCY CENTERS LP . ..11/18/2022 .| INC. .. 1,854,221 ..2,004,000 |.. . 2,000,733 |.. ..2,002,110 |. ..03/16/2028 .
75886A-AQ-1 .. | ENERGY TRANSFER LP .... ..08/17/2022 .|Call @ 100.00 3,718,000 . 3,718,000 |.. . 3,960,823 |.. ..3,718,000 |. ..10/01/2022 .
78419C-AE-4 .. | SGCMS 2016-C5 ASB - CMBS ..12/01/2022 . | Paydown . 679,551 . 679,551 |.. .699,916 |.. ..679,551 |. ..10/13/2048 .
806851-AE-1 .. | SCHLUMBERGER HOLDINGS CORP ..10/18/2022 .|Call @ 100.00 . 4,000,000 |.. . 3,994,600 |.. ..3,999,857 |. .. 12/21/2022 .
806854-AD-7 .. | SCHLUMBERGER INVESTMENT SA ... N ..04/27/2022 .|Call @ 100.00 4,190,000 |......... 3,989,509 ..08/01/2022 .
81745B-AB-1 .. | SEMT 2013-6 A2 - CMO/RMBS ......ccevvmeieeeeenne| s ..12/01/2022 .| Paydown ... .... 196,036 .... 196,206 ..05/26/2043 .
822804-AJ-9 .. | SAFT 2013-1 A2 - CMO/RMBS ... ..12/01/2022 . | Paydown . . 109,616 |.. .106, 161 |.. 109 616 |. ..07/31/2043 .
82481L-AC-3 .. | SHIRE ACQUISITIONS INVESTMENTS IRELAND D ..02/01/2022 .|Call @ 100.00 ..2,410,000 |.. . 2,400,673 |.. ..2,407,843 N ..09/23/2023 .
827304-AA-4 .. | SLVRR 2019-1 A - ABS .. ..12/156/2022 . | Paydown . 241,193 |.. L241,192 |.. .. 241,193 |. ..07/15/2044 .
85208H-AA-1 .. | SPRTE 2017-1 A - ABS . ..04/19/2022 . | Paydown ... ,936, 180 ..1,936,180 |.. . 1,928,932 |.. ..1,936,180 |. .. 12/15/2037 .
855244-AG-4 ...| STARBUCKS CORP ....... ..06/15/2022 . |Maturity @ 100.00 5,000,000 . 5,000,000 |.. .4,871,600 |.. ..5,000,000 |. ..06/15/2022 .
85573L-AA-9 .. | STARR 2019-1 A - ABS .. ..11/15/2022 .| Paydown ... 1,132,052 ..1,132,052 |.. . 1,132,483 |.. ..1,132,082 |. ..03/15/2044 .
86803N-AA-5 .. | SNSTR 181 A - ABS ..11/20/2022 .| Paydown . .217,187 |.. 217,125 |.. . 217,187 |. R ..11/20/2048 .
873050-CD-1 .. | TTX CO ..05/06/2022 .|Call @ 100.00 .. 2,568,950 . (4 281) .(6,168)].... .. 11/15/2022 .
88315L-AE-8 .. | TMCL 2020-1 A - ABS ..12/20/2022 . | Paydown ... .. 2,164,269 (13,313)/... - P S ..08/21/2045 .
88315L-AQ-1 .. | TMCL 212 A - ABS .... ..12/20/2022 .| Paydown . . 560,000 |.. . 559,899 |.. . . 560,000 |. ..04/20/2046 .
88315L-AS-7 .. | TMCL 2021-3 A - ABS ... ..12/20/2022 . | Paydown . . 182,000 |.. . 158,539 |.. . 182,000 |. ..08/20/2046 .
883556-BM-3 .. | THERMO FISHER SCIENTIFIC INC ..02/02/2022 .|Call @ 100.00 ..2,038,000 |.. . 1,996,731 |.. ..2,015,211 |. .. 12/15/2025 .
88603U-AA-7 .. | THRST 2021 A - ABS .......... ..12/16/2022 . |Paydown .......... 611,140 |.. 611,116 |.. . 611,140 |. ..06/15/2040 .
893526-DM-2 ...| TRANSCANADA PIPELINES LTD .... ..08/01/2022 . |Maturity @ 100.00 .. .. 2,000,000 |......... 1,986,340 ..2,000,000 |.... ..08/01/2022 .
US BANCORP INVESTMENTS
89352H-AII-9 ...| TRANSCANADA PIPELINES LTD .... C ..11/18/2022 .| INC. .. ..4,980,000 |.. . 4,906,943 |.. ..4,934,661 |. . (194,249)|. . (194,249)). ..05/15/2028 .
893574-AK-9 .. | TRANSCONT INENTAL GAS PIPE LINE COMPANY L ..11/18/2022 .| Amherst . . 3,017,000 |.. . 3,000,286 |.. ..3,007,303 |. (175,004) (. . (175,004) ..03/16/2028 .
89656R-AA-8 .. | TRL 221 A = RMBS ...oeeeieeeeeeeeeee e [ s ..12/17/2022 .| Paydown ... ..05/19/2052 .
89680H-AA-0 .. | TOF 2020-1 A = ABS ...cevvvviniiiciinineeciinnns | e ..12/20/2022 . | Paydown ... ..09/20/2045 .
90931L-AA-6 .. |UNITED AIRLINES 2016-1 PASS THROUGH TRUS ....|....... ..07/07/2022 .| Paydown ... ..01/07/2030 .
91862@-AB-0 .. |LIFE SETTLEMENTS ABS (CLASS B) - ABS . ..12/16/2022 . | Paydown ... ..09/15/2041 .
92211M-AE-3 .. | VDC 2018-2 A2 - ABS ..12/15/2022 . | Paydown .. .. 11/16/2043 .
92553P-AX-0 ...| PARAMOUNT GLOBAL ....evvvvvvrvvnnniiriiiniiniinens [ aeeeees ..03/15/2022 .| Call @ 100 00 .... 8,900,000 |......... 8,878,140 ..04/01/2024 .
92556V-AA-4 .. |VIATRIS INC ..eeeeeeeeeieeeeeeen e eeeeree e [ e ..06/22/2022 . |Maturity @ 100.00 .. .... 5,000,000 |......... 4,997,850 ..06/22/2022 .
928668-AZ-5 .. | VOLKSWAGEN GROUP OF AMERICA FINANCE LLC .....[|....... ..09/26/2022 . |Maturity @ 100.00 .. .... 2,000,000 |......... 1,999,260 s ..09/26/2022 .
92938E-AT-0 .. | WIFRBS 2013-C16 ASB - CMBS . ..12/01/2022 . |Paydown .......... ..1,345,093 |.. . 1,385,437 |.. 1,348,159 .(8,085) N ..09/17/2046 .
931422-AH-2 ...| WALGREEN CO .. ..06/29/2022 .| Call @ 100.00 . 7,890,000 |.. . 7,842,589 |.. . 7,884,002 .. 4,252 ..7,888,344 | ..09/15/2022 .
943531-AA-3 ...| WAAV 171 A - ABS . ..12/15/2022 .| Paydown . 1,052,582 ..1,052,582 |.. . 1,038,438 |.. . 1,038,716 . 13,866 .. 11/15/2042 .
94354K-AA-8 .. | WAAV 2019-1 A - ABS ..12/156/2022 . | Paydown . 224,025 . 224,025 |.. . 224,015 |.. . 224,017 ..09/15/2044 .
94946D-AA-9 ...| ILKRG 2019-A A - RMBS ..12/15/2022 .| Paydown . 901,878 |.. 901,832 |.. . 901,845 ..06/15/2038 .
97063Q-AA-0 .. | WESTF 2017-A A - ABS .... ..12/16/2022 . | Paydown ... .... 100,572 .... 102,017 .100,516 |.. ..08/15/2042 .
97064G-AA-1 .. | WESTF 2021-A A - ABS . ..12/15/2022 .| Paydown .. 157,127 .. 157,119 157,119 |.. ..05/15/2046 .
976657-AL-0 .. |WEC ENERGY GROUP INC .. ..01/01/2022 .| Call @ 100.00 ....oeunvvee]ovrmmmnnnnnrrinnninns fovieneeereiniinnneees [ o ..06/15/2025 .
US BANCORP NVESTMENTS
98956P-AV-4 .. | ZIMMER BIOMET HOLDINGS INC .....oevvvvvvnnneeens | eenns ..11/18/2022 .| INC. ... 3,613,500 |... 4,500,000 |......... 4,498,830 . .. 11/24/2031 .
G67518-AA-7 .. | 17CAPITAL CREDIT FUND | TERM LOAN - ABS ..05/26/2022 . |Redemption @ 100.00 1,222,143 1,222,143 |.. . 1,222,143 |.. 1,222,143 |. ..03/31/2032 .
PPEGIL-JG-6 .. | Triton TAL Finance |11 2017-2 - ABS .. ..04/29/2022 . | Paydown . 8,097,725 ..8,093,333 [.. . 7,892,984 |.. .146,492 ..8,003,333 |. ..08/20/2024 .
PPEKJ1-98-1 .. |High River LLC - ABS .......... ..03/22/2022 . |Direct 956,323 . 956,323 |.. . 956,323 |.. ..12/31/2036 .
09496@-AA-0 .. |WIR Carpenter No. 1 Pty Ltd ..11/01/2022 .| Paydown . ... 128,244 |... ... 128,245 ... 128,245 ..11/01/2036 .
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 486,111,114 498,614,917 500,846,596 148,506 XXX
000000-00-0 .. | COMPASS POWER GENERATION, L.L.C. - TERM ..... ‘ ....... ‘..12/30/2022 . |Redemption @ 100.00 ... |occoovirriirniininns forriiiiinnnns 28,205 [ouuuniiiiinnn 28,205 [...ciiiiinnn PV A PO FO R R 59 ..04/14/2029 .
00186X-Ad-2 .. | API GROUP DE, INC. ..eeevveuiereermrnnnnnnnnnnnnnns |onnnes oo 12/30/2022 .| Various ........ooeeeeeeens Joevennnnnerennnnnnns fonnneeeeennnns 1,616 |oeneieeennnn 1,616 .....cccnnnees 1,608 [..ooieeeeenn 1,608 [ Joeeeeeeniiiinns forreeriiiiinirienen Jonneeeeeriinnees feeeeeeeeeniias ..01/03/2029 .
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
02376C-BA-2 .. | American Airlines, Inc. - 2017 Class B T ... ..12/19/2022 . | Redemption @ 100.00 ... ... 200,000 .. 196,750 ..931 .. . 197,681 |.... .. 12/15/2023 .
05350N-AL-8 .. | AVANTOR FUNDING, INC. ...... ..12/30/2022 . |Redemption @ 100.00 ... .4 27,798 |. ..11/08/2027 .
11132V-AR-0 .. | BROADSTREET PARTNERS, INC. ..12/30/2022 . |Redemption @ 100.00 ... | L 1,494 ). ..01/27/2027 .
14835J-AQ-3 ...| CAST & CREW PAYROLL, LLC - INCREMENTAL T .. ..12/30/2022 . |Redemption @ 100.00 ... a .2,986 | .. 12/29/2028 .
14855N-AB-2 .. | CASTLELAKE AVIATION ONE DESIGNATED ACTIV ... ..12/15/2022 . |Redemption @ 100.00 ... L3 L 1,087 ..10/22/2026 .
22282G-AC-1 .. | COVANTA HOLDING CORP - TERM LOAN B ...ccevveee | unnnns ..12/30/2022 . |Redemption @ 100.00 ... L2 | 1,183 [ . |--11/30/2028 .
24022K-AB-5 .. | DCERT BUYER, INC. - INITIAL TERM LOAN (F . ..12/30/2022 . |Redemption @ 100.00 ... .1,526 | ..10/16/2026 .
28542C-AC-3 ...| ELECTRON BIDCO INC. ... ..12/30/2022 . |Redemption @ 100.00 ... . . . 739 |. ..11/01/2028 .
29267Y-AS-1 .. | ENERGIZER HOLDINGS, INC. - 2020 TERM LOA .. ..05/10/2022 . | Redemption @ 100.00 ... . 174,559 |.. 74,777 .. 174,771 . 174,758 |. .. 12/22/2027 .
31732F-AR-7 .. |FILTRATION GROUP CORPORATION - INCREMENT .. ..12/30/2022 . |Redemption @ 100.00 ... 1,550 |.. 1,546 |.. ..1,546 . 1,547 ). ..10/21/2028 .
40416V-AE-5 .. |CORE & MAIN LP ..eeviiiiiiiiiiiiiiiineeceeine ..10/28/2022 . |Redemption @ 100.00 ... 2,247 L2,247 | ..07/27/2028 .
44108H-AJ-0 .. | HOSTESS BRANDS, LLC - 2019 REFINANCING T ....|....... [.. 12/23/2022 . | Redemption @ 100.00 ... 42,631 |.. ... 42,631 [.... ..08/03/2025 .
50204E-AB-4 .. | LHS BORROWER, LLC - TERM LOAN B ..12/30/2022 . |Redemption @ 100.00 ... 3,716 o ..02/16/2029 .
71947J-AB-1 .. | PHYSICIAN PARTNERS, LLC - TERM LOAN . ..12/30/2022 . |Redemption @ 100.00 ... L3714 .. 12/23/2028 .
72165N-BH-1 .. |Pilot Travel Centers LLC - Initial Tranc ... |....... ..12/07/2022 . |Redemption @ 100.00 ... 2,32 ... ..08/04/2028 .
78638J-AK-0 .. | SAFE FLEET HOLDINGS LLC - SEVEN YEAR TER ... |....... ..12/30/2022 . |Redemption @ 100.00 ... e 2,367 ... ..02/23/2029 .
80875A-AT-8 .. | SCIENTIFIC GAMES CORPORATION - FIRST LIE ... |....... ..12/30/2022 . |Redemption @ 100.00 ... e 124 ..04/14/2029 .
89334G-AZ-7 .. | TRANS UNION LLC - TERM LOAN B ..eeeeeeeeenennns ..12/30/2022 . |Redemption @ 100.00 ... .51,178 ... . |--12/01/2028 .
914908-BB-3 .. |UNIVISION COMMUNICATIONS INC. - TERM LOA ....{[.. ..12/30/2022 . |Redemption @ 100.00 ... 1,879 ..01/31/2029 .
L5000D-AC-1 .. | ICON PUBLIC LIMITED COMPANY . ..12/30/2022 . |Redemption @ 100.00 ... 22,081 |. ..07/03/2028 .
L5000D-AD-9 .. | PRA HEALTH SCIENCES INC . ..12/30/2022 . |Redemption @ 100.00 ... .5,502 | ..07/03/2028 .
P2121Y-AS-7 .. | CARNIVAL CORPORATION ..12/30/2022 . | Redemption @ 100.00 ... .. L 1,444 ..10/18/2028 .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 582 321 586,021 580,011 259,657 1,079 1,079 581,086 1,235 1,235 8 219 XXX
2509999997. Total - Bonds - Part 4 527,072,297 545,989, 363 548,212,863 526,749,213 121,089 121,089 547,462, 183 (23,511,242) (23,511,242) 15,717,429 XXX
2509999998. Total - Bonds - Part 5 225,229,538 236,323,000 234,427,184 131,309 131,309 234,558,492 (9,328,955) (9,328,955) 3,582,925 XXX
2509999999. Total - Bonds 752,301,834 782,312,363 782,640,046 526,749,213 252,398 252,398 782,020,676 (32,840,197) (32,840,197) 19,300,353 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 752,301,834 XXX 782,640,046 526,749,213 252,398 252,398 782,020,676 (32,840,197) (32,840,197) 19,300,353 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 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
CUsSIP 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
BNP PARIBAS SECURITIES
91282C-DP-3 ...[UNITED STATES TREASURY .....ccvvvuieeeeennn [ eevnnnn ..01/26/2022 .| JP MORGAN CHASE BANK/HSBCSI ... |..03/31/2022 .|BOND 250,000 |..........244,229 |.......... 233,516 |..eeeenennnn 284,368 |.oeeeeeeeeeeeen [ 10 o e 0 [ e e (10,852)].cevn (10,852)|. . 256
91282C-EE-7 .. [UNITED STATES TREASLRY .. . .03/30/2022 .| MORGAN STANLEY CO .. 06/06/2022 .|Various . N ..25,000,000 24,904,297 |......24,314,141 |. . 24,905,023 |. (590,882)|. . (590,882)|.
91282C-EF-4 .. [UNITED STATES TREASLRY ..... ..03/30/2022 .| GOLDMAN . ..06/01/2022 .|Various .... P O 25,000,000 |...... 25,041,992 |...... 24,500,969 |........ 25,041,294 |.... (540,326)|......... (540,326)|.
DEUTSCHE BAI
91282C-EM-9 .. [UNITED STATES TREASURY .....cevvveieveeennn [ eevnnnn ..05/24/2022 .| WELLS FARGO . |--06/07/2022 .| INC. I PO 15,000,000 |...... 15,090,820 |...... 14,868,750 |........ 15,090,380 |.... (221,630)|........ (221,630)). ..45,703 |...
91282C-EN-7 .. [UNITED STATES TREASLRY .. vooeonn |..05/24/2022 . |Barclays Capital . ..09/09/2022 .| Various . .. 35,000,000 .35,017,773 |...... 34,547,539 |. . 35,017,612 |. (470,073)......... (470,073)|. .125,693
0109999999. Subtotal - Bonds - U.S. Governments 100, 250,000 100,299, 111 98,464,914 100,298,677 (434) (434) (1,833,763)| (1,833,763), 261,297 94,941
03040W-BA-2 .. [ AMERICAN WATER CAPITAL CORP .......oevvves [eevnnnn ..05/02/2022 . |MERRILL LYNCH PIERCE FENNER ... |..11/29/2022 .| SMBC NIKKO SECURITIES ... |.......... 2,006,000 [....... 1,999,641 |....... 1,923,654 |......... 2,000,008 [..eeeevvmeniiriennn Jervnnnneennnnn 367 oo 367 [ s i (76,354)]..........(76,354)|. ..51,081 |...
RBC CAPITAL MARKETS, LLC
06406R-BG-1 .. [BANK OF NEW YORK MELLON CORP ..........coo |ceeeenn ..06/08/2022 .| GOLDMAN .....vvvvviinniiiiiininnnns L 12/0172022 | e [ 9,000,000 |....... 9,000,000 |....... 8,690,400 |......... 9,000,000 [.oeeveveneniiiiiinn Jeenrenenieininns fooreeiiii e [ e [ (309,600)]........ (309,600)].......... 171,656 [ooeeiiiiiiinnns
06406R-BH-9 .. [BANK OF NEW YORK MELLON CORP ... ..06/08/2022 .| GOLDMAN .....vvvvvinnnieiiiiiinnnns ..11/30/2022 . ..5,000,000 |.......5,000,000 |....... 4,641,800 |......... 5,000,000 |.... (358,200)f........ (358,200 .100,672 |...
12661P-AC-3 .. [ CSL FINANCE PLC .04/20/2022 . |MERRILL LYNCH PIERCE FENNER . 11/29/2022 . N 3,010,000 2,999,315 |....... 2,847,099 |. 2,999,833 |. (152,734)|. . (152,734)|.
14040H-CS-2 ...| CAPITAL ONE FINANCIAL CORP ... v | eeennnn |..05/05/2022 . | MORGAN STANLEY CO ....oeevvvennnns .. 11/28/2022 .| GOLOMAN ......cevvvnnnnnnnens ..veeen... 3,000,000 .......3,000,000 |....... 2,873,340 |......... 3,000,000 |.... (126,660)]........ (126,660)[.
172520-AQ-3 .. [CINTAS NO 2 CORP .....evvevenneeeeeenniees | s ..04/26/2022 .| WELLS FARGO ......cevvvuureeennnnnn .. 11/28/2022 .| Jane Street ....oooovveeees |oevnnnnnns 3,000,000 |....... 2,998,290 |....... 2,838,270 |......... 2,998,365 (160,095)......... (160,095)
MERRILL LYNCH PIERCE
172967-NS-6 .. [CITIGROUP INC ..eveeeeeeeeeiieieeeeeeeens | e ..06/01/2022 .| CITIGROUP GLOBAL MARKETS, INC .|..11/28/2022 .|FENNER .......ccovmmminereenn Joevmnnnnnn 5,000,000 |....... 5,059,700 |....... 4,840,850 |......... 5,054,411 (213,561)|........ (213,561)
172967-NU-1 .. [CITIGROUP INC ..ovvvvineiiiiiiiiiiniiciiiin | s ..06/17/2022 .| CITIGROUP GLOBAL MARKETS, INC . |..11/29/2022 .| SUSQUEHANNA ... 3,000,000 |.......3,000,000 |....... 2,842,110 |......... 3,000,000 |.... (157,890)........ (157,890)).
24703T-AG-1 .. [DELL INTERNATIONAL LLC eevvveneeeeeenies [ eevnnnn ..06/03/2022 .| MORGAN STANLEY CO ......oeeeeee .. 11/29/2022 .|Barclays Capital . ..10,000,000 |......10,142,700 |....... 9,794,200 |........ 10,135,193 [oeeneeeeeeieeeee foeeeeeeee (7,807 eeeeeeeeee o (7,807 | oo [ (340,993 (340,993)|.
256746-AH-1 .. [DOLLAR TREE INC .....covvunvirriiininiinicinnn [ eennenn ..07/13/2022 . |MERRILL LYNCH PIERCE FENNER ... |..11/28/2022 .|KEYBANK .... ... 4,083,000 |....... 3,971,330 [....... 3,889,180 [..vuueen 3,977,841 |ooeivniiiiiiiiin feeeen 6,512 | [ 8512 [ [ [eeeenen. (88,661)[. (88,661)
30040W-AP-3 .. [EVERSOURCE ENERGY ... VPR IR ..02/22/2022 .| GOLDMAN .....oeeeeeneeeeeennns .. 11/29/2022 . |MITSUBISHI vee |-eeessn... 3,000,000 |....... 2,993,910 |....... 2,617,920 |..eeennnni2,994,322 [ e 12 [ e 12 [ e [ (376,402)]. (376,402)
337738-AU-2 .. [FISERV INC ....covvvniiiiiiniiiniiiiiiiieees [ eennenn ..06/18/2022 .|Various .........cceeevriiinnnnnnnns .. 11/30/2022 .| GOLDMAN ....ovvvevininineens Jovvnnnnns 11,323,000 |...... 10,727,934 |...... 10,146,654 |........ 10,770,669 [..oevvvvnneeviinnn Jevvnneennnn 82,735 oo o 2,735 [ e [ (624,015)).nl (624,015)
US BANCORP INVESTMENTS
437076-BY-7 .. [HOME DEPOT INC .... ..07/07/2022 .| MORGAN STANLEY CO .. . |--11/28/2022 . [ INC. oo feeeeeenn.. 2,876,000 |.......2,701,801 |....... 2,627,916 |.... ...(82,467)|. 6,127
440405-AE-8 .. [HORZN 181 A - ABS ... ..05/01/2022 .| GUGGENHEIM ... ..05/01/2022 .| Adjustment ... ...(1,133)
MERRILL LYNCH PIERCE
46647P-DA-1 .. [ JPMORGAN CHASE & CO ... ..04/19/2022 .| JP MORGAN CHASE BANK/HSBCSI ... |..11/29/2022 .| FENNER ..5,000,000 |.......5,000,000 |....... 4,769,000 |......... 5,000,000 |.... (231,000)|........ (231,000
46647P-DF-0 .. [ JPMORGAN CHASE & CO .06/07/2022 .| JP MORGAN CHASE BANK/HSBCSI ... |..11/30/2022 .|Market Axess 3,000,000 .3,000,000 |....... 2,832,780 |. ..3,000,000 |. (167,220)|. . (167,220)|.
49271V-AQ-3 .. [KEURIG DR PEPPER INC .04/07/2022 .| MORGAN STANLEY CO .. ..11/28/2022 .| SUSQUEHANNA ..... 2,510,000 . 2,498,203 |....... 2,302,197 |. 2,498,775 |. (196,578)|. . (196,578)).
50220P-AC-7 .. [LSEGA FINANCING PLC ... ..05/26/2022 .|Barclays Capital ... .. 11/29/2022 .| MORGAN STANLEY CO oo |eeeennn... 4,891,000 |.......4,378,961 |....... 4,163,219 |......... 4,418,694 |.... (255,475)|........ (255,475)|.
US BANCORP INVESTMENTS
548661-EH-6 .. [LOWE'S COMPANIES INC .....cevvvvvnniiviinnnn [ eennnnn ..03/22/2022 . |MERRILL LYNCH PIERCE FENNER ... |..11/28/2022 .| INC. ........ vee feeeeeenn.. 5,000,000 |....... 4,999,150 |....... 4,531,750 |......... 4,999,231 |.... (467,481)|........ (467,481)|. 128,125 |...
571676-AB=1 .. [MARS INC ...ceeerreiiieeinie e eeeee [ eevnenn ..05/05/2022 .|Barclays Capital .........c....... ..11/28/2022 .| Jane Street e |eeeernn.. 3,566,000 |.......3,313,385 |....... 3,225,590 |......... 3,328,770 |.... (103, 181)|........ (108, 181)[. ..75,758 |...
DEUTSCHE BANK SECURITIES,
B37432-NP-6 ...[..covvneiiiiiiii e [ ..07/08/2022 .| JP MORGAN CHASE BANK/HSBCSI ... |..11/29/2022 .| INC ... 1,337,000 |....... 1,280,365 |....... 1,239,733 |......... 1,283,901 [oneeeeenieeeeee Joeeemneee e 3,837 [ e 3837 [ e [ (44,168)|.......... (44,168)|. 37,124 ...
701094-AS-3 .. [PARKER-HANNIFIN CORP .......ccevvvvvnneneee [ eennnnn ..06/06/2022 .| CITIGROUP GLOBAL MARKETS, INC .|..11/29/2022 .| TRUIST .. vo |oeeeennn.. 6,714,000 |....... 6,699,229 |....... 6,482,568 |......... 6,700,741 [oooriiiiiiiiiins v 1,512 [ e 1B12 e e e (218,172))........ (218,172)|. .139,316 |...
DAIWA SECURITIES AMERICA
756109-BK-9 .. [REALTY INCOME CORP .... ..04/06/2022 .|Barclays Capital ... 1172972022 .| INC. oo feeeeeennn 3,757,000 |....... 3,609,463 |....... 3,217,194 |......... 3,620,482 |...oovvnnverriinnnn feveeenn 11,019 L [ 11019 o [ e (343,288)f........ (343,288)f..........111,938 |...
78016F-ZQ-0 .. [ROYAL BANK OF CANADA .. ..04/07/2022 .|RBC CAPITAL MARKETS, LLC .. ..11/28/2022 .| TD Securities ........c.... |-........15,000,000 |[...... 14,972,400 |...... 13,708,100 |........ 14,974,151 [ o 75T | o 751 | e e (1,271,051)[...... (1,271,051)|. ...364,8% |...
JP MORGAN CHASE
89115A-2E-1 .. [ TORONTO-DOMINION BANK ... veee |C.....]|..06/01/2022 .| TD Securities . .. 11/29/2022 .| BANK/HSBCSI .. .5,000,000 |....... 4,753,350 |......... 5,000,000 |.... (246,650) (246,650 .. 107,088 |...
89788M-AG-7 .. [ TRUIST FINANCIAL CORP ... . ..06/01/2022 .| TRUIST .. 11/29/2022 .| MORGAN STANLEY CO ........ |.... 10,000,000 |....... 9,501,300 |........ 10,000,000 |.... (498,700), (498,700)|. ...200,424 |...
VOLKSWAGEN GROUP OF AMERICA FINANCE LLC RBC CAPITAL MARKETS, LLC
928668-BT-8 .. [ ..eevvruneeeieeiiiieeeeeiieeeeeeeeeeeeeeien [ e ..05/31/2022 . | MORGAN STANLEY CO ......eevvevnnen L 11/29/2022 | e | 3,000,000 |....... 2,996,100 |....... 2,829,990 |......... 2,996,330 |.eeevveniiiiiiinins fereeeiiiiininns TV R RN 230 |oeeeeiiiiiiiiiees e [ (166,340)........ (166,340)[....veveeen 66,317 [cveiiiiiiiins
DEUTSCHE BANK SECURITIES, INC
960413-A-2 .. [WESTLAKE CORP ......cceoevrvivinnnnniiiiinnnns [eeennnn L. 05/24/2022 | uiiiiiiiii e L 11/29/2022 | TRUIST evveniiiiinnnnninne fovvennnnns 3,000,000 |....... 2,787,330 |....... 2,579,460 |......... 2,798,848 |...oooiiiiiiinines foeiiinnnnns 11,518 | [ 11,518 |ovvvvvvviiiiiiins e e (219,388)|........ (219,388)]........... 97,313 ..o 45,281
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 136,073,000 134,128,072 126,764,623 134,259,815 131,743 131,743 (7,495,192) (7,495,192) 3,321,627 387,866
2509999998. Total - Bonds 236,323,000 234,427,184 225,229,538 234,568,492 131,309 131,309 (9,328,955) (9,328,955), 3,582,925 482,806
4509999998. Total - Preferred Stocks
5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks
6009999999 - Totals 234,427,184 225,229,538 234,568,492 131,309 131,309 (9,328,955) (9,328,955) 3,582,925 482,806
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Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

E16
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SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds XXX XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds XXX XXX XXX
DISH DBS CORP ..ievvveuueererrnnnnareaennennaraeennnnnns | .......... | ........... | 06/16/2022 .|MERRILL LYNCH PIERCE FENNER ............... 03/15/2023 . [....eevnnnnnns 493,056 [...oeieeeennnaeaee forrernennnns 18,056 [ oevveenerieerinnn foaereeriiiianiees feeernnnnaneas 500,000 [..eevvennnnnes 475,000 f-oieevinnnnnnnns 7,361 [oeeiiiiiiiiiiieenee oo 5.000 |........ 12311 ... MS L | 12,500 [-.ooeeennnnns 6,667
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 493,056 18,056 500,000 475,000 7,361 XXX XXX XXX 12,500 6,667
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 493,056 18,056 500,000 475,000 7,31 XXX XXX XXX 12,500 6,667
1309999999. Total - Hybrid Securities XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX XXX XXX
2419999999. Total - Issuer Obligations 493,056 18,056 500,000 475,000 7,361 XXX XXX XXX 12,500 6,667
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX
2509999999. Total Bonds 493,056 18,056 500,000 475,000 7,361 XXX XXX XXX 12,500 6,667
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX XXX XXX
7709999999 - Totals 493,056 18,056 XXX 475,000 7,361 XXX XXX XXX 12,500 6,667
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.8.. TE.S e, TF S e 168 e,
1B 2C..$
1C 3C..$
1D 4C ..$ .493,056
1E 5C..$..
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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

E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
JP Morgan ....ooceeeciieeieece e o New York, NY oo [ i e [ [ 128,029,551 [..XXX.
US Bank ......... Seattle, WA ..oooooviviiiiiiiiiciiciicnns [ evneieee fooeiiiiiiiin Jociiiiiiiiiiiiii i o, 1,084,843 |..XXX.
0199998 Deposits in ... 2 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 15,630 [ XXX
0199999. Totals - Open Depositories XXX XXX 129,130,024 [ 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 129,130,024 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o.. 25,625,580 4. Aprilefo 5,865,002 7. 55,237,266 10. October.
2. February...|.ccooonnenne 30,349,108 5. May......|ecoeeieie 2,711,437 8. 31,481,143 11.  November... ....96,216,981
3. March 7,256,253 6. June 19,219,409 9. September 12,171,424 12.  December 129,130,024
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Symetra National Life Insurance Company of New York

Schedule E - Part 2 - Cash Equivalents Owned

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 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 .......ccceeeeiinienieieeen AK

3. Arizona AZ e

4. Arkansas ..., AR [

5. California ......ccccoevvvriiiiciiiienn, CA |

6. Colorado

7. Connecticut .......cceceevivienieneeene. CT [ s

8. Delaware ........cccceevvvvvveeeee. DE o s

9. District of Columbia .................... DC | e
10.  Florida .....ccccoevvevveiiicinciiienee FL [l
11, GEOrgia .eeeeeeeeeeeeeieeeeeeee et GA [ ] s e i [ [
12, HaWaii oo HE ] e e e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccocovevvvenenieeneee. MD s,
22. Massachusetts ..........cccoceevvennenne MA | ] e [ e [ e
23.  Michigan .......ccccooeniiinnienieee
24. Minnesota
25.  MissisSIppi «.ccevveeveveeiiereenee . MS |
26.  Missouri .......cccoveevvcvrciniicnien . MO |,
27. Montana ......cccoeeeeveeveeieeieeeen. MT i
28. Nebraska .......c.ccceeevvecvecneece . NE |
29. Nevada .....ccccoooeveveieveenceeeeee . NV |,
30. New Hampshire .......cccceevveennnnne NH o] e [ [ e [
31.  New Jersey
32. New Mexico
33, New YOrK ...ccccovevieiiiceieieenne 98
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeiiviinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50. Wisconsin
51. WYoming ......cccoceeveeiieeiienienienns
52.  American Samoa ..........ccccceeeeeee . AS o i
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI o
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooveeieeiiiiiniens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 451,624 453,498

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)
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