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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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. BONAS (SCHEAUIE D) ...ttt e 1,299,498,129 |..ovovin (V1N S 1,299,498,129 |........... 1,317,390,510
2. Stocks (Schedule D):
2.1 Preferred SLOCKS .....ovivriieieieiririrceieietsseseei ettt [ [OOSR [OOSR [OOSR 0
2.2 COMMON SEOCKS ......vevecveceeeteeteeee e eee e ete et e e eteeteeteeteeteeteeteetesteeveeaeenes [eereeneeneeneeneeeens 708,188 |...ooveeeeeeeeeeee 0 [ 708,188 |..oooeeeeee 806,796
3. Mortgage loans on real estate (Schedule B):
B FIISEHENS oovvieieieeeeeeetet ettt n et et [0 [0 [0 0
3.2 Other than firSt IBNS........c.cuevriicieieeeie e [ [OOSR [OOSR [0 R 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o 0
ENCUMDIANCES) ...ttt n s sesens [eeeseseene e ee e eneneeeaes [0 [0 [0 0
4.2 Properties held for the production of income (less
B e 0 @NCUMDIANCES) .....cecvvveeececeeieieieeeceaeaes [oeeeeneeeeeeieeeeseeeeeeeeene (01 [0 0 [ 0
4.3 Properties held for sale (Iess $ ..o 0
encumbrances)
5. Cash($ .ooovvnnn (24,026,410) , Schedule E - Part 1), cash equivalents
[, 54,796,520 , Schedule E - Part 2) and short-term
investments ($ ..o .0 , Schedule DA) ............... 30,770,110 |... 30,770,110 |... 56,849,480
6. Contractloans (including $  .oveveveererririeeceeeene 0 premium notes) ...... fooeeererrecenenens 375,616 .o 0 e 375,616 |.oovoeeeee 355,729
7. Derivatives (SChedUIE DB) ........ccceiiieieieieieieeseesieiee e et 0
8. Otherinvested assets (SChedule BA) ........ccccooirrieieeeinnrsseeeesene s [ 0. .
9. ReCeivables fOr SECUMLIES ........c.cruiiiieieieieieceieeee s [eoss e 496,341 496,341 ,
10.  Securities lending reinvested collateral assets (Schedule DL) ..........ccoovrns |oeoeeeeirirccnns 3,565,134 | (V1 3,565,134 |..oovi 9,463,168
11.  Aggregate write-ins for iNVEStEd @SSELS ...........ccovvuiviueuiriiiiiseeie et oo [OOSR [OOSR 0 Jreeeeeeeeeeeee 0
12.  Subtotals, cash and invested assets (LINES 110 11) ..c.coovveviieiieirieinieiens foereeeenne 1,335,413,518 | (0] O 1,335,413,518 |........... 1,385,249,628
13. Title plantsless $ ..ccocooevriiiiiiiie, 0 charged off (for Title insurers
[0 2117 T OO UUUT AESSUURRRRRORRRRRRTIOt [0 [0 [0 0
14. Investment income due and @CCTUEM ...........cccoveeueeeeeeeeeeeeeeeeeeeeeeee e oo 10,415,774 | 0 [ 10,415,774 oo 10,069,404
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|.............. (165,494 ,133)...cveveveees 37,205 |...c..c....... (165,531,338)|.............. (192,033, 120)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.ccooveiniinnnne. 0
earned but unbilled Premiums) ........ccooveieiiieiiiisee e [eeereeeeeeeeeeeas 100,052 | 0 [ 100,052 |oovoeeeeeee 92,093
15.3 Accrued retrospective premiums (3 ..o 0 )and
contracts subject to redetermination ($ ............ccccccecciinne 0 ) et oo [0 [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES ..............cccceveeee. |oerererereeeeieeeeeereees 0 freeeeeeeeeeee 0 freeeeeeeeeeee [0 O 0
16.3 Other amounts receivable under reinsurance Contracts ............ccoc.oeeee. freereerereenen 113,639,556 |...ovoveeeeceeeeeeeees (0] O 113,639,556 |................ 112,017,853
17.  Amounts receivable relating to uninsured plans 0. 0. .0 .
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccccceeivcinicnnnne. (01 [0 [0 1 O 1,739,607
18.2 Net deferred taxX @SSEL ........cceuriririicicieie et [eoeieisiinineaas 20,652,372 |.ooeeceee (1N SO 20,652,372 |.ooeeeeee 0
19.  Guaranty funds receivable or 0N dePOSIL ...........cciiiriiiririereeeeseeeeeeens oo [0 [0 [0 0
20. Electronic data processing equipment and SOfWAre ............coceevevevevereeereeens oo 0 freeeeeeeeeeee 0 freeeeeeeeeeee [0 O 0
21.  Furniture and equipment, including health care delivery assets
(B s 0 ) et et [OOSR [OOSR [0 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ... oo [0 [0 [0 0
23. Receivables from parent, subsidiaries and affiliates ..................ccccooveveeeviics fooveriveinnn, 11,272,928 | 0 [ 11,272,928 | 2,031,052
24. Health care ($ ..cccoovrevevccicininiecaas 0 ) and other amounts receivable ...... |-.cccccoocvcncninininnnnes 0 [ 0 [ [0 T 0
25. Aggregate write-ins for other than invested assets ............ccccceeeereeieieieeeess [ 11,081,566 |......coovvnveneee. 189,927 | 10,891,639 |...coveveenee 88,349
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ........cucvvvverueveueiieeeececeeeee s oo 1,384,040,015 | 227,132 | 1,383,812,883 |........... 1,360, 160,693
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...t cescaeeeee s aee e e s ses et e e sseses s s s seseseses s nansesesennas [eoeeennns 15,871,445,745 |...ooooie [ S 15,871,445,745 |........... 13,943,777,853
28. Total (Lines 26 and 27) 17,255,485,760 227,132 17,255,258,628 15,303,938,546
DETAILS OF WRITE-INS
i 0 T T RO N OO TS UPRTR SRRSO UPTURTRRRUPRNN
0 R RO OO TR PRRRRTR SRR PR TRR TR
i L0 TS T R RO OO TSR OPPRTR SRS UPT TR OUPRONY
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.co.|oeeeeeeeeeeeceeccenennenne [OOSR [OOSR 0 Jreeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Amounts due from agents ...
2502. Disallowed interest maintenance reserve
2503,  OTher @SSETS it
2598. Summary of remaining write-ins for Line 25 from overflow page ..........ccccooe. foeecciciciiiis 45,517 | 45,517 | [0 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 11,081,566 189,927 10,891,639 88,349




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Prior Year

1.
12.
13.

14.
15.1
15.2
16.
17.
18.
19.
20.
21.
22.
23.
24.

25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $
included in Line 6.3 (including $ ...........c..cccooevrrnnnne.
Aggregate reserve for accident and health contracts (including $

Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less Col. 6)
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, Col. 6) .
Policyholders’ dividends/refunds to members $
and unpaid (Exhibit 4, Line 10) ....

Provision for policyholders’ dividends, refunds to members and coupons payable in fol

amounts:

6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
1Y LT [o7e) I SRS S RSP SSRRTN
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $

6.3 Coupons and similar benefits (including $

Amount provisionally held for deferred dividend policies not included in Line 6

627,157,754 (Exh. 5, Line 9999999) less $
0 Modco Reserve) .

Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $

llowing

Premiums and annuity considerations for life and accident and health contracts received in advance less

O 0 discount; including $
Part 1, Col. 1, sum of lines 4 and 14)
Contract liabilities not included elsewhere:

9.1 Surrender values on CaNCEIEA CONTACES ............cuiiiiiiiiii ettt eaes
9.2 Provision for experience rating refunds, including the liability of $

experience rating refunds of which $

Service Act
9.3 Other amounts payable on reinsurance, including $

CeAEA ...t

9.4 Interest maintenance reserve (IMR, Lin€ 6) .........c.coceeovniiiinnne

Commissions to agents due or accrued-life and annuity contracts $

$ e 0 and deposit-type contract funds $  .....................
Commissions and expense allowances payable on reinsurance assumed

General expenses due or accrued (Exhibit 2, Line 12, Col. 7)
Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)

Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6)
(817,017) on realized capital gains (losses)

Current federal and foreign income taxes, including $
Net deferred tax liability
Unearned investment income
Amounts withheld or retained by reporting entity as agent or trustee
Amounts held for agents' account, including $
Remittances and items not allocated

Net adjustment in assets and liabilities due to foreign exchange rates ...
Liability for benefits for employees and agents if not included above

Borrowed money $ ... 0 and interest thereon $
Dividends to stockholders declared and unpaid
Miscellaneous liabilities:

24.01 Asset valuation reserve (AVR, LINE 16, COl. 7) ... ittt ettt et enae e s e et e e sse e e e eneeeneean
24.02 Reinsurance in unauthorized and certified ($ .............c.cocooovveeennn.
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates ...............ccccoooiiiine

24.05 Drafts outstanding ............cccccoiiiiiiciiicee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives .........ccccccceueueene
24.09 Payable for securities .....
24.10 Payable for securities lending ............ccccocoiiiicicies
24.11 Capital notes $ ...........cocoovvveieien.

Aggregate write-ins for liabilities

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

From Separate Accounts Statement
Total liabilities (Lines 26 and 27) .
Common capital stock .
Preferred capital stock ....
Aggregate write-ins for other than special surplus funds
Surplus notes

Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1) ...

Aggregate write-ins for special surplus funds
Unassigned funds (surplus)
Less treasury stock, at cost:

Surplus (Total Lines 31+32+33+34+35-36) (including $
Totals of Lines 29, 30 and 37 (Page 4, Line 55)
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

is for medical loss ratio rebate per the Public Health

0 shares common (value included in Line 29 $
0 shares preferred (value included in Line 30 $

0 accident and health premiums (Exhibit 1,

0 accident and health

(33,925,161)
...970,756

1,659,750

757,032,842

........... 13,943,777,853
14,700,810,695

2,000,000

601,127,851

603,127,851

15,303,938,546

2501.
2502.
2503.
2598.
2599.

DETAILS OF WRITE-INS

Escheat escrow liability - outstanding checks
Interest payable on contract claims .............
Investment escrow & unallocated proceeds .........cccccceee..
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)

385,874
1,270,250

3101.
3102.
3103.
3198.
3199.

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198)(Line 31 above)

3401.
3402.
3403.
3498.
3499.

Admitted disallowed IMR ...

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

SUMMARY OF OPERATIONS

1 2
Current Year 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] NN IO OO OSSOSO PR SOURSRPRPPIO
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 CEARA ............oouiiiiiiiiiiiii ettt ettt sae e e sa e e s e e e e e e eaneennee
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 287,120 7,914
9. Total (Lines 1 to 8.3) 307,014,759 332,055,591
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 5 minus Analysis of Operatlons Summary, Line 18, Col. 1)
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  GrOUP CONVEISIONS ....uvvveiiieiiieeiieeesiieesieeesteeesneeesseeeseeeens
17.  Interest and adjustments on contract or deposit-type contract funds .(159,367)
18. Payments on supplementary contracts with life CONtingeNCIeS ...........cccoociiiiiiiiiiieesee e e 0 L 0
19. Increase in aggregate reserves for life and accident and health contracts (101,977,043) 90,879,230
20.  Totals (LINES 10 10 1) ..iiuiiiiiiiiii ittt bbb b s b et b et b et bbbttt s 113,706,659 |................ 268,137,516
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
2, LINE 31, 0L M) ittt h bt b Rt h ekt h et b ettt et sttt ettt et e s [rre s 109,260,334 |........ccccvnve 122,762,460
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) 25,060,357
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1+ 2+ 3+ 5) ...ccccceeevrenress v 1,220,944
25. Increase in loading on deferred and uncollected premiums ... 18,993 |...
26. Net transfers to or (from) Separate Accounts net of reinsurance. (53,767,151) | eceevrnnee (29, 846 ,681)
27. Aggregate write-ins for deductions (624,344) (1,339,755)
28. Totals (Lines 20 to 27) 194,875,792 386,048,706
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
Line 28) . 112,138,967 |...ocevvenne (53,993,115)
30. Dividends to policyholders and refunds to members 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29
minus Line 30) 112,138,967 |...ocovvnnene (53,993,115)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 20,594,070 (961,196)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (10sses) (LiN€ 31 MINUS LINE 32) ......ccviuiiiiieiiieiiiieiesietisieteeete e saese st ssese s b s sesessessssesessesessesdotereseeiniens 91,544,897 |....cco.... (53,031,919)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
S e 0 (excluding taxes of $  ..covvververenenne (185,495) transferred to the IMR) (427,423) (908,680)
35. Netincome (Line 33 plus Line 34) 91,117 474 ..o (53,940,599)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) .......cccueveiirereereieieeiceeieve s 603,127,851 661,867,416
37. Netincome (Line 35) 91,117,474 |............... (53,940,599)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 259,763
39. Change in net unrealized foreign exchange capital gain (loss) ...
40. Change in net deferred income tax 20,721,423 |...
41. Change in nonadmitted assets 6,725, 549
42. Change in liability for reinsurance in unauthorlzed and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 minus Col. 1)
46. Surplus (contributed to) withdrawn from Separate Accounts during period ...
47. Other changes in surplus in Separate Accounts Statement ....
48. Change in surplus notes
49. Cumulative effect of changes in accounting PriNCIPIES ..o
50. Capital changes:
50.1 Paid in
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 ..............ccccccee
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) ........cccoruriririeiriieerieeeeeeeeeeee e 116,933,474 (58,739,566)
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 720,061,324 603,127,851
DETAILS OF WRITE-INS
08.301. General account policy fees
08.302. Miscel laneous income
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. Reinsurance on in-force business ....
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 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums collected Net Of FEBINSUIANGCE ............c.cuiiiiiiiiciiiiie ittt [rensnseae s 74,592,873 |....coovvenne. 35,891,483
2. NELINVESIMENT INCOME .....eeiiieiiieeieiet ettt ettt s ettt e e eses e sttt s e e e e e e s e s e s es e e e s e s eeesesen e e st et es et esenene e s s esesenenes|oeeeesn s sees 47,402,325 |......ccovnnee. 42,716,027
3. MiISCEIIANEOUS INCOME ......ouuitiiiierittere ettt sttt b e s e e b2 o e b b e e e bbb s ch b b s e bbb en st 162,452,576 170,987,142
4. Total (LINES 1 TNMOUGN B) ...eviiiiiieii ettt t ettt e e et et et e st et e se e b ese s s esessebessebe s e b eseebeseebesesaesessesessebessesaseseneasennssens 284,447 774 249,594 652
5. Benefit and 10SS related PAYMENLS ...........ccviuiiiieriiietiietit ettt ete et te s be et e e st esestesesaesesaesessesessesasessessssesessesessesessasessesennns [eressesessesenes 301,032,657 |..ccooveene 96,407,422
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ............ccoveveeeieerieesieeerieeseeeeeeees [ (123,440,051)|.............. (118,658,468)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS ............cccovouiieiririeieieesieeceee e [eee e 134,447,759 |.....co...... 150,737,624
8.  Dividends Paid t0 POICYNOIAETS .........ccvovivivivetetieieetee ettt ettt et ettt et et ea et s et et ese b et eaeae s et et esesesesesess s esesesesesesessssases et esesesesesssns |ereneasesessbebeeeneneae e e seen [0 0
9. Federal and foreign income taxes paid (recovered) net of $ ..........ccccoevrieiricunnne 0 tax on capital gains (l0sse€s) ............... (1,317,799) 50,559
10, Total (LINES 5 TTOUGN D) ....eviuiitiiiiieii ittt sttt ettt ettt st se st ese st ebe s e ebe e e b e e ebese b eseesess e s ese s s esessebessese s ebe s ebensabessasesesbenessenennas 310,722,566 128,537,137
11.  Net cash from operations (Line 4 MinuUS LiNE T0) .......ceeviuiriiueiiieriiietesietesieteietee st ste e sesaesesaesessssessssesessesessesessesessasesesessssend] (26,274,792) 121,057,515
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..uevreisceeieee et eee e te bbb bbb bbb b e bbb e b f bbb s b bR bR RS h e s bbbt bbbt [ere e 121,455,000 |........cconc... 141,283,937
12,2 SHOCKS ...eeeeeeecteeee i eaeaeeetees et sesseeee e s eseseeeeees e s e s eseeee a2 2 e s e s e e ee 222 s e s esee eSS A e e ee e A eSS A e A e s eE e RS S A e A eAeE e A S e A e R e s ee s s n e A s es s s e e s et eseo|ee et er bt (O O 0
12.3 MOMGAGE OGNS ........vvvieieieeeeeeee ettt ettt ettt et et es et e e et et e s et ea s e st s e s eses e s et e s esses s eses et et et et eseasasesssesesesesessasasasasasesesesesssnssasssas|oeserenenene st st sa et et ene e [0 0
12,4 REAI ESEAE ......e.eeceeeeii ettt sttt ettt es et e s e s e esee et e e se e e esee et e S a2 es e e e e e eE £ e A e e b e S eeeA R A e e s s eeA e A et s s eeneseae st enaes [re et erere et bttt (O O 0
12.5 OLNEI INVESTEA @SSELS ... cevtiiieiteteteirieesetceete st st e ettt seseseeetesseseseseeesesee e eseseee s s seeseseeesessesesee et s e s aeaesesesesesesseseseseseses|eessesese et et e ss s e e s (O O 0
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS ............cccriiiiiririeeieeeee e [ [V 2,931
12.7 MISCEIIANEOUS PIOCEEAS ......evviuiuierereeteteteetaeereseseeteeeseseaeaeseseeseseaeses st aeseee s ebeEesea et eese e e b et e b eseae e se s e s ebeb et ene e e asseebebetenennaea 5,898,034 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .c.ocucuiiieiirieiiisieesiee sttt sttt saesesaesessesessebeassassssesessesssseses [oassessssesennas 127,353,034 |............... 141,286,868
13.  Cost of investments acquired (long-term only):
1301 BONGS .ttt bbb bbb bbb bbb bbb f bR bR RS bbbttt bttt [eee e 108,605,862 |................ 244,161,497
13,2 SHOCKS ...eeeeeecteeee ittt et ee e e eseseeee e e s eseseeee a2 22 s e s eeee 22 a2 s e s esee S22 A e s ee e A eSS e A e A e A eE RS SAeAeAeE e A S e A e R e s ee s s e e R et es s s s e s e s eseo|ee et er bt (O O 0
13.3 MOMGAGE IOBNS .......ovvvieieiieeeeee ettt ettt ettt ettt et et ettt ea s e ee s e s es et e s et et e s ses s es e s e s et et et esesssses st esesesesessasasesesesesesesesesnasasssas|eseren et ne et [0 0
134 REAI ESIALE ... e
13.5 Other invested assets
13.6 MIiSCEllaNEOUS @PPICALIONS ..........ovivivitetetieieceee ettt ettt ettt ettt e e e ettt et s s s s et et et et et et eseas s et et esesesesesesnasesesasesesesenis 112,396 8,942,643
13.7 Total investments acquired (LINES 13.1 10 13.6) c....cueieuiieiiieieieieieieeeie ettt ettt sese s ese s ese s esessesesseseneas 108,718,258 253,104,140
14.  Netincrease/(decrease) in contract 10ans and PrEMIUM NOLES ..........cuiriririririeueierieinereree ettt seeteees st ae e sesseseseseseneneas 19,887 7,457
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ......ccccciriiuiiiieiiieisieteeietesestee et 18,614,889 (111,824,729)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrplus NOtES, CAPITAl NOLES ...ttt
16.2 Capital and paid in surplus, less treasury stock ...
16.3 Borrowed funds ...
16.4 Net deposits on deposit-type contracts and other insurance liabilities ..
16.5 DIVIAENAS 0 STOCKNOIABTS ...ttt bbbttt e 0 [ 0
16.6 Other cash Provided (PPHEA) ............ccueuiiiieieeteieieeeeecte ettt a et a st s s s b st ss s sea st s s s sssebesesesensssesesas (12,248,114) 6,996,495
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccccceevrurnnnne (18,419,467) 1,697,882
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) ......cccccevvevrvririsiereeeinnnne (26,079,370) 10,930,668
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEAI .....vviviiiiiieietetetetee sttt ettt ettt et e et s s e s s b et s ese st e se s e s b b et e se e e se s sebesesesese et s et esesesenese st ssseses et rene e erenenis 56,849,480 |......cccevune 45,918,813
19.2 End of year (Line 18 plus Line 19.1) 30,770,110 56,849,480
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Transfer of debt securities for debt securities and / or equity securities. ... foreveieeeeennnn 4,107,742 | 5,697,879
20.0002. Non-cash financial assets transferred to parent ... eeee Joeeeeeeeeenen s O oo 61,375,399




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - SUMMARY
1 2 3 4 5

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 ......... [...ccceeeee.. 101,132,331 |, 279,085 | 0 e 100,843,246 |.......ceoveeinnne 10,000
2. Considerations for supplementary contracts with life contingencies ...............cccoccevie v 0 L OO e XXX e [ 0. 0
3. Netinvestment iNCOME ..........ccooveueuerieerieeieeieeeeeee e .. 36,434,521 |... .10,245,130 |..
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccovvveerieerierereenenns ...(141,585)]... . (39,811)]..
5. Separate Accounts net gain from operations excluding unrealized gains or 10sses ...... |.cocoevivviiiiiiiiiennincnn O e O el O 0. 0]
6. Commissions and expense allowances on reinsurance ceded ...........c.cccceeeveeveeeeees |oeereeeenn. 120,145,245 | 24,965 | 0 | 120,120,280 |[...ooveeeieieceee 0
7. Reserve adjustments on reinsurance ceded .............cccooociiiiiiiniiiiinee e e O el O O (1 R
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate ACCOUNLS ...........ccvrveerrerereereresreneseresesssesens [eoeeseeiineinnns 38,383,260 |.....ooveveeeeeennnn 36,941 [l O 38,346,319
8.2 Charges and fees for deposit-type CONtracts ...........cccoceeiriieriiieiiiiiniee s [ 0 oo 0 e O fe 0
8.3 Aggregate write-ins for miscellaneous iNCOME ...........ccc.evrerreririeisieeiere e 287,120 223,373
9. Totals (Lines 110 8.3) ....ccoveiiiiiiniiiiiiiicis 307,014,759 295,826, 154
10.  Death BeNEfits .......cocveiiiiiiiiiie e
11.  Matured endowments (excluding guaranteed annual pure endowments) ..
12, ANNUity BENEFIS ..o
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 .....eeiiieeiiiiiieaeeaaieeeeaeeaaneeeeaeaaannaeeeeeeaanneeeaeeans
17.  Interest and adjustments on contract or deposit-type contract funds . ...(423,949)|.... ...(595,713)]...
18.  Payments on supplementary contracts with life contingencies ..........c.coccovcvviniiviiiics foeviiiiiiiiiiiecieeee 0 oo 0 e O fe 0
19. Increase in aggregate reserves for life and accident and health contracts (101,977,043) 1,141,330 0 (82,195,627) (20,922,746)
20.  Totals (Lines 10 10 19) ....cuiiiiiiiiiiii e [eae e 113,706,659 |........ocoevnvee. 1,198,125 | 0 [ 106,653,662 |..........cccenne 5,854,872
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(direCt DUSINESS ONY) ...veeveiiieieieieieieieeeieieeeee e se e seeseeesenesseessenessennns [oereeneiennnens 109,260,334 | 461 |l 0 [ 109,253,532
22. Commissions and expense allowances on reinsurance assumed ............coccceveeeeeenciee Joevvneeeeensnineeeeesniineeee 0 fooviiieeeeeniiieeeeenneeeee 0 e 0 e 0.
23. General insurance expenses and fraternal expenses.................... .. 24,291,384 |...
24. Insurance taxes, licenses and fees, excluding federal income taxes ....918,018 |...
25. Increase in loading on deferred and uncollected premiums ........... O 0.
26. Net transfers to or (from) Separate Accounts net of reiNSUrance.............cceeveeveeeveees foveveevenenenens (53,767, 151) [ 028,378 e 0 e (583,795,529)
27. Aggregate write-ins for deductions ... , (624,344)
28.  Totals (LiNes 20 10 27) ....c.eoiiiiiiiiiiie e 194,875,792 1,571,479 0 186,696, 723 6,607,590
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MiNUS LiNe 28) ..........ccurveririeienierenisieesieesieesieesierenns |ooeieeieininenn 112,138,967 .o (658,854) ... 0 [ 109,129,431 | 3,668,390 |.....coveecieiiiieie (1 R (1 R (1 R 0
30. Dividends to policyholders and refunds to MemMDbErS ...........c.ccoeerirvererieerieresieresienenes 0 0 0 0 0 0 XXX 0 0
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus LiN€ 30) .......ccceerveveieereeeieieieieeeiees [oeeeeeiieenins 112,138,967 .o (658,854) ... 0 [ 109,129,431 | 3,668,390 |.....coveecieiiiieie (1 R (1 R (1 R 0
32. Federal income taxes incurred (excluding tax on capital gains) ............ccceveerveeeenennns 20,594,070 (138,356) 0 19,962,066 770,360 0 0 0 0
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) 91,544,897 (520,498) 0 89, 167,365 2,898,030 0 0 0 0
34. Policies/certificates in force end of year 92,263 331 0 88,640 3,292 0 XXX 0 0
DETAILS OF WRITE-INS
08.301. MiSCEITaNEOUS TNCOME ....vieeieieeeeee et ettt et et e eae et e e e e e eaeeeaeeeneenaeens foeeseeeseesseeiseeneas 279,475 | 3,086 [ooeeeeeeeieeeeeeeeee [0 215,728 oo 60,661 |..eeeeeeeeeeeeeeeeeeeee [0 O, [0 O [0 O 0
08.302. General account POliCY fEES ..oiiiiiiiiiiiiiiii ittt e e 7,645 o, 0 [ 0 [, 7,645 o [0 O, [0 O, [0 O [0 O 0
L0100 O o O O ) O ST PO UORR AT
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ............cccevueveveiens feovciiiiiiii 0 oo 0 oo [V RO [V RO [V RO [0 (O (O 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 287,120 3,086 0 223,373 60,661 0 0 0 0
2701. Reinsurance on in-force DUSINESS ......cccoooieiiieiiieiieeeeeeeeeeee e | (624,344) ..., 0 [ [0 O (624,344) ..o, [0 O, [0 O, [0 O [0 O 0
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page .........ccoccvveviriiiiiines Joovmmeeeeeciiiiieeeeciiee. O 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) (624,344) 0 0 (624,344) 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®

9 10 11 12
Universal Life
With Secondary Variable Credit Life Other Individual YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Guarantees Variable Life Universal Life (c) Life Risk Only
1. Premiums for life CONtracts @ ...........c.ccceeeuieiieeiieieeireeeteeereeereeereeereeeeens oeeeneeeneeeeens 279,085 162,094
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
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) ...
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 ..............ccccceeeeinnns
16.  GrOUP CONVEISIONS ....vvvvvveieiirieeitissesteseessssassssssassssssssssasesssasssssssaeseaaanees
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 ... 1,141,330 18,878 (42,508) 0 0 1,164,275 685
20.  Totals (LINeS 100 19) ..eeiiuiiiiiiiiiiiiie i [eneeeeaeeens 1,198,125 |0 e 21,383 | 9,765 | [V S [V 1,166,292 e 0 e 685 ..o 0 e 0 e
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 276,736 253,630 |....
24.  Insurance taxes, licenses and fees, excluding federal income taxes ... 44,786 |.. . 24,301
25.  Increase in loading on deferred and uncollected premiums ........ .. 18,993 |..
26. Net transfers to or (from) Separate Accounts net of reinsurance..
27.  Aggregate write-ins for deductions
28.  Totals (Lines 20 to 27) 1,571,479 1,447,091
29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28) ...(658,854) .. (18,071)[... .. (763,572)|....
30. Dividends to policyholders and refunds to members 0 0 0
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) .......... |-eoeeeeeeeenen (658,854) |- 0 e (18,071) (763,572)
32.  Federal income taxes incurred (excluding tax on capital gains) ...... (138,356) (3,793) 17,475 0 0 (160, 349)
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) (520,498) (14,278) 65,736 0 0 (603,223) 31,267
34.  Policies/certificates in force end of year 331 13 171 0 0 134 13
DETAILS OF WRITE-INS
08.301. Miscel[aneous iNCOME .......ceevuerrerrerueenieerieerieeienreereereseeseeesieenneennes Jovresiresinennnenn 8,088 Joeeiiiiiiiii O L0 88 e 185 |l O [0 [ 2,82 |....
08.302.
08.303. ittt
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
(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(c) Individual and Group Credit Life are combined and included on

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




9

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP LIFE INSURANCE ©
1 2 3 4 5 6

7 8 9
Variable Universal Credit Life Other Group Life YRT Mortality
Total Whole Life Term Life Universal Life Variable Life Life (d) (a) Risk Only
1. Premiums for life contracts ®
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses .
6. Commissions and expense allowances on reinsurance ceded .....
7. Reserve adjustments on reinsurance ceded .............cccceeviiineeeens
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNtS ...........cccoueiiiiiiiiiiiiiiiiiccs 0 0 0 O O O Ol Rt RS
8.2 Charges and fees for deposit-type contra
8.3 Aggregate write-ins for miscellaneous income .
9. Totals (Lines 1t08.3) ....
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group 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 .............ccccooeveee L
20. Totals (Lines 10 to 19) ... RTIT DI W N W N R O T TSR R USSTTTTU SSTTT
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct
DUSINESS ONIY) 1eeiiiieiiiie ittt sreesseeesreessneessnneesnneessnseesssseessseessnensns|eesnenesneeeneeene S N . B B | .. D N . DO . DN .. ...........
22. Commissions and expense allowances on reinsurance assumed ....
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes ..........ccccevvveeeinniccen |,
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)
29. Net gain from operations before dividends to policyholders, refunds to members and federa
income taxes (Line 9 minus Line 28)
30. Dividends to policyholders and refunds to members ....
31.  Net gain from operations after dividends to policyholders, refunds to members and before
federal income taxes (Line 29 minus Line 30)
32. Federal income taxes incurred (excluding tax on capital gains) ....
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)
34. Policies/certificates in force end of year
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 ..........ccoceiiviiiiiiiiiiiiin L oo [ [t et eeeies [eresestee e sese e esesaete et [reeeseaeteestesestesesaesesaeses [eresseressetenesteestesesaenesaen [oeeeseeeseaeteeesesestesensenes [reetereesere st re e reeereneanens
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.

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

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

ANNUITIES @

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL
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
1. Premiums for individual annuity contracts 0 | 65,742,872 | 13,821,277 | 226,790
2. Considerations for supplementary contracts with life CONINGENCIES .......coouuiiiiiiiii e e e 0. XXX
3. Netinvestment income 36,434,521 ...15,956,209 |...
4.  Amortization of Interest Maintenance Reserve (IMR) (141,585)(. 62,319)|...
5. Separate Accounts net gain from operations excluding unrealized gains OF IOSSES ........cciiiiiiiiiiiiiiiiiiiee e e e [ e e e e e e (I .0 ..
6. Commissions and expense allowances ON rEINSUIANCE CEABT .........cuevuiiruieriieiieeieeieeteesteeseesseesseesseesseeseesseesseessesssesssesseesssesseesseessessses [oesnsesnsesneenas 120,120,280 ..o 0
7.  Reserve adjustments ON FEINSUIANCE CEABM .........uuiiiiiiiiiiit ittt e ettt e e o et et e e e oo e bttt e e e e e s b et e e e e e e s b ettt e e e anbbe et e e s eaabbeeeeesannbnees [oeeeeeeaannnneeeeasnnneeeeeaaa (O 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts ............ foeecerceerieens 38,346,319 | 0 |oeeeeeeeeeeneeeeneenenen 0 o0 38,331,034 | 15,285 | 0
8.2 Charges and fees for deposit-type contracts .... 0 0 .0 ..
8.3 Aggregate write-ins for miscellaneous income . 223,372 ,952 4,488
9. Totals (LiNes 110 8.3) ....covvrvrerininieniinieniens 295,826,153 37,041,149 4,020,342
LT B Tt oY USSPV R PR PRURURPRURTOY USSR ...0
11.  Matured endowments (excluding guaranteed annual pure endowments) 0
12, Annuity BENEFitS ...c.ooiiiiiiiiiii 26,504,217 |..
13. Disability benefits and benefits under accident and health CONrACES ............iiiiiiiiiiiii e [ 0
14.  Coupons, guaranteed annual pure endowments and Similar DENEFILS ...........ooiiiiiiiiiiiiiii e [ e 0
15.  Surrender benefits and withdrawals for life contracts ...................... 162,940,785 |..
ST € o TU o ot 01T ] oo PO PP SO SRR (I X
17.  Interest and adjustments on contract or deposit-type contract funds (595,713)|. ...(244,013)|... .(642,960)|.
18. Payments on supplementary contracts with life CONtINGENCIES .......oiiuuiiiiiiiiiiii e e e e s [eeee e e e i e e e s e e e e e 0 foreeeeeeeeeeeeeeee O [l 0 [
19. Increase in aggregate reserves for life and accident and health contracts .. (82,195,627) (6,359,094) 0 (79,236,564) (1,273,440)
20. Totals (Lines 10 to 19) 106,653,662 |..........c....... 22,446,283 ..o (V1 O, 52,276,786 |......ccceeeenee 21,152,431
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ..........cceevveeveeieeeeseeseeneenees foerienieies 109,253,532 102,083,083
22. Commissions and expense allowances ON reiNSUFANCE @SSUMEA ........ueuiiiiiurrreeetiiititteesaaiteteeessaaabereeessaasbeeeeessaasbeeeeessaasbaeeeessansbeneeessannns |esssmnneeeessinnneeseaaannnes (I
23, GENETal INSUFANCE EXPENSES .......vivereseiseiseaseeseaseaseaseasessesseasessessessessessessesseeseesesseeseeseeseebeeseebeeseebeebeebeebeebeebeebeebeebeebeebeebesbeebeabeebesrenbeas 24,291,384 |..
24. Insurance taxes, licenses and fees, excluding federal iNCOME AXES ...........ccciiviiviiiiiiiiiie ettt ettt ettt et re e besresbesreereere e .918,018 |.
25. Increase in loading on deferred and UNCOIIECIEA PrEMIUMS .......iiiiiiiiiiiii it e e e e e s e bt e e s s ssbee e e e e sasbaneeessenns |oeseanse e e e s s aane e e e e s ennnnes (I ..
26. Net transfers to or (from) Separate ACCOUNtS NEt O FEINSUIANCE. .......c.eevieriieieeiieeiieeie et esteeieeteeteesteeseeeseesseesseesseesseesseessesseesssesseesseenns [oesseesieenieenns 53,795,529) (7,271,239)
27.  Aggregate WIte-iNS fOr AEAUCHIONS ...........ceiviiiiitiitiiteite ittt et e teete bt ebesbeebeebeeteebeebeebeebeebesbeebeebeebeebeebeebesbeebeebeebeebeebeebeebeebesbeebeebesbesreeresreas (624,344) 0
28, TOAIS (LINES 20 10 27) ...ueueuieutiuteieee ettt e s e s e ea e e st e e e s e e s e e s e st e s e e st es e e At e R e e e £ e Rt e Rt e Rt e R e e Rt e e e n e e e e a e n e e n et et ettt e enean 186,696,723 23,774,858 0 127,781,576 24,251,184 10,889, 105 0
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. 109,129,430 |...covecvenes 13,266,291 .o (1 P 93,097,053 |...oecvecenene 9,634,849 |..ooovvnnnne. (6,868,763) ... 0
30. Dividends to policyholders and refunds tO MEMDETS ...........uiiitiiiiiiiiriite ittt bbbt bbbt bbbt bbbt bbbt bbbt b nre s 0 0 0 0 0 0 0
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) . |................. 109,129,430 |...ccveeeenes 13,266,291 |.eeeeeeeeeeees (1 P 93,097,053 |...oecvecenene 9,634,849 |...ooovene. (6,868,763) ... 0
32. Federal income taxes incurred (excluding tax on Capital GAINS) ...........c.coueiuerieieieieieeetet et eee ettt et e et et et e s et et e et e s e s esesaeeenen 19,962,066 2,426,684 0 17,029,408 1,762,416 (1,256,442) 0
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) 89,167,364 10,839,607 0 76,067,645 7,872,433 (5,612,321) 0
34.  Policies/certificates in force end of year 88,640 1,835 0 73,637 12,971 197 0
DETAILS OF WRITE-INS
08.301. GENEral aCCOUNT POLTCY FEES ..iiviiiiiiiiiiiiitiiti ittt ettt ettt ettt b e bbb e b e e b e e b e et e ebeebeebeebeebesbeebeebeebesbeebesbesbesbesbeebessesbesbessessestes [oersensessenseseseeseeneas T844 | O e O e 7,210
08.302. Miscellaneous income .......
08.303. ittt [esaea et
08.398. Summary of remaining write-ins for Line 8.3 from OVErflOW PAgE .......cccuiiiiiiiiiiieie et e e nre e [eree e 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 223,372 108,002
2701. Reinsurance on in-force business (624,344) [ 0 o 0 e (624,344)
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from OVerflOW PAge ..........ueiiiiiiiiiiiiiiie ittt e 0 e O el 0 [
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) (624,344) 0 0 (624,344)

(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 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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. NetinvestmentinCome ..........ccccceiviiiiiiiiiiiiiiiicce
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unreallzed gains or Iosses
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 60,661 57,943 0 0 0 2,718
9. Totals (Lines 1 to 8.3) 10,275,980 9,816,065 0 0 0 459,915
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group 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 (20,922,746) (20,833,683) 0 0 0 (89,063)
20. Totals (Lines 10 to 19) 5,854,872 5,943,935
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) .. 22,341 |
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) ....... , 6,663,040 0 0 0 (55,450)
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) ...........|..ccccceeenenne. 3,668,390 |..ccoooveennne. 3,153,025 |ceveeiieeeeeeees 0 [ 0 [ [0 515,365 |ooveeieeieeieeeeeeees
30. Dividends to policyholders and refunds to members . 0 0 0 0 0 0
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) .................... 3,668,390 |..ccooveenn. 3,153,025 |ceveeiieeeeeeees 0 [ 0 [ [0 515,365 |ooveeieeieeieeeeeeees
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ..........cc.ceueiieieieieieietetetet et et et et et et et et e s et e s ete e s e s esesaeeenen 770,360 662, 135 0 0 0 108,225
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before realized capital
gains or (losses) (Line 31 minus Line 32) 2,898,030 2,490,890 0 0 0 407,140
34. Policies/certificates in force end of year 3,292 3,084 0 0 0 208
DETAILS OF WRITE-INS
08.301. MiSCEITANEOUS TNMCOME ...ttt ettt ettt s e ese st es et ese st eseneesesessenesenensesennesensesensesensesenensenensenennesennnennes [ooneenennereneereneenenes 00,801 Joeiiiiiiiiiiiinend BT, 948 [ O e 0 o 0 e 2,718
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from OVEIfIOW PAGE ........cueiruiuirieiiieieieiesieieieeete ettt esessesesseseaeseeeseseesessesesessesnanes |oeeseneesensasenesseneesenensenes (1 R (1 R (1 R (1 R (1 R (1 R
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 60,661 57,943 0 0 0 2,718
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow oL [T TP PP U P PO PPPTPURPPE ROOUTPROPRPORRRPRO | I RO
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 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

PERATIONS BY L

ANALYSIS OF O

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

Comprehensive 4 10 11 12 13
(Hospital & Medical)
2 3 Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term
Total Individual Group Supplement Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health
1. Premiums for accident and health contracts
2. Considerations for supplementary contracts with life contingencies ..
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ....
5. Separate Accounts net gain from operations excluding unrealized gains or
losses
6. Commissions and expense allowances on reinsurance ceded ...
7. Reserve adjustments on reinsurance ceded ..........c..uoiireiiiiiiiiiieeini e
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ..
9. Totals (Lines 1 to 8.3)
10.  Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits ..
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ....
16.  Group 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 1010 19) ceeeuuieieeiiiie e e e e e e e e e e e e e e e
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed ..
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ...
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27.  Aggregate write-ins for deductions .
28.  Totals (LINES 20 10 27) ceveuueeeeeeeieeeeeeee e e e e e e e e e e e e e e e
29. Net gain from operations before dividends to policyholders, and refunds to
members and federal income taxes (Line 9 minus Line 28)
30. Dividends to policyholders and refunds to members.
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) ..
32. Federal income taxes incurred (excluding tax on capital gains)
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)
34.  Policies/certificates in force end of year
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 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE @
1 2 3 4 5 6 7 8

9 10 1 12
Universal Life YRT
With Secondary Variable Credit Life ® Other Individual Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life Risk Only
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. Reserve December 31 of prior year ..... 0 196,515 |.... 6,281,231 |.... 0.
2. Tabular net premiums or considerations ..... 0 .. 1,105 |... 162,031 |... .0
3. Present value of disability claims incurred . w0 o 0 oo 0 o 0 e 0 e 0. 0.
4. TabUular iNEErESt .......covueiiiricieicieicieiee e , [ R 7484 | 15,107 [ O e 0 300,439 0
5. Tabular less actual reserve released ..............oeoeernereernnnccenes , [ 0 oo 2,618 i 0 e 0 [l 6,732 0
6. Increase in reserve on account of change in valuation basis ......... |.ccccoeoerinininnnnne [ [ 0 Jreeeeerireeieeenn 0 o 0 e O e 0 0
6.1 Change in excess of VM-20 deterministic/stochastic reserve over
NEL PrEMIUM FESEIVE ......ovvvieieiiieieteteteeeeee et es e aeaens|eeeeeeeeeieeeseeenenas [ Da0.0 SN RSP [ [ [ [ [ [ [ XXX ovvevawas oo [V 0
7. Otherincreases (net) . . 1,000,000 0 0 0 0 0 1,000,000 0 0 0 0 0
8. Totals (Lines 1t07) ... P 8,456,914 | [ R 205,104 |..ccovnnene 402,070 oo [ 0 | 7,750,433 |.cooooiiiiine (U1 SO 99,307 | [ [ 0
9. Tabular cost .......coeeeerrinenee ....380,582 |... (15,083)|... 303,255 |...
10. Reserves released by death ............cccoceeviieieveeniiiieeeeinses |oeseeeeneeeieenas 5,606 |...covovieerinnn 0 o 4,794 | 812 [ O e O 0
11.  Reserves released by other terminations (Net) ...........ccccoeeveievrnes fovvvniccne 8,227 | [ 0 Jorvrriieeee 8,227 e 0 e O e 0
12.  Annuity, supplementary contract and disability payments involving
life CONtINGENCIES ......cevoeeceeeeeeeeceeeeeeeeeeeeeeeeeeeee e eeeneennasnas [oeeseeeneeeneens 3,906 oo [V 0 [ 2,284 s 0 e 0 s 1,672 [ [V R [V (O [V 0
13.  Net transfers to or (from) Separate ACCOUNtS ..........cccceeeeeiennnes (694) 0 0 0 0 0 0 (694) 0 0 0
14.  Total Deductions (LINES 910 13) ......ccceevrvviierereriiriieieieieee e 397,627 0 (10,289) 71,164 0 0 304,927 0 31,825 0 0 0
15.  Reserve December 31 of current year 8,059,287 0 215,393 330,906 0 0 7,445,506 0 67,482 0 0 0
Cash Surrender Value and Policy Loans
16. CSV Ending balance December 31, CUrrent Year .............cccccoevevues |oerereeeenes 3,646,964 |........coovevviann [ R 126,988 | [ [ 0 | 3,443,295 ..o (V1N 76,681 | [V [V 0
17. Amount Available for Policy Loans Based upon Line 16 CSV 2,906,651 0 114,289 0 0 0 2,781,536 0 10,826 0 0 0
(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. ... e

(b) Individual and Group Credit Life are combined and inCluded 0N  .........ccciiiiiiiiiiiiii e page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @
(N/A Fraternal)

3

1 2 4 5 6 7 8 9
Variable Other YRT
Universal Credit Group Mortality
Total Whole Life Term Life Universal Life Variable Life Life Life ® Life 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) .. . A B ) W BN
Tabular cost ...................
10. Reserves released by death ..... . . ...
11.  Reserves released by other terminations (net) . oo.... N .- e N
12.  Annuity, supplementary contract and disability payments involving life

contingencies
13.  Net transfers to or (from) Separate Accounts
14. Total Deductions (LINES 9 10 13) ...cccuiiiiiiiiiiiie e
15. Reserve December 31 of current year

Cash Surrender Value and Policy Loans

16. CSV Ending balance December 31, CUITENE YEA ............ccoiiiiiiiiiieie i [oemseesiesie e ieieieesie oo oo e e e es e e e e e e e ese e s ess e s es et e et e e e e e et e s e e e s e e eseeses e e e e e e e e e e ese e e e e e e eseesees ot essese e e e e e e e e e e e e e e e s esees ot e e e e e et e e e e e e e e es et et
17.  Amount Available for Policy Loans Based upon Line 16 CSV
(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 ...........c.cccci i page. (Indicate whether included with Individual or Group.)

© N>R N~

©




€l

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL ANNUITIES ®
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 DeCEMDEr 31 Of PIIOM YEAI ...ttt e e et e e et e et e e et e b e e et et et et e e ennenes
2. Tabular net premiums or considerations .....
3. Present value of disability claims incurred .
4. TADUIAE INTEIEST ...vovoeeeeeececeeeeee ettt et e s s ae s e et s s saetese s s s s sesese s s s asssseses s s asseseses s s sssssssasssassnsssesasssssssnsssasasssansnsssssnsnanans [oesesesasasnsssaen 8,103,380 |....oovoeree 3,618,086 oo 0 e 3,774,111 512,459 |
5. Tabular |€SS aCtUal FESEIVE FEIBASEA ............c.cveueueueeeeeeececeeteteeeeeeeeae et eeeessaeaetesesesseseaesesesessssesesesessssssssesasasensssssesssssnsssssesesssansssssasasa [eessnsssssnsasnns 3,702,245 | (4,940,374 e O 3,250,436 |..cooveee 1,080,856 |................... 4,311,327 | 0
6. Increase in reserve on account of change in valuation DasiS ............coiiiiiiiiiii e [eeee et 0 oo O et O e 0 [ 0
7. Otherincreases (Net) ......ccccoeeoererereeeeeeeeeeerseeeeeeeeeeeens . (54,407,083) (62,457,630) (385,739)
8. TOLAIS (LINES 10 7) 1u-euiuieieiieeieeeeieete ettt et eee st s et es e s s s £ee s e eS8 s e s ens e es s ees s ns e ens e s ens et e s ensesensesensesensesnsens [onaeninienanens 618,015,087 290,582,389 27,852,849
Q. TADUIAI COSL ...ttt ettt ettt et ettt et et s e et e s e s et e s et e s e aesses s s a2 et e b e s essae s es e s et et et esesese st es et et et et eseseae s es et et et etesesnan s esasess [eeeeneeenenen ettt 0. 0 e [0 0[..
10.  Reserves released by dEath ..ottt seesaee e e sbeesbeenbeenneennesnnesnnesneesneenseensennne [onneeneenne s KKK et steeniee e reeereene e XK el XX e XK e XK .
11.  Reserves released by other terMiNAtONS (NEL) ..........ccvieiviveuiiiiieiteieteiies ettt b b sssss bbbt sssas bbb s s snsesebeses s snsnsebenas .162,940,785 |... . . .115,945,201 |... ...18,943,166 |...
12.  Annuity, supplementary contract and disability payments involving life CONtINGENCIES ...........ccuvviiveveviiriiiiecie e | 26,504,216 7T | 0 16,211,109 [ 3,482,169 |.................. 5,813,967

13.  Net transfers to or (from) Separate Accounts . (53,795,529) 0 0 (46,524,290) (7,271,239) 0 0

14, Total DedUCHONS (LINES 910 13) ...uiiiiiiiiriiieieteieiei sttt bbbttt e bbbttt ettt ettt 135,649,472 29,049,389 0 85,632,020 15,154,096 5,813,967 0

15.  Reserve December 31 of current year 482,365,615 227,223,983 0 204,950,369 12,698,753 37,492,510 0
Cash Surrender Value and Policy Loans

16.  CSV Ending balance DECEMDET 31, CUITENE YEAT ..........cceviieirereiieieeseeesetesssesesese st sssssse s st st ssssesesssssssesesessssssssesesesssssssesesessssnsns [resesesessscnas 323,579,455 |.....coenne 188,765,236 |[......coeveeereiccicieiine [ IO 123,923,835 |..ocvoine 10,890,384 ... (1 U 0

17. Amount Available for Policy Loans Based upon Line 16 CSV 0 0 0 0 0 0 0

(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. ... oo e



V.

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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. ReSEIVE DECEMDEI 31 OF PHIOT YEA .......vvveeceieieiieeeteeeeceeeeee ettt aeae et es e s e e s s st et es et esessssas st esesesesessssasssssesesesessssssasassesesesnaes [oeneeasanenanas 157,655,596 151,016,799 [...oovoeeeeeeeeeeeee O e O [ O e 6,638,797
2. Tabular net premiums OF CONSIAEIALIONS ...........cocviviviveretetieiieeeeetetetetetesese e ee et e teae s et essse s st et esesesesessss s esesesesesesesessasssssssasesesessanssssssasans [oesesesenenenennnneeenas 10,000 [ooenoeeeeeeeieeee 10,000 |..
3. Present value of disability Claims INCUITEA .........c.oiiiiiiiii ettt s sreesbeesbeenneennesnnesnnesnnesnnens [eennennnennne KKK ureriieriee i XXX
4. TADUIAI INEEIESE ..voveeeiieie ettt [eeei e 4,094,989 |... ... 3,906,666
5. Tabular 1ESS GCtUAI FESEIVE MBIEASEA .......c....cuiuieiieiiieiiieteie e tese ettt et b et eb bt e e eh et b bt bbb eE bbbt b bbbttt bttt 1,542,746 |... 1,821,734
6. Increase in reserve on account of change iN Valuation DASIS ...........cc.coiiiiiiiiiiie e [eee s L1 U 0
7. Otherincreases (Net) .......cccccoevevveeererieeeeirieeeeeeceeenes . 35,762 34,160
8. TOLAIS (LINES 110 7) wvvveiiieieitetii ettt ettt bttt s ettt se s bbb s bbb s bbb st e s bbb s s st b s s se bbbt s e se b et b s s snsnsesesesassns [oensnaesesesanas 163,339,093 |................ 156,789,359
LT = o TU =T o OO TTPPRTT HOUPOTRRRORRRTRRRRO [0 R 0
10. Reserves released by death ............c.cccoeenee. D,9. % SRR D,9, % SRR
11.  Reserves released by other terminations (NEt) .........ccccovorrrereeeiennrrseeeeee ...20,385,516 |... ...20,385,516 |...
12.  Annuity, supplementary contract and disability payments involving life CONtINGENCIES .............ccccvoviviveveuieiiieeeeeieeieeeteeee e [reeeeeeeeeeeeenens 6,220,727 |oeoeeeene 6,220,727
13.  Net transfers to or (from) Separate ACCOUNIS .............ccouiiiiiiiiiiiiiiicc s . 0 0
14, Total DedUCHONS (LINES Q10 13) ...cucuiuieiiiiieietetceceee ettt ettt ettt et sese e e s s et et e s et eseae s s es et e s esesesesess s et es et etes et essss s ssssesesesesesnanana 26,606,243 26,606,243
15. Reserve December 31 of current year 136,732,850 130,183,116
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DECEMDET 31, CUITENE YEAF ...........c.ccueuiieieeeieietetetesieeeeeetetetesesesess et st s sesesesesessssesasssesesesesessasesssssesesesesesnssesasanas [oeeensnseeanas 130,130,298 |.....cccvneve 130,130,298 ..o (1 (1 [0 [0 0
17.  Amount Available for Policy Loans Based upon Line 16 CSV 0 0 0 0 0 0 0
(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 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

EXHIBIT OF NET INVESTMENT INCOME

1
Collected During Year

2
Earned During Year

1. U.S. GOVEIMMENE DONAS ......ceieiiiiccicietst ettt bbb e h st (@) corererenn 199,329 | 198,990

1.1 Bonds exempt from U.S. tax .. 1 @)

1.2 Other bonds (UNAfIIAIEA) ..........ooiiiii bbbt bbb

I B =TT o o) =1 1= (=SSR OPROPR

2.1  Preferred stocks (unaffiliated)

2.11 Preferred stocks Of @ffilIates ......... ...t

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 iNVESTMENTES ............coiiiiiiii e

7 Derivative instruments

8. Other invested assets

9. Aggregate write-ins for INVESIMENT INCOME ...........cciiiiiii e [emreee e
10. Total gross investment income
11. INVESTMENT EXPEINSES ...ttt h bbb E e b e E e b e e b £ e b e e h e £ h £ S h e e E e e h £ £ E e e E e S E e e b e S E e e E e e E e e b e e b e e b e e b e e E e e b e e b e e b e e bt e be e bt e b e ee e et e ebeebeeeeeneereane s
12. Investment taxes, licenses and fees, excluding federal INCOME tAXES ........ciuiiiiiiiiieii ettt ettt et e st e saeeseeesbeenbeens
13. INterest eXPENSE ..........ccooiiiiiiiie e
14. Depreciation on real estate and other invested assets ...
15. Aggregate write-ins for deductions from investment income ..
16. Total deductions (LINES 11 thrOUGN 15) ...ttt e e e e et e e et e e e e et e e et e e e e e e e e e e e e e e e e e e e e ennea
17. Net investment income (Line 10 minus Line 16)

DETAILS OF WRITE-INS

0901.  SECUrities LENAING INCOME ...o.oiiiiiecececececceeee ettt ettt ettt et s et e s e st b s eaeae s es s et esesesesessasesssesesesesessanssenans [oeseseanassenesesesenas 49,735 .o, 49,735
0902. MiSCEIIANEOUS NV TNCOME  ...eeeieeieeee ettt ettt ettt et e et e e e te e st eeeeaeaestesesaeseeseseesatesesensatensssenssaeseseesesnesesnsresnasenas |ooeeeseseessaeiseennnas 38,082 |, 38,082
0903. .
0998. Summary of remaining write-ins for Line 9 from overflow Page ..o [ [0 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9, above) 87,817 87,817
1501.
1502.
1503. e
1598. Summary of remaining write-ins for Line 15 from OVErfloW PAgE ...ttt et e s [me e e 0
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above) 0

(a) Includes $
(b) Includes $
(c) Includes $
(d) Includes $
(e) Includes $

(f) Includes $
(g) Includes $

........... 1,282,928 accrual of discountless $ ............1,783,452 amortization of premium and less $ ...............
......................... 0 accrual of discount Iess $ -.......ccccevevnenee. 0 @amortization of premium and less $ oveveeeeeeerecncnnne
......................... 0 accrual of discount less $ -.......ccceveenenne. 0 @amortization of premium and less $ ovvvveeeveerecncnnne
......................... 0 for company’s occupancy of its own buildings; and excludes $ ......c.ccocoevveennn. 0
......................... 0 accrual of discount less $ -.......cceeeveenenne. 0 @amortization of premium and less $ ovvveeeeeeerecncnnne
......................... 0 accrual of discount less $ -.......ccceeveenenene.. 0 @amortization of premium.

........... 1,999,181 investment expensesand $ ...........0

segregated and Separate Accounts.

(h) Includes $
(i) Includes $

......................... 0 interest on surplus notes and $ ......................... 0 interest on capital notes.

0 depreciation on real estate and $ 0 depreciation on other invested assets.

313,912 paid for accrued interest on purchases.

0 paid for accrued dividends on purchases.

0 paid for accrued interest on purchases.

interest on encumbrances.

0 paid for accrued interest on purchases.

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

EXHIBIT OF CAPITAL GAINS (LOSSES)

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 ..........ccccceeeviinninnieneenens
1.1 Bonds exempt from U.S. tax .
1.2 Other bonds (unaffiliated) ..
1.3 Bonds of affiliates ..........cccoeieeiiiiiiiiii e,
21 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates .....
2.2 Common stocks (unaffiliated)
2.21  Common stocks of affiliates ..........cccceeeeieiiccnenen.
3. Mortgage loans
4. Real estate ........ccooiiiiiiiiiii e,
5. Contract 10aNS .......oceeiiiiiiiie e
6. Cash, cash equivalents and short-term investments |.
7. Derivative instruments ..........cccccooiiiininiieneenes
8. Other invested assets ........cccocoverieiienieiiencees
9. Aggregate write-ins for capital gains (losses) .......... .. (14) (14)
10. Total capital gains (losses) (4,532,828) (4,970,151)
DETAILS OF WRITE-INS
0901.  Miscellaneous LOSS ........c.ccooveeveveueeeereeeeiieeeieeeeeeees oo (3 ] 0 [ (T4) e [0 O 0
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
overflow page
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) (14) 0 (14) 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
1 2 3 4 5 6

Individual
Annuities

Total

Individual Life

Group Annuities

Accident & Health

7

Fraternal

wn =

oo s

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

©®N

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:

[S 0 =T S RSSO

6.2 Reinsurance assumed
6.3 Reinsurance ceded ...

Prior year (uncollected + d
First year premiums and considerations:
9.1 Direct
9.2 Reinsurance assumed
9.3 Reinsurance ceded
9.4 Net (Line 7 - Line 8)

SINGLE

Single premiums and considerations:
10.1 Direct .....oocvvrverieen,
10.2 Reinsurance assume
10.3 Reinsurance ceded .
10.4 Net

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:

13.1 Direct .....oocvvvvien, e

13.2 Reinsurance assume
13.3 Reinsurance ceded ....
13.4 Net (Line 11 + Line 12) ..
Advance

LiNe 13.4 - LINE 14 ..ot

Collected during year:
16.1 Direct
16.2 Reinsurance assumed
16.3 Reinsurance ceded

Prior year (uncollected + deferred and accri
Renewal premiums and considerations:

19.1 Direct
19.2 Reinsurance assumed
19.3 Reinsurance ceded ...

19.4 Net (Line 17 - Line 18) ... SR

Total premiums and annuity considerations:
20.1 Direct
20.2 Reinsurance assumed
20.3 Reinsurance ceded
20.4 Net (Lines 9.4 + 10.4 + 19.4)

FIRST YEAR (othe

e"ferred and aCCI'L.J.éd -ad

639,700,387

64,251,520

20,888,227

........................... 6,073

................... (36,046,275)

157,389,435

139,659,365

....35,974,578 |..
(93,245,745)
................. (157,497 ,264)

575,448 867 |.

20,888,227 |...
.0
0.

(36,138,760)

36,193,417 |..
(36,040,202) ..

.... 17,730,070 |..
...(18,316,205)|..
(34,308,789)

(93,248,732)

(157,497,264)

139,470,985

17,448,295 |.
.. (18,731,320)|.

(34,437,806)

157,407,402 |...oovenviernne 478,122
................. 0. .. .
.................. 141,414,818 |.........................202,024 141,212,794
15,992,584 276,098 15,706,486
817,996,016 |.......c.coevivenennns 481,109 817,504,907

/863,685
101,132,331

0.

024
279,085

0.

661,661
100,843,246

0]
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK
EXHIBIT - 1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

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

Total

Individual Life

Group Life

Individual
Annuities

Group Annuities

6

Accident & Health

7

Fraternal

8
Other Lines of
Business

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

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

TO PaY reNEWAI PrEMIUMS ......eiiiiiiiiieit ittt ettt et et e et e et e eae e et e ae e e e aeeaneas
F N[ 1T OSSR RTROPRRPPO
REINSURANCE COMMISSIONS AND EXPENSE ALLOWANCES INCURRED

First year (other than single):

23.1 REINSUMANCE CEUBT ........oiiiiiiiiieite ettt ettt e e e ene e
23.2 REINSUrANCE @SSUMEA ...ttt ettt se e e e et e e e e e s e e eaeeeaeeeaeesseenseeaeenseenneenseeneeaneens
23.3 Net ceded 1SS @SSUMEA .......cc.oiiiiiiiiiiiei et saeeaes
Single:

24.1 REINSUMANCE CEABT ..ottt ettt e sa e e e eeareeaneaes
24.2 Reinsurance assumed
24.3 Net ceded less assumed
Renewal:
25.1 REINSUFANCE CEUBT ...ttt ettt a e e e e eanees
25.2 Reinsurance assumed
25.3 Net ceded 1SS @SSUMEA .......cc.oiiiiiiiiiiiiei ettt saeesae s
Totals:

26.1 Reinsurance ceded (Page 6, Line 6) .......
26.2 Reinsurance assumed (Page 6, Line 22)
26.3 Net ceded 1SS @SSUMEA .......cc.oiiiiiiiiiiii ettt et sae e
COMMISSIONS INCURRED (direct business only)

Deposit-type CONrACt FUNAS .......o.eiieieiieiie et b ettt b e e e e enes

................. 76,666,006
14,995

................. 76,661,545
14,995

Totals (to agree with Page 6, Line 21)

109,260,334

109,253,532




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

EXHIBIT 2 - GENERAL EXPENSES

Insurance 5 6 7
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business Investment Fraternal Total

2.

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

3.22 Payments to agents under non-funded benefit

3.31 Other employee welfare
3.32 Other agent welfare

Salaries and wages ...

plans

plans

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

4

587,350 |....
. 14,023,453
............. 2,111,082 |....

662,638 |

1,900,181 [
0

. 14,023,453
...... 2,111,082

4 662 638

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 receiv.
current year

.......... 25,
2,
.2,

060,357 |....
621,526
633,057 |....

....1,999, 181
.. (16,231)f...

...27,069,538

General expenses paid during year (Lines 10+11-
12-13+14)

0 26,866,661

09.301.
09.302.
09.303.
09.398.

09.399.

DETAILS OF WRITE-INS

Rating Agency/Other Prof Fees
Software Purchases
System Processing Costs ..
Summary of remaining write-ins for Line 9.3 from

overflow page..........cceevvviiiiiiiiiiiiiiiiiiiiie oo

Totals (Lines 09.301 thru 09.303 plus 09.398)
(Line 9.3 above)

4,

662,638

133,945
...... 4,820
4,169,661

................ 354,212
0 4,662,638

(a) Includes management fees of $

1. Charitable
5. Religious

.................... 26,222,614  to affiliates and $
(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):
; 2. Institutional . $
; 6. Membership $

0 ; 7. Other

; 3. Recreational and

Health $

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. State taxes on premiums ............ccceeeeennns
4. Other state taxes, including $
for employee benefits .0 .
5. U.S. Social Security taxes . .0 .
6. Al other taxes ........ccceeeueee. 0
7. Taxes, licenses and fees incurred ... 0.
8. Taxes, licenses and fees unpaid Dec. 31, prior year . .0 .
9. Taxes, licenses and fees unpaid Dec. 31, current year....... 1,224, 877 0
10. Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 966,823 0
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 ........ciiiiiiiiiiiiiii s [ [
6. Paid in cash
7. Left on deposit
8.  Aggregate write-ins for dividend or refund options .
9. Total Lines 5 through 8
10.  Amount due and UNPAIT ........uuuuumuii e G R L ... ... G
11.  Provision for dividends or refunds payable in the followi
12.  Terminal dividends ..........cccccevvvvvvvvvivvvvv R .. B .. SR ... ... NEEGE ... BEN... BN ..........
13.  Provision for deferred dividend contracts ................... S . NG .. B .. BN ........... JER ... DO NN . DN ... DR . .............[ ... o
14.  Amount provisionally held for deferred dividend contrac
15. Total Lines 10 through 14 ..o IR N N Y B NG ol [
16. Total fromprioryear ...........eeeeevvvvvvvvvvvveeeee L ... NG ... .- - B O
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 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Total @

Industrial

Ordinary

5
Credit
(Group and
Individual)

LIFE INSURANCE:

0100001. 1980 CSO 4.00% CRVM ANB IDB (2006-2008 )
0100002. 1980 CSO 4.50% CRVM ANB IDB (1998-2005 )
0100003. 150% 2001 CSO 3.50% CRVM ANB IDB (2019-2020 )

2001 €SO 4.00% CRVM ANB DB (2009-2010

0100004.
0100005.
0100006.
0100007.

2017 CSO 4.00% Paid Up ANB DB (2020 )
150% 2017 CSO 3.00% CRVM ANB DB (2021-2023)
NB
150% 2017 CSO 3.50% CRVM ANB DB (2020) .
Substandard

0100008.
0100009.

2001 €SO 4.00% Paid Up ANB DB (2015-2020 ) . |...

................... 1,008,211
................... 8,110,666

..5,764

................... 1,008,211
................... 8,110,666

..5,764

0199997. Totals (Gross)

9,287,053

9,287,053

0199998. Reinsurance ceded

1,382,783

1,382,783

0199999. Life Insurance: Totals (Net)

7,904,270

7,904,270

ANNUITIES (excluding supplementary contracts with life
contingencies):

0200001. DEFERRED ANNUITIES:
0200002. CARWM 3.00% (2021)
0200003. CARVM 3.25% (2020, 2022)
0200004. CARWM 3.50% (2013, 2015, 2017-2018, 2022) ....
0200005. CARWM 3.75% (2012, 2014, 2016, 2019) .............
0200006. CARVM 4.00% (2013, 2015, 2017-2019, 2023) NB
CARWM 4.25% (2011-2012, 2016, 2023) NB
CARWM 4.50% (2005-2006, 2010, 2014)
CARWM 4.75% (2004, 2007-2008, 2023) NB
CARWM 5.00% (2003, 2009, 2011)
CARWM 5.25% (1998-1999, 2005, 2010)

(

(

(

(

0200007.
0200008.
0200009.
0200010.
0200011.
0200012.
0200013.
0200014.
0200015.
0200016.
0200017.
0200018.
0200019.
0200020.
0200021.
0200022.
0200023.
0200024.
0200025.
0200026.
0200027.
0200028.
0200029.
0200030.
0200031.
0200032.
0200033.
0200034.
0200035.
0200036.
0200037.
0200038.
0200039.
0200040.
0200041.
0200042.
0200043.
0200044.

CARVM 5.50% (2001-2002, 2006-2007) ..
CARVM 5.75% (2000, 2004, 2008)
CARVM 6.25% (2003, 2009)
CARVM 6.75% (2002)
CARVM 7.00% (2001)
Regulation 213/VM-21 (CSV) (1999-2023) NB
IMMEDIATE ANNUITIES:
[AR 2012 1.00% (2021)
IAR 2012 1.25% (2020-2021) .
IAR 2012 1.50% (2020-2021)
IAR 2012 1.75% (2020-2022)
IAR 2012 2.00% (2020-2022)
IAR 2012 2.25% (2020-2021)
IAR 2012 2.50% (2020-2022)
IAR 2012 2.75% (2020-2022)
IAR 2012 3.00% (2020-2022) .

(

(

(

(

(

(

(

IAR 2012 3.25% (2020)
IAR 2012 3.50% (2022) ..
IAR 2012 3.75% (2017- 2018 2022)
IAR 2012 4.00% (2015-2016, 2019, 2022)
IAR 2012 4.25% (2022)
IAR 2012 4.50% (2023) NB
IAR 2012 4.75% (2023) N
IAR 2012 5.00% (2023) NB
Annuity 2000 4.00% (2013-2014)
Annuity 2000 4.25% (2012)
Annuity 2000 5.00% (2011)
Annuity 2000 5.25% (2005-2006, 2010) ...
Annuity 2000 5.50% (2004, 2007-2008)
Annuity 2000 6.00% (2003, 2009)
(
(
(

Annuity 2000 6.50% (2002)
Annuity 2000 6.75% (2001) ...
Annuity 2000 7.00% (2000) ...

17 992, 398
15,495,919
11,653,140

15,495,919
11,644,500

15,362,706

................. 29,150,655

...10,996,016
...29,825,699
14,520,432
10,489,242
... 12,869,903

0299997. Totals (Gross)

1, 722 184 686

1, 585 451 836

136,732,850

0299998. Reinsurance ceded

1,237,261,807

1,237,261,807

0

0299999. Annuities: Totals (Net)

484,922,879

348,190,029

136,732,850

SUPPLEMENTARY CONTRACTS WITH LIFE

CONTINGENCIES:

0300001, NONE ...cvovirieiiiiiieieieieieiieeest st sieieiereessssssnssesereres foerereiinsssisssseseresessnnas [0 0 Joeeeeeeeee [0 0 Joeeeeeee 0
0399997. Totals (Gross) 0 0 0 0 0
0399998. Reinsurance ceded 0 0 0 0 0
0399999. SCWLC: Totals (Net) 0 0 0 0 0
ACCIDENTAL DEATH BENEFITS:

0400001. 1959 ADB Table 1980 CSO 4.00% ......cooveveeeerereiens oo K7 U (V1 S KA 0 oo 0
0400002. 1959 ADB Table 1980 CSO 4.50% .....ocoovevereveverce Lo (07 [0 702 | 0 oo 0
0499997. Totals (Gross) 1,039 0 1,039 0 0
0499998. Reinsurance ceded 0 0 0 0 0
0499999. Accidental Death Benefits: Totals (Net) 1,039 0 1,039 0 0

DISABILITY-ACTIVE LIVES:

0500001. 1952 Dis Study 1980 CSO 4.00% Benefit 5 1

0500002. 1952 Dis Study 1980 CSO 4.50% Benefit 5 0 ,

0599997. Totals (Gross) 0 6,715 0 0
0599998. Reinsurance ceded 0 0 0 0
0599999. Disability-Active Lives: Totals (Net) 0 6,715 0 0
DISABILITY-DISABLED LIVES:

0600001. 1952 Dis Study 3.00% Period 2 Benefit 5 ........ |oocoeeieireiriirennes 25,307 | [V 25,301 [ooeieee (U T 0
0600002. 1952 Dis Study 4.50% Period 2 Benefit 5 ........ |icoeoeiiiiiinnnes 48,563 | O 48,563 [0 O 0
0699997. Totals (Gross) 73,864 0 73,864 0 0
0699998. Reinsurance ceded 0 0 0 0 0
0699999. Disability-Disabled Lives: Totals (Net) 73,864 0 73,864 0 0

MISCELLANEOUS RESERVES:

12




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

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

0700001. For excess of valuation net premiums over

corresponding gross Premiums .....ooceeeeeeereeeeeees foverereeenenenenennnns 70,126 [oovoveeeeeeeeieeeieiee [0 R 70,126 |ooveeeeieiieeeieiei (1 T 0
0700002. For non-ded of deferred fractional prem or

return of prem at death ..o e, 17,110 oo [0 17,110 | (01 P 0
0700003. Regulation 213/WM-21 (Excess over CSV) .......... |oevererrienee. 301,755,881 [ (V1 R 301,755,881 | (1 TR 0
0700004. Additional actuarial reserves - asset adequacy

reserves — asset ......ococoooioiiiiieiieeeeieeies e 114,000,000 |...oovooveeeeeeeeee 0 oo 114,000,000 |....cocoveveriiiiiiinnn 0 [, 0
0799997. Totals (Gross) 415,843,117 0 415,843,117 0 0
0799998. Reinsurance ceded 281,594,130 0 281,594,130 0 0
0799999. Miscellaneous Reserves: Totals (Net) 134,248,987 0 134,248,987 0 0
9999999. Totals (Net) - Page 3, Line 1 627,157,754 0 490,424,904 0 136,732,850

(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 $ 0 ; Annuities $  .oooevveienee 3,636,298 ; Supplementary Contracts with Life Contingencies $  .......ccccecuvuveururcennnee 0
Accidental Death Benefits $ ............ccccccceeeeeeeee.0 5 Disability - Active Lives $§ oo 0 ; Disability - Disabled Lives $  ....ccovvvvevreerreerriennne

Miscellaneous Reserves $

..0 ; Disability - Active Lives $

121



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

EXHIBIT 5 - INTERROGATORIES

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

Yes[ ] No[X]

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

4.6 Assessments collected during the year
5.  If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.

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

Attach statement of methods employed in their valuation.

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

7.1 If yes, state the total dollar amount of assets covered by these contracts or agreements ...............ccocooiiiiiiiiiici e S e, 0

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

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

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

9.  Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the
CUITENE YBAI? .....vieieiiiietetetesese ettt tetetesese e st st s b e b b et e se e s e s e s s e b e b e s e se e e s s s e b e s e s e se e s s s s b b e b e sese st s s s b b et ese e e s s e b et ebesenn e Yes[ ] No[X]
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: .........oo.iiiiii ettt eneesaeeees $
9.3 Identify where the reserves are reported in the blank:

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

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

9999999 - Total (Column 4, only)

13
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

ATE RESERVES FOR

EXHIBIT 6 - AGGREG

Comprehensive 4 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

ACCIDENT AND HEALTH CONTRACTS ©

ACTIVE LIFE RESERVE

1. Unearned premium reserves
2. Additional contract reserves (b) ....
3. Additional actuarial reserves-Asset/Liability analysis ..
4. Reserve for future contingent benefits ...
5. Reserve for rate credits
6. Aggregate write-ins for reserves
7. Totals (Gross)
8. Reinsurance ceded ..o
9. Totals (Net)
CLAIM RESERVE
10. Present value of amounts not yet due on claims
11.  Additional actuarial reserves-Asset/Liability analysis
12. Reserve for future contingent benefits ...
13. Aggregate write-ins for reserves
14. Totals (Gross)
15. Reinsurance ceded
16. Totals (Net)
17.  TOTAL (Net)
18. TABULAR FUND INTEREST
DETAILS OF WRITE-INS
0601.
0602.
0603. ...
0698. Summary of remaining write-ins for Line 6 from overflow page ...... oo o e e e Lo
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 ... | oo e e fe 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. ... s
(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 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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 FEINSUMANCE ... ittt ettt h e bt e s bt e s b e e be e bt e bt eabeeasesaeesbeesbeenbeanbeens

Deposits reCeIVEA AUIMNG TN YEAI .......ccuiiiiiiiii it b ettt bt bt bt e b e e b e e bt e b e e ab e e et e e e et o bt e b e e b e oo b e e bt e bt e bt eeb e ebbesbeesbeenbeenbeenbeens

Investment earnings Credited t0 the @CCOUNT ............o . ettt et e et e e et e a e et e st e e e ea e e ea s e e a e e eaeeea e e eae e st e s e emneenseeneeeneeeneeeneenneanneennen

Oher NEE ChANGE 1N TESEIVES .......uiiiiiiiitiiteit ittt bbb bbb E bbb E £ E £ E £ E e E £ E e E e E £ 4R £ E £ e E £ A E e AR £ A E €A H e AR e E e b e A E e b e b e b e e bt e b bt e bt et bt et e b b e nne e

Fees and Other Charges @SSESSEA ......c..eiiuiiiiiiiiie ettt a et e et e e e e ae e e s eeea e e ea e e ea e e et e st e aa e e s et e aseea e e ea e e ea e e ea e e es e e s e e st emseeabeemeeemseemeeeneeaseeseeseenneansennneas

STV 4 =T gl [T ol oo T PRSP R PSRRI

Net surrender or WithAraWal PAYMENTS ...........iiiiiiii ettt b et e b e e bt e bt ea et eae e eaeesh e e £h e e b e e a bt e a bt e a bt o a et ea et eh e e eR e e eE e e ab e e b e enbeenbeamneeneeeneesnnesaeas

Other net transfers to Or (froM) SEPArAtE ACCOUNLS ..........ouiiiiiiiitiii ittt bbbt bbb bbb bbb b e bbb b E e b e bt bbbt bt bbbt bt bbb b nns

Balance at the end of current year before reinsurance (LiN€s 1+2+3+4-5-6-7-8) (@) ....ce.ueeitriiiieieeieet ettt e et e st e saeenaeeneeneenneas

Reinsurance balance at the beginniNg Of TN YEAI ...ttt ettt et e st et e e et et et et et et ene e e eneas

Net Change iN FEINSUIANCE @SSUMEA ........oiuiiiiiiiiiieit ettt ettt et e e st e ea e e es e e st e s e easeeaeeeaeeea e e es e e ea e e st e st e as e e s s e ea s e ea s e em e e em e e es e e ea e e s e e s e emneenseenseenseaneeaneenneenneannen

Net Change iN FEINSUIANCE CEARM ...........oiuiiiiiiiiieet et h et a e e e et e et e as oo hs e e a e ookt e ehe e eb e e bt e e e e as e e as e e ateeaseeb e e eateebeeaeeae e s e eaneesneetneeanen

Reinsurance balance at the end of the YEar (LINES 10+ T11-12) ...t ittt h e bt e bt et e et e e a bt eateea e e saeesheesbeenbe e beenbeenbeennesaeesaeesneas

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

................. 20,830,029

...................... 543,000

...................... 622,794

................... 6,246,863

....................... 260,327

....................... 897,435

................ (12,550,742)

8,717,265

................. 20,830,029

...................... 543,000

...................... 622,794

................... 6,246,863

....................... 260,327

....................... 897,435

................ (12,550,742)

8,717,265

(a) FHLB Funding Agreements:

-

AN

Reported as GICs (captured in COIUMN 2) ........cuiiiiiiiieeeeeee s B e 0
Reported as Annuities Certain (captured in COIUMN 3) .......ooiiiiiiiiiiiiiie e e 0
Reported as Supplemental Contracts (captured in column 4) ...........cccooiiiiiiiiiiiccecees B e 0
Reported as Dividend Accumulations or Refunds (captured in column 5) .. JEOR SO 0
Reported as Premium or Other Deposit Funds (captured in column 6) ...........ccoccovviinininininnnns e 0
Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $ ....cccooeiiiiiiiiicns 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business
1. Due and unpaid:
T DIFECE .t [ [OOSR [OOSR [0 U [0 U [0 U [0 U [0 U 0
1.2 REINSUIANCE @SSUMEA ...t sesens [oeseeeeesesesseeneeeeneeeenas [0 [0 [0 [0 [0 [0 [0 0
1.3 REINSUIANCE CEABT ...ttt [eeseseees et [OOSR [OOSR [OOSR 0 Jreeeeeee e [0 U [0 U [0 U 0
T4 INEBE et en [ee e [0 [0 [0 [0 [0 [0 [0 0
2. In course of settlement:
2.1 Resisted ......ccoeveveverennns 210 DIFECE ...ttt senes [eeeeee et [0 [0 [0 [0 [0 [0 [0 0
2.12 REINSUIANCE @SSUMEA ......cuoviuiiiiiieieieieieeiiieietese s [eereeeeeieieeesseeee e [OOSR O N O N [0 U [0 U [0 U [0 U 0
2.13 REINSUIANCE CEABA .....eeveveeecececeeeeeeiete et [eeeeesense e [0 [0 [0 [0 [0 [0 [0 0

2.14 Net

2.2 0ther ..o 2,270 DIFECL ..
2.22 Reinsurance assumed
2.23 REINSUIANCE CEABT ....oueuieeeieieieeeieie et [oeeeeeieicieaeas 53,508,370 ..o 0 Jeeeeeeee e [ 53,508,370 |..cveveeiiieeeeee [0 U [0 U [0 U 0
2,24 NBL ..ottt ettt sttt sttt e eeeeeienneienene 14,108,327 | (D) wevvvveerveeerrieienenns (U () v 0] () oo 11,409,461 |.......o.oeoee 2,698,866 | (D) .vvvevreeirieiins [0 [0 0
3. Incurred but unreported:
BA DIIBCE ettt e s nn s enas [rete et 590,000 [.eoveeeeerieieeeeeeeeiens [0 [0 590,000 [..vovoeeeeeeiieeee [0 [0 [0 0
3.2 REINSUIANCE @SSUMEA ...ttt [eeeeeeseieieieesee e [OOSR [0 U [0 U [0 U [0 U [0 U [0 U 0
3.3 REINSUFANCE CEUEM .........vveeceeeieeeeeeeeee e [ereeeeeeeeeeeeeeaens 531,000 [ovveveeeeieeeeeeeee [0 [0 531,000 [ooovoveeeeieeeeeeee [0 [0 [0 0
B NEL oo [eeres e VYV () P (R I(C) - (R () 59,000 [-reoooverereeriieeiiens (1 () N, 0 oo 0 oo 0
4. TOTALS ..o .1 DIIECE .ttt oot 68,206,697 |......cooveveeiiene [OOSR (L1 IO 65,507,831 |.oooveienee 2,698,866 |.....ccvoverieieieieieiin [0 U [0 U 0
4.2 REINSUrANCE @SSUMEA .......veoveieeeeeeeeeeeeeeeeeeeee e eaeneneanns |oeesesseseseseseseseseneesenas [0 [0 [0 [0 [0 [0 [0 0
4.3 REINSUTANCE CEARM .......oeveeeiiieeeieeie ettt [oeseseieienenenns 54,039,370 oo [0 U [ 54,039,370 |...cocooveerererieieieine 0 oo [0 U [0 U 0
4.4 Net 14,167,327 | (a) 0@ 0 11,468,461 2,698,866 0 0 0
(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $ ..........cccccceeiiene 0 inColumn2and$ .coovvvicvvnirenne 0 in Column 3.

(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for
Individual Life $ oo 0 GroupLife$ .ooooroeorrniiceenne 0 , and Individual Annuities $  -ovoveeeeeeerrereceeenes 0
are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Accident and Health $ ............................. 0 areincluded in Page 3, Line 2 (See Exhibit 6, Claim Reserve).
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

1.3 Reinsurance ceded

2. Liability December 31, current year from Part 1:
2 DIFBCT ..

2.3 Reinsurance ceded .....

4. Liability December 31, prior year:
B0 DIFBCL ..ttt
4.2 Reinsurance assumed
4.3 Reinsurance ceded .

1.2 REINSUIANCE @SSUMEA .....uuiiiiiiiiiiiiiiiiieiie ettt ettt et et sae e

2.2 REINSUIANCE @SSUMEA .....ueiiiiiiiiiiiiiiieeiie ettt ettt ettt sae e

3. Amounts recoverable from reinsurers December 31, CUITENt YEAI ...........ccovvriiiiiiinineiincniene

.169,811,932 |....
..45,032,751 |....

46,958,382

46,958,382

.169,314,331 |....
.. 37,804,901 |...

PART 2 - Incurred During the Year
1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life (a) Group Life (b) Annuities Group Annuities Accident & Health Fraternal Business
1. Settlements During the Year:
TLT DIFECE ettt et ettt ettt et et et et eneenes [eee e e e 214,844,683 ..o 767,499 [0 e 207,119,232 .o 6,957,952 |oeoveeeeeeeeeeeeeeen 0 e O e 0

32,781,351

26,504,217

6,220,728

................. 72,338,499 |..ooiiiiiin238,593 |0 ... 68,663,816
.................. 0. SV | I WO SV | I
..51,972,327 |.... .25,101 |... ..51,047,226 |...
................. 20,366,172 |...................... 213,492 16,716,590
40,905,827 0 40,905,827
................ 210,712,881 | 528,906 [0 [ 203,063,247 |................ 6,220,728
.............. 0 .. SRR | BV
................ 177,931,530 177,459,030 |.ooovvvecicicienl 0

BANEBE ..o
5. Amounts recoverable from reinsurers December 31, Prior YEar ............ccoouvviirinienenienenienenenns
6. Incurred Benefits
6.1 DIFECE ...
6.2 ReINSUraNCe a@sSUMEA ...........ccoiiiiiiiiiiee s
6.3 ReINSUraNCe CEAEM ...........ccoiiiiiiii s
6.4 Net
(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) Includes $  ecocvcvrininicccine 3,906 premiums waived under total and permanent disability benefits.

0 inLine1.1,$
0 inLine6.1,and $
0 inLine1.1,$
0 inLine6.1,and $

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

EXHIBIT OF NON-ADMITTED ASSETS
1

2 3
Change in Total
Current Year Total Prior Year Total Nonadmitted Assets
Nonadmitted Assets | Nonadmitted Assets (Col. 2 - Col. 1)
1. BONAS (SCREAUIE D) ...ttt sa s s st esesesesnannnans [eeseeeeeeeteee e [OOSR 0 freeeeeeeeeee 0
2. Stocks (Schedule D):
2.1 PrEfErTed STOCKS .........vveveeeececeieceeie ettt e s s e s s seseseasanannans [rereeeseeeieee et [OOSR 0 freeeee e 0
2.2 COMIMON SEOCKS ...ttt [ooesine e [0 0 [ 0
3. Mortgage loans on real estate (Schedule B):
B FIISEIEINS <ottt [eei e [0 0 [ 0
3.2 Other than fIFSt BNS........cucvevieieieeeeeeeeeetct ettt ettt s ettt esess s s e s e s sesessanns |eeeeeseseen st eeaes [OOSR 0 freeeeeeeeeee 0
4. Real estate (Schedule A):
4.1 Properties occupied DY the COMPANY ......c.euiiiiririiieieieieiieeresieieie ettt tenenees [oesesisssnesssessssneeeas [OOSR 0 freeeeeeeeeee 0
4.2 Properties held for the production of INCOMIE.......c...ooiiiiiiiiece e [ [0 (01 0
4.3 Properties Neld fOr SAIE ..........ccoovcviviicieeeececieeee ettt ettt es s s s s e esesnanas [rereeeeeeeiee e [0 R 0 freeeeieeeeeeee 0
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCREAUIE DA) ...ttt ettt a ettt a st et en s s s st n s s e st s s snsssesesesennsnsens [eoeeeeennasicaee s e s iceeees [0 [0 O 0
6. CONMFACEIOBNS ......ovveieieieie ettt ettt ettt e ettt ettt st s et et et et e s esss e s s et e s esesesesesssses st esesesesessananans |eoesesesenenes et et ee e seeaes [OOSR 0 freeeeeeeeeee 0
7. Derivatives (SCREAUIE DB) ........c.ccvvuiueveiiiieecieteteeeseeesaete e sesae sttt ss s s s s essss s s s s sesesasssnssaesas [eocseeesnecacaeesessenasacieees [0 [0 O 0
8. Other invested assets (SChEUIE BA) .........c.ouoiiiiiieeeeeieeieeeeeee e senes [rossesssss s [OOSR 0 freeeeeeeeeee 0
9. Receivables fOr SECUMLIES ..o [ [0 [0 T 0
10. Securities lending reinvested collateral assets (SChedule DL) ...........c.cccceeieveveieieeeceeeeeie e [ [OOSR 0 freeeeeeeeeee 0
11, Aggregate Write-ins fOr iNVESIEA @SSELS ..........cocveveviieeeceeie ettt [oeeensisicaeeeeessacicieaennas [0 [0 0
12. Subtotals, cash and invested assets (Lines 1 to 11) ..
13.  Title plants (for Title insurers only) ...
14.  Investmentincome due and @CCIUEM ............ccociiiiiiiiiiii i
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection ............cccceveiinncennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due . |....
15.3 Accrued retrospective premiums and contracts subject to redetermination .................cccccooeiees formrmnmneniieicen [OOSR 0 freeeeeeeeeee 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ...........ccciiiiiriieieeeieeie st e [OOSR 0 freeeeeeeeeee 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccoeeiiriiiiiiiiieeieeceeeceeeseees [ [0 [0 0
16.3 Other amounts receivable under reiNSUranCe CONrACES ..........ccoveirireeeeereeeerieieeeeeeeeeeeees [ [OOSR [OOSR 0
17.  Amounts receivable relating to UNINSUred PIANS ..........ccooiiiiiiiiiiic e [orre e [0 [0 0
18.1 Current federal and foreign income tax recoverable and interest thereon .................ccocooiiiiis i [OOSR 0 freeeeeeeeeee 0
18.2 Net AEFErTEA tAX @SSEE ....u.vuiuieieieieriieiei ettt ettt ettt [eoesei s [0 0 [ 0
19.  Guaranty funds receivable OF ON AEPOSIL ...........ociuiurieueiiiirriririeieee e se e [oreseseeeese e [OOSR 0 freeeeeeeeeee 0
20. Electronic data processing equipment and SOfIWATIE ..........cccciiiiiiiiiiiiiciccseese et [orre e [0 (01 0
21.  Furniture and equipment, including health care delivery @SSets ...........cccoioiiiirireeeeeeseeeeeeees e [OOSR 0 freeeeeeeeeee 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ... e 0 [ [0 T 0
23. Receivables from parent, subsidiaries and affiliates ...............ccooieerieieiiiiieiieereeeee s oo [0 O [0 O 0
24. Health care and other amounts receivable ................ccooiiiiiiiiiii s [ [0 [0 T 0
25.  Aggregate write-ins for other than iINVESted @SSEtS ..........cccciiiiriririeieieeeere e oo 189,927 oo 6,927,707 |.cooereerennee 6,737,780
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt sttt e ettt b bt s et b bbb s et s ettt e st ee s e nebenene [ 227,132 | 6,952,681 |..occvveiinne 6,725,549
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccccervrvreneiines [seemmmimieieeccee [0 [0 0
28. Total (Lines 26 and 27) 227,132 6,952,681 6,725,549
DETAILS OF WRITE-INS
L S TSSOSO OO TSSOSO NSO
1102, ettt h e h et et et bR Rt E et et h ettt et eh bttt et et et bttt tetene eesesenenet et et ettt ettt ene [etet ettt ettt [eaese ettt
1< O OSSOSO OO TSSOSO NSO
1198.  Summary of remaining write-ins for Line 11 from overflow page ............ccoeeeeeeinininneeeeeeeees [ [OOSR 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0
2501.  Amounts due from agents ..o ssenenenenen [oerereeeneneneneees 148410 [ 161,301 [ 16,891
2502. Disallowed interest maintenance FESEIVE ...t ISUURRPRRRRPRRRRRIR | B ISR 6,720,048 |........ccou... 6,720,048
2503. Prepaid other expenses 86,358 | 841
2598. Summary of remaining write-ins for Line 25 from overflow page .............ccccooiiiiiiiiiiiiicccee IO | N IR [V .0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 189,927 6,927,707 6,737,780
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

NOTES TO FINANCIAL STATEMENTS

1.

A.

Summary of Significant Accounting Policies and Going Concern

Accounting Practices

The financial statements of Jackson National Life Insurance Company of New York (the “Company”) are presented on the
basis of accounting practices prescribed or permitted by the New York State Department of Financial Services.

The New York State Department of Financial Services (“NYDFS”) recognizes only statutory accounting practices
prescribed or permitted by the State of New York for determining and reporting the financial condition and results of
operations of an insurance company, for determining its solvency under New York Insurance Law. The National
Association of Insurance Commissioners' (“NAIC”) Accounting Practices and Procedures Manual (“NAIC SAP”) has
been adopted as a component of prescribed or permitted practices by the state of New York. The state has adopted certain
prescribed accounting practices that differ from those found in NAIC SAP.

A Continuous CARVM reserve basis is prescribed for New York domiciled companies. In NAIC SAP, the application of
Curtate CARVM reserve valuation is required. The Company’s fixed annuity reserves are not valued under Curtate
CARVM according to NAIC SAP, but rather, are valued under Continuous CARVM according to New York Insurance
Law. If the application of Curtate CARVM reserve valuation were used, statutory capital and surplus would be increased
by $253,936 and $304,476 as of December 31, 2023 and 2022, respectively. Additionally, net income would be decreased
by $50,540 and increased by $61,448 for the years then ended.

Valuation Manual-21: Requirements for Principle-Based Reserves for Variable Annuities (“VM-21") was amended and
effective for NAIC SAP for 2020. New York state law incorporates VM-21 but also includes an additional floor
calculation for purposes of defining minimum reserve standards. The Company’s reserves are not valued solely under
VM-21 according to NAIC SAP, but rather, are valued with the additional floor calculation according to New York
Insurance Law. If reserves were established according to NAIC SAP, statutory capital and surplus would be increased by
$22,991,779 and $27,733,079 as of December 31, 2023 and 2022, respectively. Additionally, net income would be
decreased by $4,741,300 and increased by $1,873,416 for the years then ended.

Valuation Manual-22: Maximum Valuation Interest Rates for Income Annuities (“VM-22") was effective for NAIC SAP
for 2018. New York state law did not reference the Valuation Manual for purposes of defining minimum reserve standards
in calendar year 2018, did not require VM-22 for 2019, and adopted an adaptation of VM-22 beginning in 2020. Thus,
reserves for payout business are not valued according to VM-22, but rather, are valued per New York regulation. If
reserves were established according to NAIC SAP, statutory capital and surplus would be decreased by $239,424 and
increased by $1,233,014 as of December 31, 2023 and 2022, respectively. Additionally, net income would be decreased by
$1,472,438 and increased by $1,620,364 for the years then ended.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

NOTES TO FINANCIAL STATEMENTS

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

F/S F/S
SSAP # Page Line # 12/31/2023 12/31/2022
NET (LOSS)/INCOME
Jackson National Life Insurance Company of New York, New York basis $ 91,117,474  $ (53,940,599)
New York Prescribed Practices that increase/(decrease) NAIC SAP:
Continuous CARVM per New York state basis 51 4 19 (26,252,867) (23,020,939)
Curtate CARVM per NAIC SAP 51 4 19 (26,202,327) (23,082,387)
(Increase)/decrease in aggregate reserves to reflect Curtate CARVM (50,540) 61,448
VM-21 reserve
VA reserve, New York basis 51 4 19 (30,576,470) 27,511,292
VA reserve, NAIC SAP 51 4 19 (25,835,170) 25,637,876
(Increase)/decrease in aggregate reserves to reflect VM-21 (4,741,300) 1,873,416
VM-22 reserve
1A reserve, New York basis 51 4 19 548,138 764,911
1A reserve, NAIC SAP 51 4 19 2,004,587 (855,453)
Decrease in aggregate reserves to reflect VM-22 (1,456,449) 1,620,364
Tax effect of prescribed practice differences 51 4 32 (15,989) —
NAIC SAP $ 84,853,196 $ (50,385,371)
SURPLUS
Jackson National Life Insurance Company of New York, New York basis $ 720,061,324 § 603,127,851
New York Prescribed Practices that increase/(decrease) NAIC SAP:
Continuous CARVM per New York state basis 51 3 1 310,231,670 336,484,537
Curtate CARVM per NAIC SAP 51 3 1 309,977,734 336,180,061
Decrease in aggregate reserves to reflect Curtate CARVM 253,936 304,476
VM-21 reserve
VA reserve, New York basis 51 3 1 164,969,511 195,545,981
VA reserve, NAIC SAP 51 3 1 141,977,732 167,812,902
Decrease in aggregate reserves to reflect VM-21 22,991,779 27,733,079
VM-22 reserve
1A reserve, New York basis 51 3 1 67,903,406 67,355,268
1A reserve, NAIC SAP 51 3 1 68,223,819 66,219,232
(Increase)/decrease in aggregate reserves to reflect VM-22 (320,413) 1,136,036
Additional reserves under asset adequacy testing 51 3 1 — —
Tax effect of prescribed practice differences 51 2 18.2 80,989 96,979
NAIC SAP $ 743,067,615 $ 632,398,421
B. Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make
estimates and assumptions that affect the reported amounts of assets and liabilities. These estimates and assumptions are
based on management’s best estimates and judgments. Management evaluates its estimates and assumptions on an ongoing
basis using historical experience and other factors as deemed appropriate. As facts and circumstances dictate, these
estimates and assumptions may be adjusted. Since future events and their effects cannot be determined with precision,
actual results could differ significantly from these estimates. Changes in estimates, including those resulting from
continuing changes in the economic environment, will be reflected in the financial statements in the periods the estimates
are changed.

C. Accounting Policy

Life premiums are recognized as income over the premium-paying period of the related policies. Annuity considerations

are recognized as revenue when received. Fee income is recognized as revenue when earned. Expenses incurred in

connection with acquiring new insurance business, including acquisition costs such as sales commissions, are charged to

operations as incurred.

In addition, the Company uses the following accounting policies:

(1)  Short-term investments are stated at amortized cost.

(2) Bonds not backed by other loans are stated at amortized cost except those with an NAIC rating of “6,” which are
stated at the lower of amortized cost or fair value. Acquisition premiums and discounts are amortized into
investment income through call or maturity dates using the interest method.

(3) Common stocks are stated at fair value.

(4)  Preferred stocks are stated at cost, except those with an NAIC Securities Valuation Office (“SVO”) rating of “4”
through “6,” which are reported at the lower of cost or fair value.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

NOTES TO FINANCIAL STATEMENTS

2.

©)
(6)

%)
®)
©)
(10)
(11)
(12)
(13)

The Company does not have investments in mortgage loans.

Loan-backed and structured securities, hereafter collectively referred to as “loan-backed securities”, are stated at
amortized cost except those with an NAIC carry rating of “6,” which are carried at the lower of amortized cost or
fair value. The retrospective adjustment method is used to value loan-backed securities where the collection of all
contractual cash flows is probable. For loan-backed securities where the collection of all contractual cash flows is
not probable, the Company:

*  Recognizes the accretable yield over the life of the loan-backed security as determined at the acquisition or
transaction date,

*  Continues to estimate cash flows expected to be collected at least quarterly, and

*  Recognizes an other-than-temporary impairment loss if the loan-backed security is impaired (i.e., the fair
value is less than the amortized cost basis) and if the Company does not expect to recover the entire
amortized cost basis when compared to the present value of cash flows expected to be collected.

Investments are reduced to estimated fair value (discounted cash flows for loan-backed securities) for declines in
value that are determined to be other-than-temporary. In determining whether an other-than-temporary impairment
has occurred, the Company considers a security’s forecasted cash flows as well as the severity and duration of
depressed fair values.

If the Company intends to sell an impaired loan-backed security or does not have the intent and ability to retain the
impaired loan-backed security for a period of time sufficient to recover the amortized cost basis, an other-than-
temporary impairment has occurred. In these situations, the other-than-temporary impairment loss recognized is the
difference between the amortized cost basis and fair value. For loan-backed securities, the credit portion of the
recognized loss is recorded to the asset valuation reserve (“AVR”) and the non-credit portion is recorded to the
interest maintenance reserve (“IMR”). If the Company does not expect to recover the entire amortized cost basis
when compared to the present value of cash flows expected to be collected, it cannot assert that it has the ability to
recover the loan-backed security’s amortized cost basis even though it has no intent to sell and has the intent and
ability to retain the loan-backed security. Therefore, an other-than-temporary impairment has occurred and a
realized loss is recognized for the non-interest related decline, which is calculated as the difference between the
loan-backed security’s amortized cost basis and the present value of cash flows expected to be collected.

For situations where an other-than-temporary impairment is recognized, the previous amortized cost basis less the
other-than temporary impairment recognized as a realized loss becomes the new amortized cost basis of the loan-
backed security. The new amortized cost basis is not adjusted for subsequent recoveries in fair value. Therefore, the
prospective adjustment method is used for periods subsequent to other-than-temporary impairment loss recognition.
The Company does not have investments in subsidiary, controlled and affiliated companies.

The Company does not have investments in joint ventures, partnerships or limited liability companies.

The Company does not have investments in derivative instruments.

The Company does not write accident and health business, and does not require a premium deficiency calculation.
The Company does not write accident and health business.

The Company did not modify its fixed asset capitalization policy from the prior period.

The Company does not have pharmaceutical rebate receivables.

D.  Going Concern

There is not substantial doubt about the Company’s ability to continue as a going concern.

Accounting Changes and Corrections of Errors

Net Negative (Disallowed) Interest Maintenance Reserve (‘IMR”)
During August 2023, the NAIC adopted INT 23-01 effective immediately and through year-end 2025 to admit net negative
(disallowed) IMR up to 10% of capital and surplus of the most recently filed financial statement, adjusted to exclude any net

positive goodwill, EDP equipment and operating system software, net deferred tax assets and admitted net negative
(disallowed) IMR.
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The following table provides the adjusted capital and surplus as of the most recently filed statement, the amount of net
negative (disallowed) IMR in aggregate and allocated between the general account, insulated separate accounts and non-
insulated accounts, and the percentage of adjusted capital and surplus for which the admitted net negative (disallowed) IMR

represents.
Adjusted capital and surplus of most recently filed statement $ 697,838,387
Net negative (disallowed) Percentage of adjusted
IMR Negative IMR admitted capital and surplus

General account 10,891,639 10,891,639 1.6 %
Insulated separate account — — — %
Non-insulated separate account — — — %

$ 10,891,639 $ 10,891,639 1.6 %

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

liability management policies.

b. The Company does not have investments in derivative instruments.

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

d. Asset sales were not compelled by liquidity pressures.

The Company had no other material changes in accounting principle or corrections of errors for the years ended December
31,2023 and 2022.

Business Combinations and Goodwill
A. Statutory Purchase Method
The Company did not have business combinations during the year accounted for as a statutory purchase.
B. Statutory Merger
The Company did not have business combinations during the year accounted for as a statutory merger.
C. Assumption Reinsurance
The Company did not have goodwill resulting from assumption reinsurance during the year.
D.  Impairment Loss
The Company did not recognize an impairment loss during the year with respect to business combinations and goodwill.
E. Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill
The Company does not have Total Admitted Goodwill.
Discontinued Operations
The Company did not have transactions during the year with respect to discontinued operations.
Investments
A.  Mortgage Loans, including Mezzanine Real Estate Loans
The Company does not have investments in mortgage loans.
B.  Debt Restructuring
In connection with certain problem credit workouts (often related to bankruptcy proceedings or a debtor’s “Offer to
Exchange”), the Company receives cash and/or newly issued securities in partial or full satisfaction of outstanding debtor
obligations. To the extent such transactions meet the definition of a troubled debt restructuring; they are accounted for at
fair value with any associated losses realized.

-4 The Company has no investment in restructured loans.
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C. Reverse Mortgages

The Company does not have investments in reverse mortgages.

D. Loan Backed and Structured Securities

(M

2

3)

4

©)

Principal prepayment assumptions for loan-backed and structured securities are obtained from broker-dealers,
independent providers of broker-dealer estimates, or internal models.

There were no loan-backed and structured securities with a recognized other-than-temporary impairment where the
Company has either the intent to sell the securities or lacks the ability or intent to retain the securities as of the
statement date.

There were no loan-backed and structured securities with a recognized other-than-temporary impairment recorded in
2023.

The following table summarizes loan-backed and structured securities in an unrealized loss position as of
December 31, 2023:
Total <12 Months 12+ Months
Fair Value $ 166,394,214 § 16,283,199 § 150,111,015
Unrealized Loss $ 15,221,417 § 65,463 § 15,155,954

The carrying value and fair value of all loan-backed and structured securities, regardless of whether the security is in
an unrealized loss position, was $230,822,088 and $216,795,148, respectively.

The Company periodically reviews its debt securities and equities on a case-by-case basis to determine if any decline
in fair value to below amortized cost is other-than-temporary. Factors considered in determining whether a decline
is other-than-temporary include the length of time a security has been in an unrealized loss position, reasons for the
decline in value, expectations for the amount and timing of a recovery in value, and the Company’s intent and ability
not to sell a security prior to a recovery in fair value.

Securities the Company determines are underperforming or potential problem securities are subject to regular
review. To facilitate this review, securities with significant declines in value or where other objective criteria
evidencing credit deterioration have been met, are included on a watch list. Among the criteria for securities to be
included on a watch list are: credit deterioration that has led to a significant decline in fair value of the security; a
significant covenant related to the security has been breached; or an issuer has filed or indicated a possibility of
filing for bankruptcy, has missed or announced it intends to miss a scheduled interest or principal payment, or has
experienced a specific material adverse change that may impair its creditworthiness.

In performing these reviews, the Company considers the relevant facts and circumstances relating to each
investment and exercises considerable judgment in determining whether a security is other-than-temporarily
impaired. Assessment factors include judgments about an obligor’s current and projected financial position, an
issuer’s current and projected ability to service and repay its debt obligations, the existence of, and realizable value
of, any collateral supporting the obligations, and the macro-economic and micro-economic outlooks for specific
industries and issuers. This assessment may also involve assumptions regarding underlying collateral such as
prepayment rates, default and recovery rates, and third-party servicing capabilities.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(M

@)

For securities lending agreements, the Company requires collateral with a minimum fair value of 102% of the fair
value of the loaned securities, calculated on a daily basis. Cash collateral received was invested in cash equivalents
and an offsetting liability was included in Payable for Securities Lending. The fair value of the collateral at
December 31, 2023 was $3,565,134. The Company had no dollar repurchase agreements during 2023 or 2022.

The Company had no assets pledged as collateral relating to dollar repurchase agreements and/or securities lending
transactions at December 31, 2023.
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(3) Collateral Received

a. Aggregate Amount Collateral Received

Fair Value
1. Securities Lending:
(a) Open $ 3,565,134
(b) - (e) Not applicable —
(f) Sub-Total (a+b+ct+d+e) $ 3,565,134
(g) Securities Received —
(h) Total Collateral Received (f+g) $ 3,565,134

2. Dollar Repurchase Agreement
(a) - (¢) Not applicable $ —
(f) Sub-Total (a+b+c+d+e) —
(g) Securities Received —
(h) Total Collateral Received (f+g) $ —

b. The fair value of that collateral and of the
portion of that collateral that it has sold
or repledged $ 3,565,134

c. The Company receives cash collateral in an amount in excess of the fair value of the securities lent and
invests the collateral into highly liquid short-term investments.

(4)  The Company does not have any securities lending transactions administered by an affiliated agent in which “one-
line” reporting is used.

(5) Collateral Reinvestment

a. Aggregate Amount Collateral Reinvested

Amortized
Cost Fair Value

1. Securities Lending:

(a) Open $ 3,565,134 $ 3,565,134

(b) - () None — -

(k) Sub-Total (Sum of a through j) $ 3,565,134 $ 3,565,134

(1) Securities Received — —

(m) Total Collateral Reinvested (k+1) $ 3,565,134 $ 3,565,134
2. Dollar Repurchase Agreement

(a) - (j) Not applicable $ — $ —

(k) Sub-Total (Sum of a through j) $ — $ —

(1) Securities Received — _

(m) Total Collateral Reinvested (k-+1) $ — $ —

b. Under the securities lending agreement, the collateral received remains segregated from the Company's other
invested assets and is invested into highly liquid and high quality short-term investments that could be sold and
used to pay the amounts due under the agreement.

(6)  The Company has not accepted collateral that it is not permitted by contract or custom to sell or repledge.
(7)  The Company does not have securities lending transactions that extend beyond one year from the reporting date.
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

As discussed in Note 10, the Company has a Master Repurchase Agreement with Jackson National Life Insurance
Company (“Jackson”). There were no such borrowings in 2023 or 2022.
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G.  Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
The Company does not have reverse repurchase agreements.
H.  Repurchase Agreements Transactions Accounted for as a Sale
The Company did not have repurchase agreements in 2023 or 2022.
L. Reverse Repurchase Agreements Transactions Accounted for as a Sale
The Company does not have reverse repurchase agreements.
J. Real Estate
The Company does not have investments in real estate.
K.  Low-Income Housing Tax Credit Investments
The Company does not have investments in low-income housing tax credits.
L. Restricted Assets

(1)  Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted
Current Year
1 2 3 4 5 6 7
Restricted Total G/A Total Separate S/A Assets Increase/
Asset General Supporting Account (S/A) Supporting G/A Total Total From (Decrease)
Category Account (G/A) | S/A activity (a) | Restricted Assets Activity (b) (1 plus 3) Prior Year (5 minus 6)
j- On deposit with states $ 499,072 | $ —1$ —1$ —1$ 499,072 [ $ 498,730 | $ 343
n. Other restricted assets 3,758,887 — — — 3,758,887 9,735,541 (5,976,655)
o. Total Restricted Assets
(Sum of a through n) $ 4,257,959 | $ —|$ —|$ —1$ 4257959 |8 10,234271|$  (5,976,312)
(a) Subset of Column 1
(b) Subset of Column 3
Current Year
Percentage
8 9 10 11
Admitted
Restricted Total Gross (Admitted Restricted to
Asset Total Admitted & Nonadmitted) Total
Category Nonadmitted Restricted Restricted to Admitted
Restricted (5 minus 8) Total Assets (¢) Assets (d)
j- On deposit with states $ —|$ 499,072 — % — %
n. Other restricted assets — 3,758,887 0.02 % 0.02 %)
o. Total Restricted Assets
(Sum of a through n) $ —|$ 4,257,959 0.02 % 0.02 %

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

(2)  The Company does not have assets pledged as collateral not captured in other categories.
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(3)  Detail of Other Restricted Assets

Gross (Admitted & Nonadmitted Restricted) Percentage

Current Year

1 2 3 4 5 6 7 8 9 10
Gross Admitted
G/A Total Separate (Admitted & | Restricted to
Description of Total Supporting | Account (S/A) | S/A Assets Increase/ | Total Current | Nonadmitted) Total
. Supporting Year . .
Assets General S/A Restricted G/A Total Total From | (Decrease) Admitted Restricted to Admitted
Account (G/A) | Activity (a) Assets Activity (b) | (1 plus 3) | Prior Year | (5 minus 6) | Restricted Total Assets Assets
Securities Loaned
for Sec. Lending
Agreements $ 3,758,887 | § —1$ —|$ — | $3,758,887| $ 9,735,541 | $(5,976,654)| $ 3,758,887 0.02 % 0.02 %
Total $ 3,758,887 | $ —$ —$ — | $3,758,887| $ 9,735,541 | $(5,976,654)| $ 3,758,887 0.02 % 0.02 %

(a) Subset of column 1

(b) Subset of column 3

(c) Total Life for Columns 1 through 7 should equal 5L(1)n Columns 1 through 7 respectively and Total Life for Columns 8 through 10 should equal 5L(1)n Columns 9
through 11 respectively.
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(4)  Collateral Received and Reflected as Assets
1 2 3 4
% of BACV to
Collateral Book/Adjusted Total Assets % of BACV to
Assets Carrying Value Fair (Admitted and Total Admitted
(BACV) Value Nonadmitted)* Assets**
General Account:

Cash, Cash Equivalents and Short-
a. Term Investments $ —1|$ — — % — %)
b. Schedule D, Part 1 — — — %) — %)
c. Schedule D, Part 2, Section 1 — — — % — %
d. Schedule D, Part 2, Section 2 — — — %) — %)
e. Schedule B — — — %) — %)
f. Schedule A — — A o
g. Schedule BA, Part 1 — — — % — %
h. Schedule DL, Part 1 3,565,134 3,565,134 0.26 %) 0.26 %
i. Other — — — % — %)

Total Collateral Assets
j- (atb+ctd+e+ftgthti) $ 3,565,134 | $ 3,565,134 0.26 %)| 0.26 %)

Separate Account:

Cash, Cash Equivalents and Short-
k. Term Investments $ —|$ — — % — %
1. Schedule D, Part 1 — — — % — %
m. Schedule D, Part 2, Section 1 — — — %) — %)
n. Schedule D, Part 2, Section 2 — — — % — %)
o. Schedule B — — — % — %
p- Schedule A — — — % — %
q. Schedule BA, Part 1 — — — %) — %
r. Schedule DL, Part 1 — — — %) — %
s. Other — — — %) — %)

Total Collateral Assets
t. (k+l+m+n+o+p+qtrts) $ —19$ — — %) — %
* j=Column 1 divided by Asset Page, Line 26 (Column 1)
* t= Column 1 divided by Asset Page, Line 27 (Column 1)
** j = Column 1 divided by Asset Page, Line 26 (Column 3)
** t = Column 1 divided by Asset Page, Line 27 (Column 3)

1 2
% of Liability to
Amount Total Liabilities *

u. Recognized Obligation to

Return Collateral Asset (General Account) $ 3,565,134 0.54 %
v. Recognized Obligation to

Return Collateral Asset (Separate Account) $ — — %

*u = Column 1 divided by Liability Page, Line 26 (Column 1)

* v = Column 1 divided by Liability Page, Line 27 (Column 1)

Working Capital Finance Investments

The Company does not have working capital finance investments.

N.  Offsetting and Netting of Assets and Liabilities

The Company does not have investments in derivatives, repurchase agreements and securities lending transactions.
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0. 5GI Securities

The Company does not have 5GI securities as defined per the Purposes and Procedures Manual of the NAIC Investment
Analysis Office.

P. Short Sales

The Company did not sell any securities short during 2023 or 2022.

Q.  Prepayment Penalty and Acceleration Fees
General Account Separate Account
(1)  Number of CUSIPs 4 0
(2)  Aggregate Amount of Investment Income $ (147,435) $ —

R. Reporting Entity’s Share of Cash Pool by Asset Type
The Company does not have a cash pooling arrangement.
Joint Ventures, Partnerships and Limited Liability Companies
The Company does not have investments in joint ventures, partnerships or limited liability companies.
Investment Income
A. Investment income due and accrued was excluded on the following basis:
Bonds - securities in default and otherwise where collection of interest is uncertain.

B. Income due and accrued on investments where collection is not likely has been excluded from net investment income. At
December 31, 2023, there was no amount excluded.

C. Gross, nonadmitted and admitted amounts for interest income due and accrued.
Interest Income Due and Accrued Amount
1. Gross $ 10,415,774
2. Nonadmitted $ —
3. Admitted $ 10,415,774

D.  The aggregated deferred interest.

Amount
Aggregate Deferred Interest $—
E. The cumulative amounts of paid-in-kind (PIK) interest included in the current principal balance.
Amount
Cumulative amounts of PIK interest included in the current principal balance $—

Derivative Instruments
A.  Derivatives under SSAP No. 86-Derivatives
The Company does not have any investments in financial derivative instruments.
B. Derivatives under SSAP No. 108-Derivatives Hedging Variable Annuity Guarantees
The Company does not have any derivatives hedging variable annuity guarantees.
Income Taxes
The Inflation Reduction Act (“IRA”), enacted on August 16, 2022, includes the Corporate Alternative Minimum Tax (“CAMT”),

which was effective January 1, 2023. The Company is an applicable reporting entity that is part of a controlled group of
corporations that is subject to the CAMT in 2023. The 2023 Statutory Financial Statements include the impact of the CAMT.
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A.
(1)  The components of the net deferred tax assets at December 31 are as follows:
December 31, 2023 December 31, 2022 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
Total gross DTA $ 61414259 § 91,303 $ 61,505,562 $ 53,098,983 § 70,595 $ 53,169,578  $ 8315276 $ 20,708 $ 8,335,984
Statutory valuation allowance 37,470,270 — 37,470,270 47,725,367 — 47,725,367 (10,255,097) — (10,255,097)
Adjusted gross DTA 23,943,989 91,303 24,035,292 5,373,616 70,595 5,444,211 18,570,373 20,708 18,591,081
DTA nonadmitted — — — — — — — — —
Subtotal net admitted DTA 23,943,989 91,303 24,035,292 5,373,616 70,595 5444211 18,570,373 20,708 18,591,081
Deferred tax liabilities (2,895,566) (487,354) (3,382,920) (4,368,845)  (1,075,366) (5,444,211) 1,473,279 588,012 2,061,291
Net admitted DTA $ 21,048423 § (396,051) $ 20,652,372 $ 1,004,771 $ (1,004,771) $ — $ 20,043,652 $ 608,720 $ 20,652,372

(2)  Admission Calculation Components SSAP 101:

December 31, 2023 December 31, 2022 Change

Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

(a)  Federal income taxes

paid in prior years

recoverable through

loss carrybacks S — 3 — 8
(b)  Adjusted gross DTA

expected to be realized

after application of the

threshold limitation

(Lesser of 2(b)1 or

2(b)2 below) 20,652,372 — 20,652,372 — — — 20,652,372 — 20,652,372

1. Adjusted gross DTA

expected to be realized

following the balance

sheet date 20,652,372 — 20,652,372

2. Adjusted gross DTA

allowed per limitation

threshold 104,911,343 90,469,178 14,442,165
(c) Adjusted gross DTA

(excluding the amount of

DTA from 2(a) and 2(b)

above) offset by

gross DTL 3,291,617 91,303 3,382,920 5,373,616 70,595 5,444 211 (2,081,999) 20,708 (2,061,291)

(d) DTA admitted as the
result of application of

SSAP No. 101 $ 23943989 § 91,303 § 24,035292 $§ 5373,616 $ 70,595 $ 5444211 $ 18,570,373 § 20,708 § 18,591,081

3)
2023 2022

(a) Ratio percentage used to determine recovery

period and threshold limitation amount 3,388.1 % 2,582.1 %
(b) Amount of adjusted capital and surplus used to

determine recovery period and threshold

limitation amount $ 699,408,953  $ 603,127,851

19.10



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

NOTES TO FINANCIAL STATEMENTS

4)

Impact of tax planning strategies

December 31, 2023

December 31, 2022 Change

Ordinary Capital

Ordinary Capital Ordinary Capital

(a) Determination of adjusted
gross DTA and net admitted DTA, by
tax character as a percentage
1. Adjusted gross DTAs $ 23,943989 $§ 91,303
2. Percentage of adjusted gross DTAs by
tax character attributable to the impact

— %
$ 23943989 §

of tax planning strategies — %

3. Net admitted adjusted gross DTAs 91,303
4. Percentage of net admitted adjusted

gross DTAs by tax character admitted

because of the impact of tax planning
86 %

strategies — %

(b)

$ 5373616 § 70,595 $18,570,373  § 20,708

— % — % — % — %

$ 5373616 § 70,595 $18,570,373  $ 20,708

— % — % 86 % — %

At December 31, 2023, the Company did not consider tax planning strategies for the determination of the amount of adjusted gross CAMT credit DTA.

At December 31, 2023, the Company considered tax planning strategies in the determination of the amount of admitted CAMT Credit DTA which is 86%

of the net admitted adjusted gross DTAs.
©

The Company's tax-planning strategies do not include the use of reinsurance.

B.  Regarding deferred tax liabilities that are not recognized:
(1)  There are no temporary differences for which deferred tax liabilities have not been recognized. Accordingly, there
are no events that would cause unrecognized temporary differences to become taxable.
(2)  There are no unrecognized temporary differences.
(3)  There are no unrecognized deferred tax liabilities related to investments in foreign subsidiaries and foreign corporate
joint ventures that are essentially permanent in duration.
(4)  There are no other deferred tax liabilities not recognized.
C. Significant components of income taxes incurred as of December 31 are:

(1)  Current income taxes incurred consist of the following major components:
2023 2022 Change
Operations
Federal taxes from operations $ 20,534,680 $ (1,718,801) $ 22,253,481
Foreign Tax Expense — — —
Subtotal 20,534,680 (1,718,801) 22,253,481
Federal taxes on capital gains (184,911) (445,166) 260,255
Utilization of capital loss carry forwards — — —
Other $ 59392 $ 757,605 (698,213)
Total Federal current taxes incurred $ 20,409,161 $ (1,406,362) $ 21,815,523
Federal current taxes incurred are reflected in the accompanying statements as follows:
2023 2022 Change
Federal taxes incurred $ 20,594,070 $ (961,196) $ 21,555,266
Capital gains tax, excluding IMR taxes — (136,662) 136,662
Taxes transferred to IMR (185,495) (308,504) 123,009
Taxes on liability gains released from the IMR 586 — 586
Total federal current taxes incurred $ 20,409,161 $ (1,406,362) $ 21,815,523
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@

)

“4)

The main components of deferred tax amounts at December 31 are as follows:

2023 2022 Change
Deferred tax assets resulting from book/tax differences in:
Ordinary:
Deferred acquisition costs $ 8,949,766  $ 9,352,885 § (403,119)
Deferred and uncollected premium 35,860 29,303 6,557
Insurance reserves 29,724,673 39,968,746 (10,244,073)
Deferred compensation 1,608,335 1,475,755 132,580
GFA liability 378,000 378,000 —
Net Operating Loss Carryforward — 588,498 (588,498)
Credit Carryover 20,669,644 1,250,545 19,419,099
Other 47,981 55,251 (7,270)
Total adjusted ordinary gross
deferred tax assets 61,414,259 53,098,983 8,315,276
Statutory valuation allowance adjustment (37,470,270) (47,725,367) 10,255,097
Deferred tax assets nonadmitted — — —
Admitted ordinary gross deferred tax assets $ 23,943,989 $ 5,373,616 $ 18,570,373
Capital:
Investments 89,759 — 89,759
Unrealized losses 1,544 70,595 (69,051)
Total adjusted capital
gross deferred tax assets 91,303 70,595 20,708
Statutory valuation allowance adjustment — — —
Admitted capital gross deferred
tax assets 91,303 70,595 20,708
Total admitted deferred tax assets $ 24,035,292 $ 5444211  §$ 18,591,081
Deferred tax liabilities resulting from book/tax differences in:
Ordinary:
Insurance reserves 2,861,714 4,357,373 (1,495,659)
Other 33,852 11,472 22,380
Total ordinary deferred tax liabilities 2,895,566 4,368,845 (1,473,279)
Total capital deferred tax liabilities 487,354 1,075,366 (588,012)
Total deferred tax liabilities 3,382,920 5,444211 (2,061,291)
Total net admitted deferred tax asset $ 20,652,372 $ — 3 20,652,372

In assessing the realizability of the deferred tax assets, management considers whether it is more likely than not that
some portion or all of the deferred tax assets will not be realized. The ultimate realization of deferred tax assets is
dependent upon the generation of future taxable income during the periods in which those temporary differences
become deductible. Due to our projections for future taxable income over the periods in which the deferred tax
assets are deductible, management does not believe it is more likely than not that the Company will realize the
benefits of these deductible differences and therefore, a valuation allowance in the amount of $37,470,270 was
recorded against the net deferred tax asset balance under the regular tax system as of December 31, 2023, due to the
uncertainty of its ultimate realization. At the beginning of the year there was a valuation allowance in the amount of
$47,725,367 recorded against the net deferred tax asset balance under the regular tax system. There have been no
adjustments to gross deferred tax assets for CAMT credit carryforwards because of a change in circumstances that
causes a change in judgement about their realizability. All reporting entities of the controlled group have made an
accounting policy election to disregard the effect of the CAMT system in determining the valuation allowance for
deferred tax assets under the regular tax system. There were no material modifications to the methodology used to
project CAMT.
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The change in the net deferred income taxes is comprised of the following (this analysis is exclusive of the
nonadmitted DTAs as the Change in Nonadmitted Assets is reported separately from the Change in Net Deferred
Income Taxes in the surplus section of the Annual Statement):

2023 2022 Change
Total deferred tax assets $ 61,505,562 $ 53,169,578 $ 8,335,984
Total deferred tax liabilities (3,382,920) (5,444,211) 2,061,291
Net deferred tax assets/liabilities 58,122,642 47,725,367 10,397,275
Statutory valuation allowance adjustment (37,470,270) (47,725,367) 10,255,097
Net DTA after statutory valuation allowance adjustment 20,652,372 — 20,652,372
Tax effect of unrealized gains (losses) (1,544) (70,595) 69,051
Statutory valuation allowance adjustment on unrealized — — —
Change in net deferred income tax $ 20,650,828 $ (70,595) $ 20,721,423
D.  The provision for federal income taxes incurred is different from that which would be obtained by applying the statutory

federal income tax rate to income (including capital items) before income taxes. The significant items causing this
difference are:

Tax effect Effective

2023 at 21% Tax Rate
Income before taxes $ 107,168,829 $ 22,505,454 21.0 %
Dividends received deduction (9,229,137) (8.6)%
Interest maintenance reserve 38,519 — %
Gain on reinsurance (131,112) (0.1)%
Valuation allowance (10,255,097) 9.6)%
Tax credits (3,287,649) B.D)%
Other 46,760 0.1 %
Total $ (312,262) (0.3)%
Federal and foreign income taxes incurred $ 20,594,070 19.2 %
Tax on capital losses (184,909) (0.2)%
Change in net deferred taxes (20,721,423) (19.3)%
Total tax on income items $ (312,262) (0.3)%

E. Tax operating loss carryforwards, tax credits or taxes incurred available for recoupment:

(1) At December 31, 2023, the Company had no ordinary loss carryforwards. The Company has foreign tax credit
carryforwards originating from 2022 which expire as follows: 2032: $17,272. The Company had no capital loss
carryforwards. At December 31, 2023, the Company had a CAMT credit carryforward in the amount of $20,652,372
originating from the 2023 tax year that may be carried forward indefinitely.

(2)  The following are income taxes incurred in the current and prior years that will be available for recoupment in the
event of future net losses:

Ordinary Capital Total
2023 $ —  § —  $ —
2022 $ — —  $ —
2021 $ — 3 — 3 —

(3)  The Company has no deposits under IRC Section 6603.
F. Federal Income Tax Allocations

(1)  The Company files a consolidated federal income tax return with Jackson National Life Insurance Company, Brooke
Life Insurance Company and Squire Reassurance Company II, Inc.

(2) The Company has entered into a written tax sharing agreement that is based on separate return calculations with

benefits for credits and losses. The Company's portion of any CAMT incurred or the benefit from CAMT credits is
based on its share of the consolidated groups CAMT.
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G.  The Company does not believe that it is reasonably possible that the liability related to any federal or foreign tax loss
contingencies will significantly increase within the next 12 months.

H. Repatriation Transition Tax (RTT)

The Company does not owe any Repatriation Transition Tax and has made no payment or expect to make any future
payments to satisfy the RTT liability.

L. Alternative Minimum Tax (AMT) Credit

Amount

1) a. Current year recoverable $ —

b. Deferred tax asset (DTA) $ 20,652,372
2 Beginning Balance of AMT Credit Carryforward $ —
3) Amounts Recovered $ —
) Adjustments $ —
5) Ending Balance of AMT Credit Carryforward (5=1b+2-3-4) $ 20,652,372
(6) Reduction for Sequestration $ —
7 Nonadmitted by Reporting Entity $ —
®) Reporting Entity Ending Balance (8=5-6-7) $ 20,652,372

10. Information Concerning Parent, Subsidiaries and Affiliates

A&B The Company has a Master Repurchase Agreement with Jackson National Life Insurance Company, which allows for
repurchase agreement transactions between the companies, when deemed appropriate. There were no such borrowings
during 2023 and 2022. There was no outstanding balance as of December 31, 2023 and 2022. Interest paid during both
2023 and 2022 was nil.

The Company has a variable annuity (“VA”) reinsurance agreement with its parent, Jackson National Life Insurance
Company to transfer to Jackson 90% of the total VA contract risk associated with the variable annuities issued by the
Company, for better alignment with risk mitigation strategies employed at the parent company level. The treaty allows for
90% of the entire VA contract to be ceded to Jackson on a coinsurance basis (modified coinsurance for Separate Account
liabilities). The treaty covers all existing and future issues of VA contracts issued by the Company.

As a result of the VA reinsurance agreement with its parent, the Company ceded $1,531,392,842 and $1,955,085,448 of
reserves at December 31, 2023 and 2022, respectively. In addition, the Company ceded $716,077,342 and $980,098,840 of
premiums during 2023 and 2022, respectively.

C. The Company does not have any other transactions with related parties who are not reported on Schedule Y.

D. At December 31, 2023, the Company recorded $160,481,766 of reinsurance recoverable from its parent company. This
amount will be settled in the first quarter of 2024.

At December 31, 2022, the Company recorded $152,912,781 of reinsurance recoverable from its parent company. This
amount was settled in the first quarter of 2023.

The Company does not have any other material amounts due from or to related parties as of the date of each balance sheet
included in these financial statements that require further disclosure.

E. The Company has an agreement with its parent related to the reimbursement of costs for policy and claim administration
and other services or materials, which the parent provides. The Company has contracted to receive investment
management services from an affiliate, PPM America, Inc., and marketing support from an affiliate, Jackson National Life
Distributors, LLC.

F. The Company has not made any guarantees or undertakings, written or otherwise, for the benefit of an affiliate or related
party that result in material contingent exposure of the Company’s or any related party’s assets or liabilities.

G.  Jackson National Life Insurance Company owns all outstanding shares of the Company. The company structure is shown
in Schedule Y.

H.  The Company does not own any shares of an upstream intermediate entity or ultimate parent, either directly or indirectly,
via a downstream subsidiary, controlled or affiliated company.

L The Company does not have investments in subsidiary, controlled or affiliated companies that exceed 10% of the admitted
assets of the Company.

J. The Company does not have any investments in impaired subsidiary, controlled or affiliated companies.
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11.

12.

13.

The Company does not have investments in foreign insurance subsidiaries.

The Company does not hold an investment in a downstream noninsurance holding company.

The Company does not hold an investment in a subsidiary, controlled and affiliated entity.

The Company does not hold an investment in an insurance subsidiary, controlled or affiliated entity.

The Company does not hold an investment in a subsidiary, controlled or affiliated entity.

The Company does not have any borrowings at December 31, 2023 or 2022.

The Company does not have any Federal Home Loan Bank debt.

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

A.

B, C,
&D.

E.

—

Defined Benefit Plan

The Company does not offer a defined benefit plan.

The Company does not have classes of defined benefit plan assets.

Defined Contribution Plans

Other than as described in 'G' below, the Company does not offer a defined contribution plan.

Multiemployer Plans

The Company does not participate in multiemployer plans.

Consolidated/Holding Company Plans

The Company participates in a defined contribution retirement plan covering substantially all employees, sponsored by the
parent company, Jackson National Life Insurance Company. To be eligible for Company contributions in the plan, an
employee must have attained the age of 21, completed at least 1,000 hours of service in a 12-month period and passed their
12-month employment anniversary. Company contributions are based on a percentage of covered compensation paid to
participating employees during the year. The Company's liability for the plan was $100,000 and $77,500 at December 31,
2023 or 2022, respectively. The Company settles the prior year liability annually during the first quarter of the following
year.

The Company maintains non-qualified voluntary deferred compensation plans for certain employees, sponsored by
Jackson. Additionally, the Company sponsors a non-qualified voluntary deferred compensation plan for certain agents,
with the assets retained by Jackson under an administrative services agreement. There were no expenses related to these
plans in 2023 or 2022.

Postemployment Benefits and Compensated Absences

Postemployment benefits and compensated absences that exist at December 31, 2023, are accrued in accordance with
SSAP No. 11, Postemployment Benefits and Compensated Absences.

Impact of Medicare Modernization Act on Postretirement Benefits

There was no impact of the Medicare Modernization Act on Postretirement Benefits.

Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations

A.

The Company has 2,000 shares of common capital stock authorized, issued and outstanding with each share having a par
value of $1,000.

The Company does not have preferred stock authorized, issued or outstanding.
No dividends can be paid by New York domiciled insurance companies unless a notice of intention to declare such
dividend, and the amount, is filed with the Superintendent of Insurance not less than thirty days in advance of the

declaration. The maximum amount of dividends that can be paid in 2024 without prior approval is approximately
$91,000,000. No dividends were declared in 2023 or 2022.

The Company paid no dividends in 2023 or 2022.

Within the limitations of 13C above, there are no prohibitions placed on the portion of Company profits that may be paid as
ordinary dividends to stockholders.
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F. There were no restrictions placed on the Company's surplus, including for whom the surplus is being held.

G. The Company had no advances to surplus.

H. The Company held no stock, including stock of affiliated companies, for special purposes.

L Changes in the balance of special surplus funds from the prior year are due to the admittance of net negative (disallowed)
IMR of $10,891,639, in accordance with and subject to the restrictions as noted in Note 2.

J. No portion of unassigned funds (surplus) was represented by cumulative unrealized gains.

K. The Company has not issued surplus debentures or similar obligations.

L. The Company was not subject to a quasi-reorganization during the year.

M.  The Company was not subject to a quasi-reorganization in the prior 10 years.
14. Liabilities, Contingencies and Assessments
A.  Contingent Commitments

At December 31, 2023, the Company had no commitments or contingent commitments to an SCA entity, joint venture,
partnership, or limited liability company.

B. Assessments

The Company is unaware of assessments that would have a material impact on its financial position or results of
operations.

C. Gain Contingencies
The Company does not recognize gain contingencies except as provided under SSAP No. 5R, Liabilities, Contingencies
and Impairments of Assets - Revised. The Company did not realize a gain subsequent to the balance sheet date but prior to
the issuance of the financial statements that requires disclosure.

D.  Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits

The Company did not make payments in the reporting period to settle claims related to extra contractual obligations or bad
faith claims stemming from lawsuits.

E. Joint and Several Liabilities
The Company does not have joint and several liabilities.
F. All Other Contingencies
The Company is not aware of any material loss contingency as of December 31, 2023.
15. Leases

The Company does not have material lease obligations.

16. Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit
Risk

The Company has no investment in financial instruments with off-balance sheet risk or financial instruments with concentrations
of credit risk.

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales

No transfers as described by SSAP No. 42, Sale of Premium Receivables, have occurred during the year.
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18.

19.

20.

B. Transfer and Servicing of Financial Assets

The Company has entered into securities lending agreements with agent banks, for the purpose of earning fees, whereby
blocks of securities are loaned to third parties, primarily major brokerage firms. The agreements require collateral with a
minimum fair value of 102 percent of the fair value of the loaned securities, calculated on a daily basis. To further
minimize the credit risks related to these programs, the financial condition of the counterparties is monitored by the agent
banks on a regular basis. Cash collateral received is invested by the agent banks for the benefit of the Company and is
included on the balance sheet. Securities for which all or a portion of Jackson’s holdings have been loaned are identified in
Schedule D with the designation “LS”.

1 2 3 4 5 6 7 8
Amount that

continues to be Percentage of

Original recognized in BACV of interests of a
Reporting Amount the statement of  acquired Reporting  reporting entity's
Schedule of the Derecognized financial interests in ~ Schedule of  transferred assets

Identification of BACV at Time  Transferred from Sale  position (Col. 2 transferred Acquired acquired by
Transaction of Transfer Assets Transaction minus 4) assets Interests affiliated entities
Securities lending [$ 3,758,887 | D-1[$ —[$ 3,758,887 [$ 3,565,134 | DL-1| — %

C. Wash Sales
No reportable wash sales have occurred during the year.
Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans
The Company does not write accident and health insurance.
Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

There was no direct premium written or produced by managing general agents or third party administrators.

Fair Value Measurements

A. (1) Fair Value Measurements at Reporting Date

Net Asset
Description Level 1 Level 2 Level 3 Value (NAV) Total
Assets at fair value:
Common stock $ — 3 708,188  $ — 3 — 3 708,188
Separate account assets — 15,871,445,745 — — 15,871,445,745
Total assets at fair value/NAV ~ $ —  $15.872,153,933 § — $ — $ 15,872,153,933

(2)  Fair Value Measurements in Level 3 of the Fair Value hierarchy
There were no Level 3 assets at December 31, 2023 or 2022

(3) The Company’s policy for determining and disclosing transfers between levels is to recognize transfers using
beginning-of-period balances.

(4) Bonds and Equity Securities

The fair values for bonds and equity securities are determined by management using information available from
independent pricing services, broker-dealer quotes, or internally derived estimates. Priority is given to publicly
available prices from independent sources, when available. Securities for which the independent pricing service
does not provide a quotation are either submitted to independent broker-dealers for prices or priced internally.
Typical inputs used by these three pricing methods include, but are not limited to, reported trades, benchmark yields,
credit spreads, liquidity premiums, and/or estimated cash flows based on default and prepayment assumptions.

As a result of typical trading volumes and the lack of specific quoted market prices for most bonds, independent
pricing services will normally derive the security prices through recently reported trades for identical or similar
securities, making adjustments through the reporting date based upon available market observable information as
outlined above. If there are no recently reported trades, the independent pricing services and brokers may use matrix
or pricing model processes to develop a security price where future cash flow expectations are developed based
upon collateral performance and discounted at relevant market rates. Certain securities are priced using broker-
dealer quotes, which may utilize proprietary inputs and models. Additionally, the majority of these quotes are non-
binding and classified as Level 3.

Included in the pricing of asset-backed securities are estimates of the rate of future prepayments of principal over the
remaining life of the securities. Such estimates are derived based on the characteristics of the underlying structure
and prepayment assumptions believed to be relevant for the underlying collateral. Actual prepayment experience
may vary from these estimates.
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B.

C.

®)

Internally derived estimates may be used to develop a fair value for securities for which the Company is unable to
obtain either a reliable price from an independent pricing service or a suitable broker-dealer quote. These estimates
may incorporate Level 2 and Level 3 inputs and are generally derived using expected future cash flows, discounted
at market interest rates available from market sources based on the credit quality and duration of the instrument to
determine fair value. For securities that may not be reliably priced using these internally developed pricing models,
a fair value may be estimated using indicative market prices. These prices are indicative of an exit price, but the
assumptions used to establish the fair value may not be observable or corroborated by market observable
information and, therefore, are considered to be Level 3 inputs.

The Company performs a monthly analysis on the prices and credit spreads received from third parties to ensure that
the prices represent a reasonable estimate of the fair value. This process involves quantitative and qualitative
analysis and is overseen by investment and accounting professionals. Examples of procedures performed include,
but are not limited to, initial and on-going review of third party pricing service methodologies, review of pricing
statistics and trends, back testing recent trades and monitoring of trading volumes. In addition, the Company
considers whether prices received from independent brokers represent a reasonable estimate of fair value through the
use of internal and external cash flow models, which are developed based on spreads and, when available, market
indices. As a result of this analysis, if the Company determines there is a more appropriate fair value based upon the
available market data, the price received from the third party may be adjusted accordingly.

The Company has no derivative assets or liabilities.

The Company provides additional fair value information in Note 5.

The following tables detail the aggregate fair value of the Company’s financial instruments:

December 31, 2023

Aggregate Fair Net Asset

Description Value Admitted Value Level 1 Level 2 Level 3 Value( NAV)
Assets at fair value:
Bonds $ 1,212,619,612 $ 1,299,498,129 $§ 7,487,500 $ 1,201,971,205 $ 3,160,907 $ —
Common stock 708,188 708,188 — 708,188 — —
Cash and cash equivalents 30,770,110 30,770,110 30,770,110 — —
Policy loans 375,616 375,616 — 375,616 —
Securities lending 3,565,134 3,565,134 3,565,134 — — —
Separate account assets 15,871,445,745 15,871,445,745 — 15,871,445,745 — —
Total assets at fair value $ 17,119,484,405 $ 17,206,362,922 § 41,822,744 $17,074,125,138 § 3,536,523 § —
Liabilities at fair value:
Reserves for life insurance
and annuities (1) $ 152,676,258 § 606,396,906 — $ 152,676,258 $ —
Liability for deposit-type contracts 7,046,883 8,717,265 — 7,046,883 —
Securities lending 3,565,134 3,565,134 — 3,565,134 — —
Separate account liabilities 15,871,445,745 15,871,445,745 — 15,871,445,745 — —
Total liabilities at fair value $ 16,034,734,020 $ 16,490,125,050 $ — $15,875,010,879 $ 159,723,141 § —

(1) Annuity reserves represent only the components of deposits on investment contracts that are considered to be financial instruments.
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December 31, 2022

Aggregate Fair Net Asset

Description Value Admitted Value Level 1 Level 2 Level 3 Value( NAV)
Assets at fair value:
Bonds $ 1,187,049,104 $ 1,317,390,510 7,300,624 $ 1,179,748,480 $ — 3 —
Common stock 806,796 806,796 — 806,796 — —
Cash and cash equivalents 56,849,480 56,849,480 56,849,480 — — —
Policy loans 355,729 355,729 — — 355,729 —
Securities lending 9,463,168 9,463,168 9,463,168 — — —
Separate account assets 13,943,777,853 13,943,777,853 — 13,943,777,853 — —
Total assets at fair value $ 15,198,302,130 § 15,328,643,536 73,613,272 $15,124,333,129 § 355,729 § —
Liabilities at fair value:
Reserves for life insurance
and annuities (1) $ 368,360,756 $ 859,152,263 — 5 —  $ 368,360,756 $ —
Liability for deposit-type contracts 8,408,590 9,176,722 — — 8,408,590 —
Securities lending 9,463,168 9,463,168 — 9,463,168 — —
Separate account liabilities 13,943,777,853 13,943,777,853 — 13,943,777,853 — —
Total liabilities at fair value $ 14,330,010,367 § 14,821,570,006 — $ —

8376769346

(1) Annuity reserves represent only the components of deposits on investment contracts that are considered to be financial instruments.

D. At December 31, 2023 and 2022, the Company had no financial instruments for which it was not practicable to estimate
fair value.
E. The Company did not have investments measured using the NAV practical expedient where, if sold, were probable of

being sold at amounts different from NAV per share.

21. Other Items

A. Unusual or Infrequent Items

The Company did not have any unusual or infrequent items during the year.
B. Troubled Debt Restructuring

The Company did not restructure its debt during the year.
C. Other Disclosures

The Company does not have any items that require disclosure.
D.  Business Interruption Insurance Recoveries

The Company does not have business interruption insurance recoveries that require disclosure.
E. State Transferable or Non-transferable Tax Credits

The Company does not have any state transferable or non-transferable tax credits that require disclosure.
F. Subprime Mortgage Related Risk Exposure

(1) The Company defines exposure to subprime mortgage related risk as investments in securities collateralized by
mortgage loans in which the borrower has a FICO score of 680 or lower.

The Company mitigates subprime risk exposure by placing limits on the aggregate amount of these investments as
well as the amount of subprime investments in subordinated tranches. All of the current holdings of subprime
collateralized mortgage-backed securities are in the senior tranches, with collateral consisting of primarily fixed-rate

and first-lien mortgages.

(2)  The Company has no direct exposure through investments in subprime mortgage loans.
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(3) The following table summarized the Company’s direct exposure through investments in subprime RMBS at
December 31, 2023:

Actual Carrying Fair Other-than-temporary
Cost Value Value Impairment Losses

Residential mortgage-backed securities $ 1,349,296 $ 1,565,595 $ 1,563,364 $ —

(4) The Company has no underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial
Guaranty insurance coverage.

Retained Assets

The Company does not have retained asset accounts.
Insurance-Linked Securities (ILS) Contracts

The Company does not have insurance-linked securities contracts.

The amount that could be realized on life insurance where the reporting entity is owner and beneficiary or has otherwise
obtained rights to control the policy.

The Company does not have any policies where it is the owner and beneficiary or has the right to control the policy.

22. Events Subsequent

The Company is not aware of any events occurring subsequent to the balance sheet date which require disclosure to keep the
financial statements from being misleading or that may have a material effect on the financial condition of the Company.

The Company does not issue health insurance, and therefore, does not have risk sharing provisions of the Affordable Care Act
reflected in special surplus.

23. Reinsurance

A.

Ceded Reinsurance Report
Section 1 - General Interrogatories

(1) None of the reinsurers, listed in Schedule S as non-affiliated, are 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.

(2)  None of the policies issued by the Company have 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.

Section 2 - Ceded Reinsurance Report - Part A

(1)  The Company does not have 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.

(2)  The Company does not have 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 that, 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.

Section 3 - Ceded Reinsurance Report - Part B

(1) 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) from termination of all reinsurance agreements, by either party, as of the date of this
statement, is $0.

(2)  The Company has not executed new agreements or amended existing agreements, since January 1 of the year of this
statement, to include policies or contracts that were in force or which had existing reserves established by the
Company as of the effective date of the agreement.

Uncollectible Reinsurance

The Company did not write off reinsurance balances due from reinsurers.

Commutation of Ceded Reinsurance

The Company did not commute reinsurance during the period covered by this annual statement.
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24.

25.

26.

27.

28.

29.

30.

31.

D.  Certified Reinsurer Rating Downgraded or Status Subject to Revocation

The Company does not cede reinsurance transactions to a certified reinsurer whose rating was downgraded or whose status
is subject to revocation.

E., F. Reinsurance of Variable Annuity Contracts with an Affiliated Captive Reinsurer
The Company does not reinsure variable annuity contracts with an affiliated captive reinsurer.
G.  Ceding Entities That Utilize Captive Reinsurers to Assume Reserves Subject to XXX/AXXX Captive Framework
(1)  The Company does not have captive reinsurers for which a risk-based capital shortfall exists for the reporting period.

(2) The Company does not have captive reinsurers for which a non-zero Primary Security Shortfall exists for the
reporting period.

H.  Reinsurance Credit
The Company does not have any reinsurance contracts that require disclosure.

Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company is not a party to retrospectively rated contracts or contracts subject to redetermination. In addition, the Company

does not issue health insurance, and therefore, does not have premium subject to the risk sharing provisions of the Affordable

Care Act.

Change in Incurred Losses and Loss Adjustment Expenses

The Company does not have incurred losses or loss adjustment expenses that require disclosure.

Intercompany Pooling Arrangements

The Company is not part of a group of affiliated insurers that utilizes a pooling arrangement.

Structured Settlements

The Company does not have structured settlements that require disclosure.

Health Care Receivables

The Company does not have health care receivables that require disclosure.

Participating Policies

The Company does not have participating policies that require disclosure.

Premium Deficiency Reserves

The Company does not have accident and health or property/casualty premium deficiency reserves.

Reserves for Life Contracts and Annuity Contracts

(1)  The Company waives deduction of deferred fractional premiums upon death of the insured and returns premiums paid and
due beyond the date of death. A reserve is held where a surrender value is promised in excess of the minimum required
basic reserves. The excess required value has been established as a reserve in Exhibit 5, Miscellaneous Reserves Section.

(2)  For policies issued on substandard lives, either the gross premiums are calculated on a rated age basis, or an extra premium
is charged in addition to the standard premium at the true issue age. Mean reserves are calculated as the regular mean
reserve for the plan at the rated age, the regular mean reserve for the plan at the true issue age plus one-half (1/2) of the
extra premium charged, or a substandard reserve based on the appropriate multiple of the standard.

(3)  As of December 31, 2023, the Company had $1,940,000 of insurance in force for which the gross premiums are less than
the net premiums according to the standard valuation set by the state of New York. Reserves to cover the above insurance

totaled the gross amount of $70,126 at year-end and are reported in Exhibit 5, Life Insurance and Annuities section.

(4)  The Tabular Interest (Page 7, Line 4), the Tabular Less Actual Reserve Released (Page 7, Line 5), and the Tabular Cost
(Page 7, Line 9) have been determined by formula as described in the instructions for Page 7.

(5) Tabular Interest on funds not involving life contingencies (Exhibit 7, Line 3) has been determined from the basic data for
the calculation of policy reserves.

(6) The Company does not have other changes that require disclosure.
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32. Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics

A.

B.

Individual Annuities:

Separate Separate
General Account with Account
Account Guarantees Nonguaranteed Total % of Total
(1) Subject to discretionary withdrawal:
a. With market value adjustment $ 242,868,441 § — 9 — 3 242,868,441 1.4 %
b. At book value less surrender charge
of 5% or more 133,212,106 — — 133,212,106 0.8 %
c. At fair value — — 15,532,810,002 15,532,810,002 90.6 %
d. Total with market value adjustment
or at fair value 376,080,547 — 15,532,810,002 15,908,890,549 92.8 %
e. At book value without adjustment
(minimal or no charge or adjustment) 1,169,054,354 — — 1,169,054,354 6.8 %
(2) Not subject to discretionary withdrawal 40,316,934 — 21,274,855 61,591,789 0.4 %
(3) Total (gross) 1,585,451,835 — 15,554,084,857 17,139,536,692 100.0 %
(4) Reinsurance Ceded 1,237,261,807 — — 1,237,261,807
(5) Total (net) (3)-(4) $ 348,190,028  $ — § 15,554,084,857 $ 15,902,274,885
(6) Amount included in A(1)b above that
will move to A(1)e for the first time
within the year after the statement date: $ 73,254,927 $ — S — 8 73,254,927
Group Annuities:
Separate Separate
General Account with Account
Account Guarantees Nonguaranteed Total % of Total
(1) Subject to discretionary withdrawal:
a.  With market value adjustment $ — 3 — S — 3 — — %
b. At book value less surrender charge
of 5% or more 5,587 — — 5,587 0.0 %
c. At fair value — — — — — %
d. Total with market value adjustment
or at fair value 5,587 — — 5,587 0.0 %
e. At book value without adjustment
(minimal or no charge or adjustment) 130,130,405 — — 130,130,405 952 %
(2) Not subject to discretionary withdrawal 6,596,859 — — 6,596,859 4.8 %
(3) Total (gross) 136,732,851 — — 136,732,851 100.0 %
(4) Reinsurance Ceded — — — —
(5) Total (net) (3)-(4) $ 136,732,851 $ — 3 — 136,732,851
(6) Amount included in A(1)b above that
will move to A(1)e for the first time
within the year after the statement date: $ — — S — 8§ —
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NOTES TO FINANCIAL STATEMENTS

C.

D.

Deposit-type contracts (no life contingencies):

General

Account

Separate

Account with

Guarantees

Separate
Account

Nonguaranteed

Total

% of Total

(1) Subject to discretionary withdrawal:
a.  With market value adjustment $
b.  Atbook value less surrender charge
of 5% or more

c. At fair value

4,234,856

4,234,856

— %

— %
16.6 %

d. Total with market value adjustment
or at fair value

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

(2) Not subject to discretionary withdrawal

21,268,006

4,234,856

4,234,856

21,268,006

16.6 %

— %
83.4 %

(3) Total (gross)
(4) Reinsurance Ceded

21,268,006
12,550,741

4,234,856

25,502,862
12,550,741

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

8,717,265

4,234,856

$

12,952,121

(6) Amount included in C(1)b above that
will move to C(1)e for the first time

within the year after the statement date: $

Reconciliation of total annuity actuarial reserves and deposit fund liabilities.

Life & Accident & Health Annual Statement:
(1)  Exhibit 5, Annuities Section, Total (net)
(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 accumulations
(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)

$

$

484,922,879

8,717,265
493,640,144

15,554,084,857

4,234,856

15,558,319,713
16,051,959,857

19.23
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NOTES TO FINANCIAL STATEMENTS

33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics

Account Value Cash Value Reserve
A. General Account
(1) Subject to discretionary withdrawal, surrender values
or policy loans:
a. Term Policies with Cash Value $ — 8 — S —
b. Universal Life — — —
c. Universal Life with Secondary Guarantees 3,443,295 3,443,295 7,444,301
d. Indexed Universal Life — — —
e. Indexed Universal Life with Secondary Guarantees — — —
f. Indexed Life — — —
g. Other Permanent Cash Value Life Insurance — — 4,387
h. Variable Life — — —
i Variable Universal Life 76,681 76,681 76,681
j- Miscellaneous Reserves — — 301,755,882
2) Not subject to discretionary withdrawal or no cash values
a. Term Policies without Cash Value XXX XXX 1,761,684
b. Accidental Death Benefits XXX XXX 1,039
c. Disability - Active Lives XXX XXX 6,715
d. Disability - Disabled Lives XXX XXX 73,864
e. Miscellaneous Reserves XXX XXX 114,087,234
3) Total (gross: direct + assumed) 3,519,976 3,519,976 425211,787
4) Reinsurance Ceded 458,993 458,993 282,976,912
4) Total (net) (3) - (4) $ 3,060,983  § 3,000,983  § 142,234,875
Account Value Cash Value Reserve
B. Separate Account with Guarantees
1) Subject to discretionary withdrawal, surrender values
or policy loans:
a. Term Policies with Cash Value $ — S — 8 —
b. Universal Life — — —
c. Universal Life with Secondary Guarantees — — —
d. Indexed Universal Life — — —
e. Indexed Universal Life with Secondary Guarantees — — —
f. Indexed Life — — —
Other Permanent Cash Value Life Insurance — — —
h. Variable Life — — —
i. Variable Universal Life — — —
j- Miscellaneous Reserves — — —
2) Not subject to discretionary withdrawal or no cash values
a. Term Policies without Cash Value XXX XXX —
b. Accidental Death Benefits XXX XXX —
c. Disability - Active Lives XXX XXX —
d. Disability - Disabled Lives XXX XXX —
e. Miscellaneous Reserves XXX XXX —
3) Total (gross: direct + assumed) — — —
4) Reinsurance Ceded — — —
®) Total (net) (3) - (4) $ — S — S —
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NOTES TO FINANCIAL STATEMENTS

Account Value Cash Value Reserve
C. Separate Account Nonguaranteed

1) Subject to discretionary withdrawal, surrender values
or policy loans:
a. Term Policies with Cash Value $ — 3 — S —
b. Universal Life — — —
c. Universal Life with Secondary Guarantees — — —
d. Indexed Universal Life — — —
e. Indexed Universal Life with Secondary Guarantees — — —
f. Indexed Life — — —

Other Permanent Cash Value Life Insurance — — —

h. Variable Life — — —
i. Variable Universal Life 474,104 474,104 474,104
j- Miscellaneous Reserves — — —

2) Not subject to discretionary withdrawal or no cash values
a. Term Policies without Cash Value XXX XXX —
b. Accidental Death Benefits XXX XXX —
c. Disability - Active Lives XXX XXX —
d. Disability - Disabled Lives XXX XXX —
e. Miscellaneous Reserves XXX XXX —

3) Total (gross: direct + assumed) 474,104 474,104 474,104

) Reinsurance Ceded — — —

%) Total (net) (3) - (4) $ 474,104 § 474,104  $ 474,104

D. Reconciliation of total life insurance actuarial reserves.

Life & Accident & Health Annual Statement:

(1) Exhibit 5, Life Insurance Section, Total (net) $ 7,904,270

2) Exhibit 5, Accidental Death Benefits Section, Total (net) 1,039

3) Exhibit 5, Disability - Active Lives Section, Total (net) 6,715

4) Exhibit 5, Disability - Disabled Lives Section, Total (net) 73,864

5) Exhibit 5, Miscellaneous Reserves Section, Total (net) 134,248,987

6) Subtotal (1+2+3+4+5) 142,234,875

Separate Accounts Annual Statement:

@) Exhibit 3, Line 0199999, Column 2 $ 474,104

®) Exhibit 3, Line 0499999, Column 2 —

O] Exhibit 3, Line 0599999, Column 2 —

(10)  Subtotal (7+8+9) 474,104

(11)  Combined Total (6+10) $ 142,708,979

34. Premium and Annuity Considerations Deferred and Uncollected

A.  Deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2023, were as follows:

Type Gross Net of Loading
(1) Industrial $ — $ —
) Ordinary new business (129,220,322) (129,274,979)
3) Ordinary renewal (36,040,202) (36,156,308)

4 Credit Life — —
5) Group Life — —
6) Group Annuity — _
@) Totals (1+2+3+4+5+6) $  (165260,524) $  (165,431,287)
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NOTES TO FINANCIAL STATEMENTS

35. Separate Accounts
A. Separate Account Activity

(1) The Company maintains Separate Accounts as funding vehicles for certain individual flexible premium variable
annuity and variable life contracts issued by the Company. The assets of the Separate Accounts are carried at
market value. The reserves for minimum guaranteed benefits are held in Exhibit 5 of the Company's general
account annual statement as miscellaneous reserves. This business has been included in column 4 of the table
below.

(2)  As of December 31, 2023 and 2022 the Company separate account statement included legally insulated assets of
$15,871,445,745 and $13,943,777,853, respectively. The assets legally insulated from the general account as of

December 31, 2023 are attributed to the following products/transactions:

Separate Account

Legally Insulated Assets (Not Legally
Product/Transaction Assets Insulated)
Variable annuity $ 15,870,971,717 $ —
Variable Life 474,028 —
Total $ 15,871,445,745  $ —
B. General Nature and Characteristics of Separate Accounts Business
Nonindexed
Guarantee Nonindexed Nonguaranteed
Less than/equal Guarantee Separate
Index to 4% More than 4% Accounts Total
(1)  Premiums, considerations or
deposits for year ended
12/31/23 $ — — — 64,969,784 64,969,784

@

€)

)

Reserves at  12/31/2023

For accounts with assets at:

a. Fair value $ —

15,558,793,817

15,558,793,817

b. Amortized cost —

c. Total Reserves* (a+b) $ —

15,558,793,817

15,558,793,817

By withdrawal characteristics:
a. Subject to discretionary

withdrawal:

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 —

15,537,518,962

15,537,518,962

4. At book value without market
value adjustment and with

current surrender charge less

than 5% _

5. Subtotal (1+2+3+4) —

15,537,518,962

15,537,518,962

b. Not subject to discretionary

withdrawal _

21,274,855

21,274,855

c. Total (a+b) $ —

15,558,793,817 $

15,558,793,817

*Line 2(c) should equal Line 3(c).

Reserves for Asset Default Risk

In Lieu of AVR $ —
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C. Reconciliation of Net Transfer To or (From) Separate Accounts

(1) Transfers as reporting in the Summary of Operations of the Separate
Accounts Statement:

a. Transfers to Separate Accounts (Page 4, Line 1.4) $ 76,871,022
b. Transfers from Separate Accounts (Page 4, Line 10) 112,881,919
c. Net transfers to or (from) Separate Accounts (a) - (b) $ (36,010,897)

(2) Reconciling Adjustments:
a. Benefit Fees (Guaranteed Minimum Income/Withdrawal) and Other $ (17,768,814)
b. Other 12,560

(3) Transfers as Reported in the Summary of Operations of the Life, Accident
& Health Annual Statement

(Ic) + (2) = (Page 4, Line 26) $  (53,767.151)

36. Loss/Claim Adjustment Expenses

The Company does not have loss/claim adjustment expenses that require disclosure.

19.27
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1.1

2.1

22

3.1

3.2

3.3

3.4

3.5

3.6

4.1

4.2

5.1

5.2

6.1

6.2

71

7.2

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
(3= LI T = of OO T TSP P PP PSP PRSP
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..c.cc... Yes [ X ]

1 1R =T [V =11 o SRS O PO UTTUSTPRRPROPON
Is the reporting entity publicly traded or a member of a publicly traded GroUP? ...t e

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

Yes [ X ]

No [

New York

]

Yes [ X ]

No [ ]

N/A [

No[ ]

0001822993

]

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
TEPOMIING ENEILY? ...ttt e e e e s e e e e s e e s e e ae e s e e e e e ae e e e £ aeeaeeseeae e e e e ae e et e aeeaeeme e et e e e e ae e et e st e ae e e et et et et et e e e e e e e e nea

IFYS, AAE OF CRANGE! ...t bbbttt a bt h et eh e eh e b e e h e e bt e b e e bt e e et e et e she e nhe e eb e e nb e et e e bt e neear e

Yes [

]

No [ X]

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

12/31/2021

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

12/31/2021

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). ...

06/14/2023

By what department or departments?
New York State Department Of FINANCIAI SEIVICES .......ooiiiiiiiiiiiiie ittt et e st s e e s st e e be e e aabeeessteeabeeesabeeeanseesasaeesnbeeeanseeanns

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

statement filed With DEPAMMENTS? ............coviviieieeeeeiee ettt ettt ettt s e st et et et e s easssas s st e s eseseas s s e st esesesesessanassesesenas Yes [ X ]

Have all of the recommendations within the latest financial examination report been complied With? .............cooiiiiiiiiiee 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 DBUSINESS? ...

412 renewals? .......ccccoeevveiiiinnns .
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? ........ooiiiiiiiiiiici e
4.22 TENEWAIS? ...t

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ..............cccooiiiiiiiiiis
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 PEHIOA? .........c..i oottt et eaeesae e

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? ...........c.ccocviviininicnes

If yes,
7.21 State the percentage Of FOrQIGN CONTIOL; ..........iiii ittt et se e b bt e b e e bt e bt e bt eab e ee st s beenbe e sbeesbeenbeenbeens

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

20

No [

No [

—< <
@ @
» »

Yes [
Yes [

Yes [

Yes [

Yes [

]
]

]

]

0.0

N/A [

N/A [
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> ><

No [ X]

No [ X1

No [ X]
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

GENERAL INTERROGATORIES

8.1 Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[ X]
8.2 Ifthe response to 8.1 is yes, please identify the name of the DIHC.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes [ X] No [ ]
8.4 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
Jackson National Life Distributors, LLC

8.5 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? ............c.ceieieieiiieieieieeeeeeee e Yes[ 1 No[X]
8.6 If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the

Federal ReServe BOArd’s CAPILAl FUIB? ............c.coureiveeeeeieeeeeeccieeetete ettt et e et e s e s e s e s es s s s st es et et eses e s s st esesesessssasassaseseseseananas Yes[ ] No[X] NAT[ 1]
9.  What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?

KPMG LLP

Aon Center, 200 E. Randolph St., Suite 5500

(O3 o= o To T | G100 T OO PP PR PP PRRTPRTON
10.1 Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant

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

JW OF TEGUIBTIONT ....ceeteii ettt ettt es ettt eees et et e oo es e e e e e s e s 2 es e e ee e s a5 228 e e ee e e S22 8L 8 e e es e e eseE SR e e e 2 es e b e e s e 2 ee s e e e b e s e s eeseb e b s e s e es et et s es e nnnentanas Yes[ ] No[X]
10.2 If the response to 10.1 is yes, provide information related to this exemption:

10.3 Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ..............cccccevieerieerieerieeeeee s Yes[ 1 No[X]
10.4 If the response to 10.3 is yes, provide information related to this exemption:

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

N[ 1 NAT ]

11.  What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?
Ellen Jo Bode 1 Corporate Way Lansing, MI 48951 Vice President/Appointed Actuary
12.1  Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? .
12.11 Name of real estate holding company ...

Yes[ 1 No[X]

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

12.2 If yes, provide explanation

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

13.2 Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ 1 No[ ]
13.3 Have there been any changes made to any of the trust indentures during the year? .... Yes[ 1 No[ ]
13.4 If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? ... Yes[ 1 No[ 1 NAT ]
14.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............ccccooeevieirieireesieisiseeeins Yes [ X] No[ ]

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

relationships;

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

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

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

e. Accountability for adherence to the code.
14.11 If the response to 14.1 is No, please explain:

14.2 Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
14.21 If the response to 14.2 is yes, provide information related to amendment(s).

14.3 Have any provisions of the code of ethics been waived for any of the specified officers?
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).

Yes[ 1 No[X]

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

. OF NEW YORK

SVIO BANK LISE? ...ttt bbbt et h e E e E R R R R R £ Rk e E e R R £ R AR e R R ek e E e E et R e e R a e b et e bt ettt er s Yes[ ] 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

HNEIEOF? ...ttt ettt ettt et et et e s a ettt et s s e s e e ettt et et et e A e At A et st et et e s e s e A e At st et et e s oA e e ettt et et e s es s e s e sttt et et e s e s e s st et es et eaean s nnaes 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

HNEIEOF? ...ttt ettt et et e et et e s e s s e s ettt et et e s e A e A e A et et et et e s s e A e At ettt et et oA e A e ettt et et e s es e et e ettt et e s e s s e s et et et et e s eaeanananaen 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

oY= 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 PTINCIPIES)? ....vvtiiietteteteiet ettt st eseteteese st eseeeaeese st seseeeeessesesesee et s ee s e eseE e b2 s e e es e e eee s e e e e s e e e b s a2 a2 ee s e e e b s s e e se s e A ea et s s seseseeeses s s snsetetes s s Yes[ ] 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) ......ccccoovviiiiiiiinn.

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..............
20.22 To stockholders not officers...............
20.23 Trustees, supreme or grand

(Fraternal Only) ..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 STAEMENT? ......... .. ettt e et
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others
21.22 Borrowed from others
21.23 Leased from others

21.24 Other ..o

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 GAYS? .ttt E e E R R R R £ R SR e R e R £ SR £ R £ R £ R £ R £ R e SR £ R e SR £ e R £ SR £ SR £ SR e R £ R £ SR e SR e R £ R £ R e R e R e R e R e R e R e R e R e R R e b e b
24.2 Ifthe 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)..........cccccoeviereneiencne.

20.2

Yes [ X ]

No [

]
11,272,928

No [ X ]

No [

]
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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)
S T= Tl o] (= AT T S TS PSP P PP P PP RS PR PR

25.04 For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
113 (U T3 To] 4 =R $ s 3,565,134

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

25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OUESEL OF TN CONIIACE? ...ttt ettt et a e e e e e e e e e e ee e e e e eae et e s e eeeee et eae s ee e s eee e eeeneea e s et es et esseeeae s eaeeseensaeenaenanas Yes[ X] N[ 1 NAT[ ]

25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoereerierieieieieieeens Yes[ X] No[ ] NAT 1

25.08 Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUCE SECUMIES IENAING? .....vivieteiietetieietie ettt ettt et et e et e s e et es et ese s es et esessese st eses e et esseses et ese s ese st ese s ese st esessesessesese et ese s ese s esesesennenn Yes[ X] N[ 1 NAT[ ]

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. ..........cccceeeveeieerieeceeeeeeenne $ e 3,565,134
25.092 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .................... $ 3,565,134
25.093 Total payable for securities lending reported on the liability PAgE. ...........cccviveriieiiieiiieiceee e $ 3,565,134

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). ........cceviieiieiuereieiieeeeciese s st ssesssae s s sssss et s st sn st sessssnsssesesesesensnaesenas 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 ..........ccccecveveeneenns 0
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock ..........ccocevvreivrieinennne. $ e 0
26.27 FHLB Capital Stock
26.28 On deposit with states

cocoo

26.29 On deposit with other regulatory bodies ..................... B s 0
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ..o F 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? .............ccccoiiiiiiiiiiiiiic Yes [ ] No[X]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccoeeiiiiiiiiinnnn. 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 Yes[ 1 No[ ]
27.42 Permitted accounting practice Yes[ 1 No[ ]
27.43 Other accounting QUIdaNCE ............cooeiiiiiiiiiic s 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
FOMOWINIGE ettt e s e e e o e e e e 2 s e £ e e e A o2 s o2t s o2 A e e E e e R s oS h R AR R R h ettt nan Yes [ ] 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, CONVEIIDIE INO EQUILY? ........cvecececececeeee ettt ettt ettt et e s e s e s e s s s st e s et et eseaea e s s s s e s et e s eseana s st s et et esessas s s s sesesessanasasanaes Yes[ 1 No[X]

28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ... $

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
One Wall Street, 15th Floor, New York, NY 10286

The Bank of New York Mellon ..

20.3
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GENERAL INTERROGATORIES

29.02 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)
29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.ccoovvvvnviinnnncns Yes[ 1 No[X]
29.04 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
29.05 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
PPM AMEITCA, TNC. oieiieeie ettt A,
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?...........ccccviriiiriieriieieiee e Yes[ 1 No[X]
29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?............cccocevvvveerieerieesieerieenns Yes[ 1 No[X]
29.06 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
Securities and Exchange
Commission ...
30.1 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 [SECHON S(D)(1)])? +veverrrereerererereeeeieieeeieeeeeeeeeiee e Yes[ ] No[X]
30.2 If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total 0
30.3 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

204
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31.

314

323

331
33.2

34.

35.

36.

37.

GENERAL INTERROGATORIES

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

1 2 3

Excess of Statement

over Fair Value (-), or

Statement (Admitted) Fair Value over
Value Fair Value Statement (+)

311 BONAS .ot [ 1,299,498,129 |.......... 1,212,619,612 |.............. (86,878,517)

31.2 Preferred SIOCKS .........cvivcueueeeeieieeeeeecte ettt ettt (1 T (1 T 0
31.3 Totals 1,299,498,129 1,212,619,612 (86,878,517)

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

Fair value sources for publicly traded securities include independent pricing services, broker quotes, and other independent sources. Fair
value for private placement securities otherwise not available for independent sources are derived using a matrix pricing model developed by
the Company's investment manager which considers appropriate interest rates, spreads to treasury securities, credit quality of issuers and

Lo [V = 1o o T T T T T PSPPSR PSP PRPPRPRRPRONY

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

If the answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for

all brokers or custodians USEd @S @ PrICING SOUMCE? ......cc..iiuiiitieti ettt ettt ettt ae e e e e et e et e et e e e e st e s e e ae e eae e eaeeeaeeeae e s e e st e b e easeean e e s e eneeennea

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:

Securities included in Schedule D having a fair value determined by a broker are reviewed as having a representative fair value as
determined by applicable accounting guidance and reflective of current market levels/conditions. The Company will consider alternative
pricing sources when valuations received from brokers are deemed unreasonable or not indicative of fair value. ................ccccooiiiiiiiiiiicne

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

By self-designating 5GI securities, the reporting entity is certifying the following elements of each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUNLIES? ...........o ittt ettt e e saeesaeenes

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 SECUNLIES? .........oo ittt ettt ettt ae e he e s bt e sb e e beenbeenbeenbesneeeneesneesneesbeesbeenteens

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? .............cccccoiii.

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? ............ccccccooeene.

20.5

Yes [

Yes [ X] No[ ]
Yes[ ] No[ X]
Yes [ X] No[ ]
Yes[ 1 No[X]
Yes[ ] No[ X]
Yes[ 1 No[X]
] No[ 1 NAL[X]
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38.2

39.3

40.2

41.2

422

GENERAL INTERROGATORIES

Does the reporting entity directly hold CryptOCUITENCIES? .........oiiiiiiiiiie ettt et e e saeenaeenes

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? ...........cccevviiieiiiniieniienieninienns
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€CtlY ......ocueeiiiiiee e
39.22 Immediately converted to U.S. dollars .............ccoviiiiiiiiiiiiiee

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? .......

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
...53,600

Yes[ 1 No[X]
Yes[ ] No[X]
Yes[ 1 No[ ]
Yes[ 1 No[ ]
133,945

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? ........... $

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
...66,000

20.6
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PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1

1.2

1.3

14

1.5

1.6

1.7

3.1

3.2

3.3

34

3.5

3.6

3.7

4.1
4.2

Does the reporting entity have any direct Medicare Supplement Insurance in force? ... Yes [ 1 No[X]
If yes, indicate premium earned on U.S. BUSINESS ONIY .........c.coiiiiiiiiiicc e S 0
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ... S e 0

1.31 Reason for excluding:

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) @above. .........cccccoeiieiiiiieiieiieeeeeee S e 0
Indicate total incurred claims on all Medicare Supplement INSUFANCE. ...........ccc.oiiiiiiiii e S 0
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 .........c.cccceeveveeennnn
1.65 Total incurred claims
1.66 Number of covered lives

Group policies: Most current three years:
1.71 Total premium earned ...............ccocueene.ee. B e 0
1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years

1.74 Total premium earned ................cocuene.ne. B e 0
1.75 Total incurred claims
1.76 Number of covered lives

Health Test:

1 2
Current Year Prior Year

2.1 Premium Numerator
2.2 Premium Denominator
2.3 Premium Ratio (2.1/2.2)

....101,132,331 ...
....0.000 ...

24  Reserve Numerator .0

2.5 Reserve Denominator ..554,074,894

2.6 RESEIVE RAHO (2.4/2.5) ...oououeieieeiiiieieieieietetee ettt ettt ebes | seeeeeeeeeae e 0.000 oo 0.000

Does this reporting entity have Separate ACCOUNES? ..ot Yes [ X] No[ ]

If yes, has a Separate Accounts Statement been filed with this Department? ... Yes [ X ] No [ 1 NAT ]

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 8CCOUNE? ..........c.ccceeiieieieieieieeeeseee e LS 31,265,124

State the authority under which Separate Accounts are maintained:
State of NEeW YOrk INSUrANCE COAE 420 ........oiiiiiiiiieitieitiee ettt sttt et este e bt e bt e s et aaeeeaeeeheeeheeeb e e be e bt ea bt ea et eaeeeh e e eE e e eE e e b e e b e en bt embeembeeneesneesaeesbeesbeebeens

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

Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317 ............ccccoiiiiiiiniiiniiccccccccce, Yes [ 1 No[X]

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 2 OE T TSOSOPSSOPEUOTPRRRTPRRTORN $..

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:
Amount of loss reserves established by these annuities during the Current year: ... $ 0

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)

21
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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 @aCCOUNTS? ............c.cciiiiiiii e Yes[ ] No[X]
5.2 If yes, please provide the amount of custodial funds held as of the reporting date. ... S e 0
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. ..............cooiiiiiiiiii e S e 0
6.1 Are any of the captive affiliates reported on Schedule S, Part 3, authorized reinSUrers? .............cccccoueiiiiiiniiiniiicceeecececee Yes [ ] No [ ] NATX]
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 ...
*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? ..............cc.cooiiiiiiins Yes [ X1 No[ ]
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

HNE FEPOTHING ENHEY? .......ceeectieetie ettt ettt e e e et e e e e £ R £ e £ et e £ e £t e £ e A S e £ b £ b b e h bbbttt neen Yes [ ] No[ ]

Life, Accident and Health Companies Only:

9.1

9.2

10.1

10.2

1.

12.

13.1

13.2

13.3

Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used
by this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity
studies)? ...... Yes [ X] No[ ]

Net reimbursement of such expenses between reporting entities:

9.21 Paid ..o $ o 22,791,938
9.22 RECEIVEM......oeiiiiicccceee e F o 0
Does the reporting entity write any guaranteed interest CONtractS? ..o Yes [ 1 No[X]
If yes, what amount pertaining to these lines is included in:
10.21 Page 3, Line 1 .ooviveiiiiiiiiccciie $ ...
10.22 Page 4, Line 1 .ooooviviiiiiiicccii $ ...
For stock reporting entities only:
Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ............c.coooiiiiiii e S 503,858,735
Total dividends paid stockholders since organization of the reporting entity:
1211 Cash oo F o 0
12,12 StOCK ..o F o 0
Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ..........ccooiiiieiiiiiiiiiiicee 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 illness and accident exposures, but not the employers liability exposures, of business originally
written as workers’ compensation insurance.

If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? ............ccccooeiiiiiiies Yes[ 1 No[ 1]

If 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
13.31 EArNEd PIrEMIUM ...ttt ettt eess s ee st ee e s s s aananaes <eesesesesasesesesesenenenenaes 0 e 0 e 0

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

211
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13.4

13.5

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? .............cccoiiiiiiiiiii i $ ..

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
323

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[ 1 No[ 1]
How often are meetings of the subordinate branches required to be held?

When was the last regular meeting of the governing body RelA? ...........o et

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 0

How many of the same were delegates of the subordinate branChieS? ...........oocuiiiiiiiiii e 0

How are the expenses of the governing body defrayed?

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

If yes, do the notices state the purpose for which the money is to be used? ... Yes[ 1 No[ ]

What proportion of first and subsequent year’s payments may be used for management expenses?

27 1T FIrSE Y@AI .ttt 0.0 %
27.12 SUDSEQUENT YEAIS ..ottt 0.0 %
Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses? Yes[ 1 No[ 1]
If S0, what amount and fOr WHhat PUIFPOSE? ...ttt a e e et a e et e et e e e e st e s st e ae e e a s e easeeae e et e st e b e e b e e e e enreeaneas S e 0
Does the reporting entity pay an old age disability benefit? ... Yes[ 1 No[ ]
If yes, at what age does the Denefit COMMENCE? ......... .o ettt a ettt et ae e et e et et e e et e et e e e e eanens 0
Has the constitution or have the laws of the reporting entity been amended during the Year? ...........ccc.ooiiiiiiiiiiiiiieeeeee s Yes[ 1 No[ 1]

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 TOTCE @t thE PIrESENT HME? ... ..iuiuitieiiieeectetrie ittt ettt s et ettt e s st s es et et e s o2 s esee e e e e seses e e et e e e s e s e e e b S E a2 se R e A e e S ee e e eseE et e s esse e s e e et s seens et ea s s e nnseen Yes[ 1 No[ ]
State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying certificates on

account of meeting attained age or membership requirements? Yes[ 1 No[ ]

If so, was an additional reserve included in Exhibit 57 ..................... 1 Nol 1 NAL ]
If yes, explain

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

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 MEMDEISNIP OF FUNAS? .........o.iu ittt ettt e e e s s s s e e e e s e s es e s s s e aesesesesansnsesesesnas Yes[ ] N[ 1 NA[ ]
Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any

claims of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? ....... Yes [ ] Nol[

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

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

Outstanding
Date Lien Amount
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

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
2023

2
2022

3
2021

4
2020

> w

NNo o

10.
1.
12.
13.

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

21.

22.

23.
231

24.
25.
26.
27.
28.

29.

30.
31.

32.
33.
34.
35.
36.

37.
38.
39.
40.
41.

42.
43.

44.

45.

46.

47.

48.
49.
50.
51.

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

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

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

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)

Individual life (Line 20.4, COL. 2) ....cccvurreiereerrrrineeedeesieeccecinieas 279,085 |...covvviinne 296,942 |...oooinn 242,197 o 340,369 | 329,381
Group life (Line 20.4, Col. 3)
Individual annuities (Line 20.4, Col. 4) ....cccoovveveeeecforricciins 100,843,246 |............... 117,729,047 |....coooeeee 148,484,042 |................ 141,379,730 oo 129,971,582
Group annuities (Line 20.4, Col. 5) .....ccceoevvvrvrerererscoeecccciie 10,000 |ovoveveeiecieieee 7,000 [oovoieeereeeee 20,000 [ 15,650 |ovoeiiiiee 41,630
Accident & Health (Line 20.4, COL. 6) ....coovovevereeeree oo [OOSR [OOSR 0 freeeeeeeeeeee 0 foreeeeeeeeeeee 0
Other lines of business (Line 20.4, Col. 8) 0 0 0 0 0
TOAI 1ttt 101,132,331 [ 118,032,989 |....ccoenve 148,746,239 |.......c.c.... 141,735,749 |....ccoeeee 130,342,593
Balance Sheet (Pages 2 & 3)
Total admitted assets excluding Separate Accounts

business (Page 2, Line 26, Col. 3) .......cccoeoeervneeeifciins 1,383,812,883 |............ 1,360,160,693 |............ 1,317,278,850 |........... 1,299,407,025 |............ 1,256,056,238
Total liabilities excluding Separate Accounts

business (Page 3, Line 26) ...663,751,559 |.. ...7157,032,842 |.. ...655,411,434 |.. ...691,644 647 |.. ...643,362, 185
Aggregate life reserves (Page 3, Line 1) ...cocoovvvveeen veeeecennnes 627,157,754 729,134,799 638,255,565 |................ 674,724,554 617,422,386
Excess VM-20 deterministic/stochastic reserve over

NPR related to Line 7.1 .......cocveveveeeciiieieeeeeeeee e 0 freeeeeeeeeeee 0
Aggregate A & H reserves (Page 3, Line 2) ......c.c....]eeeiinnniicccn 0 freeeeeeeeeeee 0
Deposit-type contract funds (Page 3, Line 3) ..........foeeeccccnne. 8,717,265 |...cooveee. 9,176,722
Asset valuation reserve (Page 3, Line 24.01) ... ... 12,138,184 |.. ... 10,871,792 |..
Capital (Page 3, Lines 29 and 30) ............ccoceueveereees foerereeenenieeene 2,000,000 |.ooeuerieienne 2,000,000
Surplus (Page 3, Lin€ 37) ..c.coeovvvvvrieeciieieecee 718,061,324 ...601, 127,851
Cash Flow (Page 5)
Net Cash from Operations (Line 11) .......cccevrneceocciiciiicnns (26,274,792).ccvnceenee 121,057,515 |.oovieee (35,807,023)[..ccnevnne 107,561,409 |................ (20,644,798)
Risk-Based Capital Analysis
Total adjusted capital ..........ccccceerrrineceenrrceee e ..732,199,508 |.. ..613,999,643 |.. ..671,840,939 |.. .616,528,629 |.. ..620,978,823
Authorized control level risk - based capital ...........Joocooeveienene 21,001,453 |.....cocoee. 23,779,469 |................. 21,733,641 |................ 21,195,854 |....cocooee. 24,898,232

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

Cash, cash equivalents and invested assets
(Line 12)

Investments in Parent, Subsidiaries and
Affiliates

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

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

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

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

Affiliated mortgage loans on real estate

All other affiliated

Total of above Lines 44 to 49
Total Investment in Parent included in Lines 44 to

49 above

............................. 0.3 [ 0.7 e 001 e 000 . 0.0
0.0 0.0 0.0 0.0 0.0
100.0 100.0 100.0 100.0 100.0

................................. 0 [0 o0 o0 0
................................. 0 [0 o0 o0 0
................................. 0 [0 o0 o0 0
................................. 0 [0 o0 o0 0
................................. 0 [0 o0 o0 0
0 0 0 0 0
................................. 0 [0 o0 o0 0
0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2023 2022 2021 2020 2019
Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2)...... L2271 132 [ 6,952,681 |.. .... 4,560,113 . e 5,284 411 [ 9,566,418
53. Total admitted assets (Page 2, Line 28, Col. 3) .......... 17,255, 258,628 15, 303,938,546 ,048,179,174 16,605, 950, 864 14,745,172,082
Investment Data
54. Net investment income (Exhibit of Net Investment
INCOME) ...t [ 47,250,226 |.....cocoveeens 42,850,549 | 44,178,589 |....cocvinne 43,810,504 |....ocoviiiee 45,361,538
55. Realized capital gains (losses) (Page 4, Line 34,
COIUMN T ) et ene [oee s (427 ,428) [ (908,680) |- 15,834 [ (978,565) ... (531,802)
56. Unrealized capital gains (losses) (Page 4, Line 38,
Column 1) 259,763 (97,778) (167,792) (100) 288,854
57. Total of above Lines 54,55and 56 ..............ccoceeeeees [, 47,082,566 |.......ccocoveuennes 41,844,001 | 44,026,631 | 42,831,839 | 45,118,590
Benefits and Reserve Increases (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11, 12,
13, 14 and 15, Col. 1 minus Lines 10, 11,12, 13, 14
and 15, Cols. 6,7 and 8) ........ccccvvvrriinininiiiseees e 216,107,651 |..c.oceees 177,417,653 | 197,587,259 |...cociiis 159,603,116 |....ecveeeeneee 179,901,637
59. Total contract/certificate benefits - A & H (Lines 13 &
14, Col. 6) . ..0 ..0 .0
60. Increase in life reserves - other
annuities (Line 19, Col. 2) ...(936,521) .. (555,861) ...(193,189)
61. Increase in A & H reserves (Line 19, Col. 6) .
62. Dividends to policyholders and refunds to members
(LIN€ 30, COL. 1) e [eeeee e 0 [ 0 [ 0 [ [V AR 0
Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines 21,
22 & 23, less Line 6)/(Page 6, Col. 1, Line 1 plus
Exhibit 7, Col. 2, Line 2) X 100.0 ......ccocoveviriiiiiiiiiices [eemimieieieieee 140 oo 131 e 10,6 [ 13,5 e 12.9
64. Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of Life
Insurance, Col. 4, Lines 1 & 21)] x 100.0 ....
65. A & H loss percent (Schedule H, Part 1, Lines 5 and 6,
COL. 2) i
66. A & H cost containment percent (Schedule H, Pt. 1,
Line 4, Col. 2)
67. A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2) ...........
A & H Claim Reserve Adequacy
68. Incurred losses on prior years’ claims - comprehensive
group health (Sch. H, Part 3, Line 3.1 Col. 3) .....ccccc. [oeemimniiiiiis 0 oo [N S D.0.0 CHUNIT N D.0.0 CHURI RN XXX
69. Prior years’ claim liability and reserve - comprehensive
group health (Sch. H, Part 3, Line 3.2 Col. 3) ......ccccc. [oeemimniiiiiis 0 oo 0 foeeieiies D.0.0 GV TN D.0.0 GV XXX
70. Incurred losses on prior years’ claims-health other than
comprehensive group health (Sch. H, Part 3, Line 3.1
Col. 11855 COL. 3) i eines [oeeriie e 0 oo 0 oeeeiies XXX veeeeeein o XXX veeeeeein o XXX
71.  Prior years’ claim liability and reserve-health other than
comprehensive group health (Sch. H, Part 3, Line 3.2
Col. 11855 COL. 3) eveiiiiieeiieeciieeieeeieeeieeesieesines feeesieeeiieesieeeieeeeieeens O | 0 XXX vieeeeein o XXX vieeeeein foeiieeeeee XXX
Net Gains From Operations After Dividends to
Policyholders, Refunds to Members, Federal
Income Taxes and Before Realized Capital Gains
or (Losses) by Lines of Business (Page 6.x, Line
33)
72. Individual industrial life (Page 6.1, Col. 2)
73. Individual whole life (Page 6.1, Col. 3) .. (14,856)|.. (15,859)|..
74. Individual term life (Page 6.1, Col. 4) . 158,997 |.. 324,118)|..
75. Individual indexed life (Page 6.1, Col. 5) 0 U
76. Individual universal life (Page 6.1, Col. 6) .......... 0. 0.
77. Individual universal life with secondary guarantees
(Page 6.1, Col. 7) 187,430 ...(189,672)
78. Individual variable life (Page 6.1, Col. 8) ...
79. Individual variable universal life (Page 6.1, Col. 9) . , .(361,950)
80. Individual credit life (Page 6.1, Col. 10) .... 0. U
81. Individual other life (Page 6.1, Col. 11) ..... 0. 0 0
82. Individual YRT mortality risk only (Page 6.1, Col. 12) 0. 0 0
83.  Group whole life (Page 6.2, Col. 2) . 0. 0 0
84.  Group term life (Page 6.2, Col. 3) ... 0. 0 0
85.  Group universal life (Page 6.2, Col. 4) 0. 0. 0
86.  Group variable life (Page 6.2, Col. 5) ... 0. 0. 0
87.  Group variable universal life (Page 6.2, Col. 6) 0. 0 0
88.  Group credit life (Page 6.2, Col. 7) .......ccceueeunne 0. 0 0
89.  Group other life (Page 6.2, Col. 8) ........cccceeuenns 0. 0 0
90.  Group YRT mortality risk only (Page 6.2, Col. 9) ... 0 U .0
91.  Individual deferred fixed annuities (Page 6.3, Col. 2) 10,839,607 10,008,64 4,078,065) ... 3,996,311
92. Individual deferred indexed annuities (Page 6.3, Col. 3)|.......ccceeevieeeiuieeennenn. 0 Joevreeeeeeeieeeereeeieeeens 0 e 0 e 0 oo 0
93. Individual deferred variable annuities with guarantees
(Page 6.3, Col. 4) ...ccooiiiiiiiiisiseee s [ 76,067,645 |...ocveeienne (58,959, 706) |.......ccveueennne 30,477,047 |.oceii 82,823,534 | 31,212,555
94. Individual deferred variable annuities without
guarantees (Page 6.3, COl. 5) ......ccouriuririiciicieicies oo 7,872,433 | 10,608,054 |......cocveueenes 7,017,027 |.eceiccs (59,475,955) ... 1,999,035
95. Individual life contingent payout (immediate and
annuitization) (Page 6.3, Col. 6) 5,612,321) ..2,927,278 .... 1,343,608 (2,218,896) (14,583,979)
96. Individual other annuities (Page 6.3, Col. 7) . 0 U .0
97.  Group deferred fixed annuities (Page 6.4, Col. 2) .. ..2,358,507 |.. .5,231,192 |. ..5,720,967
98.  Group deferred indexed annuities (Page 6.4, Col. 3)
99.  Group deferred variable annuities with guarantees
(Page 6.4, COL. 4) .oueeiieiieieeieeie e e 0 oo 0 oo [V SRR [V R 0
100.  Group deferred variable annuities without guarantees
(Page 6.4, COL. 5) .oueeiteeiieieeie et siee et ene e 0 [ 0 [ 0 [ [V R 0
101.  Group life contingent payout (immediate and
annuitization) (Page 6.4, Col. 6) ..(472,933)
102.  Group other annuities (Page 6.4, Col. 7) ... 0]
103. A & H-comprehensive individual (Page 6.5, Col. 2)
104. A & H-comprehensive group (Page 6.5, Col. 3) ..
105. A & H-Medicare supplement (Page 6.5, Col. 4)
106. A & H-vision only (Page 6.5, Col. 5) ...
107. A & H-dental only (Page 6.5, Col. 6)
108. A & H-Federal employees health benefits plan (Page
6.5, Col. 7) ..0
109. A & H-Title XVIII Medicare (Page 6.5, Col. 8) .0
110. A & H-Title XIX Medicaid (Page 6.5, Col. 9) ...0
111. A & H-credit (Page 6.5, Col. 10) ............... 0
112. A & H-disability income (Page 6.5, Col. 11) . .0
113. A & H-long-term care (Page 6.5, Col. 12) .. .0
114. A & H-other (Page 6.5, Col. 13) .. 0
115.  Aggregate of all other lines of business (Page 6, Col. 8) ...0
116. Fraternal (Page 6, Col. 7) ... 0
117.  Total (Page 6, Col. 1) 91,544,897 (53,031,919) 48,381,864 20,917,278 27,646,755
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction of Errors? .......... Yes [ I No [ ]

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

6 0 1 4 0 2 0 2 3 4 3 0 5 9 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

NAIC Group Code 0918 BUSINESS IN THE STATE OF  Grand Total DURING THE YEAR 2023 NAIC Company Code 60140
1 2 Dividends to Policyholders/Refunds to Members Claims and Benefits Paid
3 4 5 6 7 8 9 10 11 12
Applied to Provide
Paid-Up Additions
or Shorten the
Premiums and Applied to Pay Endowment or Surrender Values Total
Annuities Other Paid in Cash or Renewal Premium-Paying Total Death and Matured and Withdrawals All Other (Sum Columns 8
Line of Business Considerations Considerations Left on Deposit Premiums Period Other (Col. 3+4+5+6) Annuity Benefits Endowments for Life Contracts Benefits through 11)

coococococococooo

coocococococococoo

coococococococococo

coocococococococoo

coocococooo

coocococooo

658,013,036 |....
138,212,774 |.
. 226,789 |...

cococoo

oo

cococoo

oo

0
207,119,232

160,116,644 |.
34,418,321 |

1,150.518,287 |....

1,319,634,931
.. 223,812,861
..... 9,202,907

1,585,751,452

coocococoo

coocococoo

6,957,952 |.
.0
.0

0]
.0
.0

6,957,952 |

.25,676,492

.0
0
.0
.0
.0

25,676,492

Individual Life
Industrial ...
Whole .
3. Term...
4 Indexed ..
5 Universal ...
6.  Universal with secondary guarantees ..
7. Variable .......cccccvviiiiiiiiiiiiiii
8.  Variable universal ..
9. Credit..
10.  Other ..
11 Total Individual Life
Group Life
12.  Whole ....
13.  Term...
14.  Universal
15.  Variable ....
16.  Variable universal
17.  Credit ..
18.  Other ..
19.  Total Group Life
Individual Annuities
20, FiXEd .iiiiiiiiii i
21.  Indexed
22. Variable with guarantees ..
23.  Variable without guarantees
24.  Life contingent payout ..
25.  Other
26. _ Total Individual Annuities
Group Annuities
27.  Fixed ...
28.  Indexed
29. Variable with guarantees ..
30. Variable without guarantees ...
31. Life contingent payout
32. Other
33.  Total Group Annuities
Accident and Health
34. Comprehensive individual ...
35. Comprehensive group ..
36. Medicare Supplement
37.  Vision only .
38. Dentalonly ...
39. Federal Employees Health Benefits Plan
40.  Title XVIII Medicare
41.  Title XIX Medicaid ..
42.  Credit A&H .........
43.  Disability income
44.  Long-term care
45.  Otherhealth ........ccouiiiiiiii s
46. _ Total Accident and Health

coocococoococococoo

oo

coocococoocococooo

oo

XXX
XXX..
XXX..
XXX..
XXX..
XXX..
XXX
XXX
XXX..
XXX..
XXX

coococococococooo

..0
0

47.

Total

817,972,650 (c)

214,844,683

0 1,397,350,760

0 1,612, 195,443
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NAIC Group Code 0918

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

BUSINESS IN THE STATE OF

LIFE INSURANCE (STATE PAGE) (Continued)®

Grand Total

DURING THE YEAR

2023

NAIC Company Code

60140

Direct Death Benefits, Matured Endowments Incurred and Annuity Benefits Policy Exhibit
13 22 In Force December 31,
Claims Settled During Current Year Issued During Year Other Changes to In Force (Net) Current Year (b)
Total Settled During 23 24 25 26 27 28
Totals Paid Reduction by Compromise Amount Rejected Current Year
14 15 17 18 19 20 21
Number Number Number Number Unpaid Number Number Number
Incurred During of Pols/ of Pols/ of Pols/ of Pols/ December 31, of Pols/ of Pols/ of Pols/
Line of Business Current Year Certs Amount Amount Certs Amount Certs Amount Current Year Certs Amount Certs Amount Certs Amount
Individual Life
Industrial ... 0. 0 0 0. 0 0 .0 0. 0. .0
Whole . 0 0 0 .0 0. 0 .0 L0 .0 | 0
3. Term... 3 0 0 .0 0. 0 .0 L0 .0 | 0
4. Indexed .. 0 0 0 .0 0. 0 .0 L0 .0 | 0
5 Universal ... 0 0 0 .0 0. 0 0| L0 .0 0
6.  Universal with secondary guarantees .. RS 0 0 .0 0. 0 .0 | L0 .0 0
7. Variable ................ 0 0 0 .0 0. 0 .0 L0 .0 | 0
8.  Variable universal 0 0 0 .0 0. 0 .0 L0 .0 | 0
9. Credit.. 0 0 0 .0 0. 0 .0 .0 L0 .0
10.  Other .. 0. 0 0 0. 0 0 R . (11,293,463) ... 74,863,536
11 Total Individual Life 4 0 0 0 0 0 1 60,000 (34) (11,293,463) 74,863,536
Group Life
12.  Whole .... 0. 0 0 0. 0 0 .0 0. 0. .0
13.  Term... 0 0 0 .0 0. 0 .0 L0 .0 | 0
14.  Universal L0 0 0 .0 . R .0 .. .0 0 N .0
15.  Variable .... L0 0 0 0. 0 0. .0 0. 0. .0
16.  Variable universal 0 0 0 .0 0. 0 0| L0 .0 | .0
17.  Credit .. 0 0 0 .0 0[. 0 0 L0 .0 | .0 (a)
18.  Other .. 0. 0 0 0. 0. 0. .0 . 0. .0 . .0
19.  Total Group 0 0 0 0 0 0 0 0 0 0
Individual Annuities
20, FIXEA . 0 (O O V(1 E 3,381,360 [..ooeeeennnnnns 3,550,237 [....ooeeennnes 0 0 0
21.  Indexed .. .0, .0 .. .0 . 0 .0 .
22. Variable with guarantees .. .. 161,603,511 .0 0. . 160,116,644 .50,142,792 |. .0 | L0 .0
23.  Variable without guarantees .33,781,849 .0 0. 34,418,321 ..9,310,952 |. .0 | L0 .0
24.  Life contingent payout . 0. 0 e 19 9,202,907 e 1,904,849 |.... 0 e e 0 .0 0
25, Other .o s 0 (0 N | F U |l RO (U 3,205 [ooiiinnns 120,151,383 |....... (5,473)].cuvvveenn 1,652,760,327
26. _ Total Individual Annuities 204,833,247 2,087 207,119,232 0 0 0 207,119,232 64,917,830 3,205 120,151,383 (5.473), 1,652,760,327
Group Annuities
27. Fixed ... 6,957,952 0[. . 6,957,952 ..2,698,866 |. 0
28.  Indexed .0 0. . ...0 .0 |
29. Variable with guarantees .. 0. 0 0 .0
30. \Variable without guarantees ... .0 .0 0f... .0 .
31.  Life contingent payout .0 .0 0f... .0 .
32. Other 0. .0 ...0 RN .. (454), (20,870,663)....
33.  Total Group Annuities 0 6,957,952 2,698,866 1 (454), (20,870,663)
Accident and Health
34. Comprehensive individual ... .0 . ...0
35. Comprehensive group .. .0
36. Medicare Supplement .0
37. Visiononly . .0
38. Dental only ... .0
39. Federal Employees Health Benefits Plan .0
40.  Title XVIII Medicare .. 0|
41.  Title XIX Medicaid . 0
42. Credit A&H ......... 0
43.  Disability income . .0
44.  Long-term care ... 0.
45.  Otherhealth ... (d) ol XXX XXX e XXX e XXX el XXX e 0
46.  Total Accident and Health . 0
47.  TOTAL 211,582,882 2,383 214,844,683 0 0 0 0 2,383 214,844,683 67,616,696 3,207 120,233,754 (5,961) 1,620,596, 201 93,056 17,638, 454,986
(a) Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prioryear$ ................ccccu... 0 ,currentyear$ .........oocooeuririenn. 0 Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS prioryear$ ............ccccvveennn. 0 , current YEAr $ evevreeirieirieiiieiens 0

(b) Corporate Owned Life Insurance/BOLI: 1) Number of policies:

0 2) covering number of lives:

(c) Deposit-Type Contract Considerations NOT included in Total Premiums and Annuities Considerations: Individual: $

(d) For health business on indicated lines report: Number of persons insured under PPO managed care products ...
(e) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $

(f) Certain Separate Account products are included in “Other” product categories in the table(s) above:

1. Individual Life - Other includes the following amounts related to Separate Account policies:

2. Group Life - Other includes the following amounts related to Separate Account policies:

3. Individual Annuities - Other includes the following amounts related to Separate Account policies:
4. Group Annuities - Other includes the following amounts related to Separate Account policies:

Column 1)$ ...
Column 1) $ .
Column 1) $ .
Column 1)$ ...

..543,000 Group: $

0 3)face amount $

Column 7
Column 7
Column 7
Column 7

)$
)$
)$
)$

co oo

Column 12) $ ...

Column 12) $
Column 12) $

Column 12) $ ...

co oo
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

Industrial Ordinary Credit Life (Group and Individual) Group
1 2 3 4 5 6 Number of 9
Number of Individual 7 8
Policies and Group
Number of Policies Amount of Insurance Number of Policies Amount of Insurance Certificates Amount of Insurance Policies Certificates Amount of Insurance

10

Total
Amount of Insurance

1. Inforce end of Prior year ............cccvvviininininninc e
2. Issued during YEar .........ccccceeiiieiiniiiieeieceeece e
3. Reinsurance assumed .............ccccooiiiiiiiiiininiee
4. Revived during year ..........
5. Increased during year (net)
6. Subtotals, Lines 2105 ..o,
7. Additions by dividends during year ...........ccccceceeiiiniiinnenns
8. Aggregate write-ins for increases .
9. Totals (Lines 1and 610 8) .......cccvvvrvnininiiiiiniie e
Deductions during year:
10. Death ..o
11.  Maturity ...
12, Disability .......coccoiviiiiiiiiiic s
130 EXPIMY oot
14.  Surrender
15. Lapse..........
16, CONVEISION .....ccviiiiiiiiiiict e
17, Decreased (NEt) ......cooeveiiiiiiieeeeee e
18. Reinsurance ...........c.ccoceevivininnns
19.  Aggregate write-ins for decreases
20. Totals (Lines 10t0 19) ......covune
21. Inforce end of year (b) (Line 9 minus Line 20)
22. Reinsurance ceded end of year ...........cccccoeviviiiiciienens
23. Line 21 minus Line 22
DETAILS OF WRITE-INS
0801.
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow
PAGE. ..ovveeieieie ettt e 0 oo 0 e [0 T 0 Joveeeerererernsseieeend 0 e 0 e 0 [0 e 0 e 0
0899. TOTALS (Lines 0801 thru 0803 plus 0898) (Line 8
above) 0 0 0 0
1901.
1902.
1903.
1998. Summary of remaining write-ins for Line 19 from overflow|
PAGE. ..ottt ettt e 0 oo 0 e (1 T 0 Joveeeerererernsseieeend 0 e 0 e 0 [0 e 0 e 0
1999. TOTALS (Lines 1901 thru 1903 plus 1998) (Line 19
above) 0 0 0 0
Life, Accident and Health Companies Only:
(@) Group $ oo 0 ;individual $  oveercceee 0
Fraternal Benefit Societies Only:
(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates ............ccccoceiiieiis 0, Amount$ oo 0
Additional accidental death benefits included in life certificates were inamount$ ................................ 0 , Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates? Yes [ ] No [ ]

If not, how are such expenses met?




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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 ........cc.ooiiiiiiiiiie e
25.  Other paid-up insurance
26. Debit ordinary insurance XXX XXX 0 0

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 - deCreasing ..........ccccceeriririiiii i
28. Term policies - other
29. Other term insurance - deCreasing ...........cccccucoueririeiiciieiececie e
30.  Other termM INSUIANCE ........coiuiiiiieiieie ettt ettt eneeen
31.  Totals (LiNeS 27 10 30) ......evviiuiiieiiiieceee e

Reconciliation to Lines 2 and 21:
32. Term additions ........ccccceviieneene
33. Totals, extended term insurance .... .
34. Totals, whole life and enNdoOWMENt .............ccccveeeeiiceieee e 1 60 160 26,074
35. Totals (Lines 31 to 34) 1 60 331 74,390

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  Industrial ... .. .. ..
37. Ordinary .....cccceevvvveenene

38. Credit Life (Group and Individual) .. )
1S B 1 (o TU o USSR SPURRPRN
40. Totals (Lines 36 to 39)

ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
it Life

Group

Number of Certificates| Amount of Insurance

41.  Amount of insurance included in Line 2 ceded to ied ... I N o XXX e [
42.  Number in force end of year if the number under is 8
on a pro-rata basis .........ccccceecvevcivevve v R AT | I ............. | e | D,0, & SRR

43. Federal Employees’ Group Life Insurance included in Line 21 .........ccoooooooe [ forreicseices o oo
44. Servicemen'’s Group Life Insurance included in LiINE 271 .......c.ccoooviiiriiieeeens [ foerecees foer i o
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 900 |

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.

47.1 CURRENT COMMUTED VALUES
47.2 WIFE - $1000 PER UNIT, CHILD'S RIDER AND CHILDREN'S BENEFITS UNDER FAMILY RIDERS - $2500 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 ......cooc. oo O |0 B4 | 7,734
49. Disability Income ......
50. Extended Benefits
51. Other ...cccoiiiiiiieieeee
52. Total

(a) See the Annual Audited Financial Reports section of the annual statement instructions
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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 €nd Of PriOr YEAT ........couiiiiiiiiiiieii e [oeeeee et [ee e [re e
P 10 T=To o 04T o =Y OSSO RO R SRRSO R
3. Reinsurance assumed
4. Increased during year (net) .
5. Total (Lines 1t04) .ccoooevvvviiccccceee R
Deductions during year:
6. Decreased (nNet) ....ccccoevveveveevcicncncrcicice R NG B W .. . B N B | e e [
7. Reinsurance ceded .....
8. Totals (Lines6and7) .....c.cceeervvrvvncnvvncnvncncn JRR o N -
9. Inforce end of year (line 5 minus line 8)
10.  Amount on deposit
11, INCOME NOW PAYADIE ......ooiiiiiiiiiiicii e
12. Amount of income payable
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. Inforce end Of PriOr YEAI ..........cciiiriririiiiciecct e .3,798
2. Issued during year ........... 1
3. Reinsurance assumed .... 0
4. Increased during YEar (NEt) .......cccvreeeeururrieeeeerrereneeseeessenesesseeeessesesesseesees | 109 0 0 28
5. Totals (LINES 110 4) wucvivieiiiieieieteicieeeeees sttt 1,029 93,933 3 3,827
Deductions during year:
6. DECIEASEA (NEL) ..voveuieiiieieieieiee ettt 92 | 5,489 | [0 O 483
7. REINSUrANCE CEUBT ......ovvieieiieiiiceieeeeee et eees 0 0 0 0
8. Totals (Lines 6 and 7) 92 5,489 0 483
9. Inforce end of year (lin€ 5 MINUS lINE 8) .......ccceviriririririeieieieieee e e 937 | 88,444 | K P 3,344
Income now payable:
10.  Amount of iNCOmMe Payable .............cccocruiiiiiiiiiiiiiiccecc s (a) 8,751,076 XXX XXX (a) 1,533,744
Deferred fully paid:
11, ACCOUNE DAIANCE ...t XXX (a) 103,579,481 XXX (a) 130,205,734
Deferred not fully paid:
12.  Account balance XXX (a)  1,458,834,519 XXX (a) 0
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 ... ..o [ fo [ s [
2. Issued during year ..............
3. Reinsurance assumed
4. Increased during year (net) . XXX
5. Totals (Lines 110 4) ............. kx4 XXX
Deductions during year: !
6. Conversions ........cccocceeececc e S NG ORI [ KON . (. IO ... .eevene |ereeeeeeenes D,0, %, CHURRVRITN RPN XXX
7. Decreased (net) ......cccocceeeeforninnniii LN !‘é .................................................................... XXX i
8. Reinsurance ceded ............. XXX
9. Totals (Lines 6t0 8) ............| XXX XXX XXX
10. Inforce end of year (line 5
minus line 9) (a) (a) (a)
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
R 1o o (oo =T o o o o Y= | T OSSP U PSSR NN
P 10 T=To o 04T o =Y TSSO TSP PSP PO PP PTRUY SRRSO RSP
3. Reinsurance assumed .........ccccccoceevevvcnccncce R ... B - BER B e o
4. Increased during year (net) ......c.ccocevvvvvvnn . SRR .. B A" TSR . A ... B . B
5. Totals (Lines 1t04) ..cccoovvvvvvvvvncnincnin SN . . B .. Y. BN . B
Deductions During Year:
6. Decreased (Net) ....cccooevevvevevcneccncccice R N N ... A B N B [
7. Reinsurance ceded .....
I o = L (IR T =T o I 4 PSPPSR PRPRRI
9. Inforce end of year (liN€ 5 MINUS [INE 8) .......eiuiiiiiiiiiiiii ittt bbbttt bbbttt b ettt bbb nnenne e
10.  Amount of account balance (a) (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions.

27




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. RESEIVE as Of DECEMDET 3T, PHO YEAI ........cuiuuiuuieieieieeseesetseesetsesesssesesssessee st ssessessessesseeseses s s e ess et ss st see s et s bbbttt stensessensensenennenens|o s (6,720,035)
2. Current year's realized pre-tax capital gains/(losses) of §  ......... (4,542,728) transferred into the reserve net of taxes of $  ............. (185,495) | (4,357,233)
3. Adjustment for current year's liability gains/(10sses) released from the FESEIVE ............cccoviiiieieieieueieeeeisieie et sese s |rese st 2,206
4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + LiNE 3) ......cccovuiuiriunireieieie e (11,075,062)
5. Current year’'s amortization released to Summary of Operations (Amortization, Line 1, COIUMN 4) .......cccoriirurrrieeeeere e seseeeaeens (183,423)
6. Reserve as of December 31, current year (Line 4 minus Line 5) (10,891,639)
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)
1. ....159,273 .(342,989) (183,423)
2. (48,591) [ (626,695) (674,673)
3. (237,666)|.....ccvovrerrnene (620,738)|....cvvevinrciricinnne L1 I (857,846)
4. (410,308) .....ccocvrverrnnne (575,407) [ 406 ..o (985,310)
5. (570,149) [ (531,543) [ 249 ..o (1,101,443)
6. (693,964)|.....ccvvverinne (478,007) [ 86 | (1,171,974)
7. (774,346 ..o (414,122) ] (I (1,188,469)
8. (777,754) |- (829,951) [ (I (1,107,705)
9. (761,594) ..o (239,046) ... (I (1,000,640)
10. (702,070) [....oveverine (148,141) (850,211)
1. (648,027) ...(50,503) (698,530)
12. (525,917) [ 0 (525,917)
13. (352, 741) [ 0 [ (I (352,741)
14, 2036 ..ottt [ (213,140) [ 0 [ (I (213,140)
15, 2037 oottt [ (110,726) [ 0 [ (I (110,726)
16, 2038 ...ttt e (28,948) ... 0 [ [V (28,948)
17, 2039 et [re e 4,573
18, 2040 ..ottt s (4,907)
19, 2047 oot s (8,874)
20, 2042 ...t s (5,779)
20, 2043 <ttt s (2,955)
22. (2,352)
23. (1,689)
24. (1,025)
25, 2047 oo e (360)
26, 2048 ..ttt et e s [ree e [0 [0 [0 0
27, 2049 ettt e e [er s [0 [0 [0 0
28, 2050 ...ttt e e e e [ee e [0 [0 [0 0
29, 205 ettt ettt e e [ee e [0 [0 [0 0
B0, 2052 ..ttt e e [ee e [0 [0 T [0 0
31. 2053 and Later 0 0 0 0
32. Total (Lines 1 to 31) (6,720,035) (4,357,233) 2,206 (11,075,062)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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, PHOI YEAI ..........cocveveveiiiiueretieieeteeetsteteteteseseees st et etete s et esesss et et esesesesessss s et ssesesesesesessssesssasesesesessssasesssssas|eseseresenneeas 10,871,792 | [0 10,871,792 | (01 0 [, (1 O 10,871,792

2. Realized capital gains/(10sses) net of taxes - GENEIAl ACCOUNL ..............c.ceuiiieieeeeeeeteeceeeie et eseass sttt esessasas s s s seseseseasssssssese fes ettt ettt ne e seen [0 O [0 O (01 (A7) | (1 O (427,423) ..o (427,423)

3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNTS ............c.c.cveviueueieieieieeeeeteeeeeeeeee et se e eas s st s ses e sss s s s seseseseses|ee s st bee et seenenenes (O O (O O (O O (O O [0 [V 0

4. Unrealized capital gains/(losses) net of deferred taxes - GENETal ACCOUN .............c.cveueviuiieieeeieieteteteseeee s e tetesesesesesssesesesesesesssessa|es e setes e seseen (O O (O O (U 259,763 |0 | 259,763 |.ooveeveveerenn 259,763

5. Unrealized capital gains/(losses) net of deferred taxes - SEPArate ACCOUNLS ...........cccocvoviveveueuiuiieeeeieeeietesessseseeesesesesesessssesssssesesess |oesesessesesesee e seeserens (O O (O O (O O 0 Joreeeeeeeeeeeeeeeeieeeed 0 o [0 0

6. Capital gains credited/(losses charged) to contract benefits, PayMENtS OF FESEIVES ...........c.ccucuiiievevereeeeeeeeeeieieieseeeae e e (O O (O O (O O 0 Joreeeeeeeeeeeeeeeeieeeed 0 o [0 0

A = T 1o o V1o OSSR 2,477,374 0 2,477,374 0 0 2,477,374

8. Accumulated balances (LINES 1 trOUGN 5 =6 # 7) ...c.ociueuiiiiiiiecieeieieceseie et s sttt ss sttt b et sns bbb ss s bbb s s nseseseses|esessssnsesebenas 13,349,166 |...cooveeeerereiiccicin [V 13,349,166 | ..o (167,660)|.......ccverererriiceeen 0 Jorieieiccie (167,660)|........cc...... 13,181,507

9. MAXIMUIM FESEIVE ....eueuieuierieaieaeetsetsetseeee bbb bbb bbbttt s 12,586,203 | (L S 12,586,203 | 137,743 oo 0 [, 137,743 | 12,723,946
10, RESEIVE ODJECHVE .......o.veeieceieceecee ettt a e bbb s et s e st st s e s s 7,294,255 0 7,294,255 137,743 137,743 7,431,998
11, 20% OF (LINE 10 = LINE B) 1-ueeeeeueueesceaeeseeeeseesetseseeseeseesees e ees e ees e ee e es s s eesess s s e e e e e e e e s s e s s ee e e et st ensensensenae (1,210,982) 0 (1,210,982) 61,080 61,080 (1,149,902)
12, Balance before transfers (LINES 8 + 11) .....ciioiiiiieieiiiiiit sttt b et se et sesa s et esese e e s e s sesesesaneessssssesesesene forsssssssesenenin 12,138,184 [ (V1 12,138,184 ..o (106,579)....c.cevvevereeiiiieeeenn 0 Jocceee (106,579)|......ccvune. 12,031,605
13. 0 TIANSTEES ..o e 0 [ 0 [ 0 [ 0 [ 0 0 [ 0
14, VOIUNLAMY CONMTDULION ....o.iuiiittetetitiiit ittt ettt st a bbb s ese e e e s e s e s e s es e s et se e s 2 b b e b e s e st e e s s e b e b e s es e st s s s s s e s es et ese e e se s sena oottt st e bbbt ee e (U N (U N (U N 0 Jveeeeerererrreeieeeend 0 e (1 T 0
15, Adjustment dOWN t0 MAaXIMUM/UD 10 ZEFO ..........c..curureeeieeieeeeeesesseese s e sessseesaesassssssessesseseesse s seese s es s aessssssnsasssnsessesssssnssnsnsnes 0 0 0 106,579 106,579 106,579
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 12,138,184 0 12,138,184 0 0 12,138,184




o€

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. Exempt OblIgations ..............ccceueviieieeiieieieieeeeceeeee e 8,020,887 |....ovovere e XX [t XK [ 8,020,887
2.1 1 NAIC Designation Category 1.A .........cceueeeeecceeeeeeeeeeeeeeaeeenens [orereseseeeeeens 162,548,396 |.......cocoeo.. XXX foereeee e e XK e 162,548,396
2.2 1 NAIC Designation Category 1.B .........cccceoveveveverereeeeeceieierevens freseereeeeenenens 5,396,320 |......coooeee. XXX foreeee e e XK [ 5,396,320
2.3 1 NAIC Designation Category 1.C .. .. 17,826,915 |... .. 17,826,915 |....
2.4 1 NAIC Designation Category 1.D .. ..58,688,076 |.... ..58,688,076 |....
2.5 1 NAIC Designation Category 1.E .......ccceueveveecceeeeeeeeeceeeeerenns foreseeeeeinenees 63,468,222 |.......coce. XXX oot XK e oo 63,468,222
2.6 1 NAIC Designation Category 1.F 172,326,517 |oooveee e XXX e ot XX s [ 172,326,517
2.7 1 NAIC Designation Category 1.G 181,402,298 |.......ooooe. XXXveeeee freerere et XK fereecesesenees 181,402,298
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.642.7) ....c.ceoooec...... 661,656,744 661,656,744
3.1 2 NAIC Designation Category 2.A ..........ccccceevevevevereueeeeeeeeeenenens |oreveeevenenns 240,976,498 |.....ooovoo XX e oo e XK e o 240,976,498
3.2 2 |NAIC Designation Category 2.B .........cccceveeeueueueeeeecceeeeereenas |reeeeeeesenees 260,235,143 |.... 260,235,143 |...
3.3 2 NAIC Designation Category 2.C ........ccccoovevevevivevevereieeeeersierenes freseseeeneeas 106,894,252 106,894,252
34 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 608,105,893 608,105,893
4.1 3 NAIC Designation Category 3.A .........cccccoveveveverereeeeeeeeeeeenenens |oreeereeinnas 3,508,913 ..ot XXX e Lo XK e e 3,508,913
4.2 3 |NAIC Designation Category 3.B .. 3,553,475 |.... 3,553,475 |....
4.3 3 NAIC Designation Category 3.C .........ccccovevevrvivevererereeeeereeenenes fressessssessnenens 6,298,851 ..o XX [ e XX [ 6,298,851
44 Subtotal NAIC 3 (4.1+4.2+44.3) ..o 13,361,240 13,361,240
5.1 4 NAIC Designation Category 4.A ..........ccccovevevevevereeeeeeeeeeeenenen: |oreeereesennns 2,895,639 [....ooovoe et XXX e el XK e e 2,895,639
5.2 4 |NAIC Designation Category 4.B ...........ccccccoeueueueeerereeeeererernnn. 3,716,315 3,716,315 |....
53 4 NAIC Designation Category 4.C ..........ccccvevevevevereuererieeeerenenenes |resesseeseeenenens 1,049,486 |.............. XXqXeeeeeeeeeen oo XX s freseeseee s 1,049,486
5.4 Subtotal NAIC 4 (5.1+5.2+5.3) .... 7,661,439 7,661,439
6.1 5 NAIC Designation Category 5.A ..
6.2 5 NAIC Designation Category 5.B ..
6.3 5 NAIC Designation Category 5.C ..
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) .
7. 6 NAIC 6 ..t
8. Total Unrated Multi-class Securities Acquired by Conversion . 0
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 1,299,498, 129
PREFERRED STOCKS
10. 1 Highest Quality ..o
1. 2 High Quality .......
12. 3 Medium Quality ..
13. 4 LOW QUAIIY ...
14. 5 Lower Quality .........ccooiiii e
15. 6 In or Near Default
16. Affiliated Life With AVR ..o 0
17. Total Preferred Stocks (Sum of Lines 10 through 16) 0




3%

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

ASSET VALUATION RESERVE (Continued)

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
SHORT-TERM BONDS
18. Exempt Obligations ..........cccceeiuiiiiiieiiie e
19.1 1 NAIC Designation Category 1.A ......cccooieiiriieieeieeeesee s
19.2 1 NAIC Designation Category 1.B .........cccceieiiiiiiniieiieieees
19.3 1 NAIC Designation Category 1.C ..
194 1 NAIC Designation Category 1.D ..
19.5 1 NAIC Designation Category 1.E ........cccooeiiiiiiiiiiiieeeees
19.6 1 NAIC Designation Category 1.F ........cccoooeiiiiiniiieeeeeee
19.7 1 NAIC Designation Category 1.G ........cccooeiieiieeieiieeieceeeee
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ...... 0
20.1 2 NAIC Designation Category 2.A .......cc.ooieiiereeneeieeieeieeeeses oot 0
20.2 2 NAIC Designation Category 2.B .. 0
20.3 2 NAIC Designation Category 2.C ........cccoveeieenienenieeienee e froses i 0
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) .. 0
21.1 3 NAIC Designation Category 3.A ......cccooiireeieeieeeeeeeeeeses oo 0
21.2 3 NAIC Designation Category 3.B .. 0
21.3 3 NAIC Designation Category 3.C ........coceiieieenieieeiieeienee e froses s 0
214 Subtotal NAIC 3 (21.1421.2421.3) ..o 0
221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
22.3 4 NAIC Designation Category 4.C
224 Subtotal NAIC 4 (22.1+22.2+22.3) .. 0
23.1 5 NAIC Designation Category 5.A ......cccooiiieiiienieeeeeeieeeeses oo 0
23.2 5 NAIC Designation Category 5.B .. 0
23.3 5 NAIC Designation Category 5.C ........cccoiieieeneineniineneeneens froses s 0
23.4 Subtotal NAIC 5 (23.1+23.2+23.3) .. 0
24, 6 NAIC B ..ttt [t se ettt 0 [ XX e XK fremenesesenmsesesssesnssneneees 0 forniinieenenen0.0000 [0 foe00.2370 [ 0 0022370
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) 0
DERIVATIVE INSTRUMENTS
26. Exchange Traded
27. 1 Highest Quality ..o
28. 2 High Quality .......
29. 3 Medium Quality ..
30. 4 LOW QUAIIY ...
31. 5 Lower Quality .........ccooiiii e
32. 6 In or Near Default
33. Total Derivative INStruments ...........cccoccvveiiiiiniienieneeseenee 0
34. Total (Lines 9 + 17 + 25 + 33) 1,299,498,129 1,299,498,129 2,477,374 7,294,255 12,586,203
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

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

In Good Standing:
35. Farm Mortgages - CM1 - Highest Quality ...........ccoeeurrneeeeecfeococcnnnicici 0 o0 b XK foeeeccccciend 0 e 0.0011 [oemeeceeee (L 0.0057 |reeeeerereereenirereneeenenens [V 0.0074
36. Farm Mortgages - CM2 - High Quality .............cccoovevevevevereceoeeerenennnseeeieienen 0 Lo O XX e oo 0 e 0.0040 ..o [V 0.0114 | (V1 0.0149
37. Farm Mortgages - CM3 - Medium Quality ... 0.0069 0.0200 0.0257
38. Farm Mortgages - CM4 - Low Medium Quality ..0.0120 |.... ..0.0343 |.... ..0.0428 |....
39. Farm Mortgages - CM5 - Low Quality ..........ccoveeerereneninennnns 0.0183 0.0486 0.0628
40. Residential Mortgages - Insured or Guaranteed ................... 0.0003 0.0007 0.0011
41. Residential Mortgages - All Other ....................... 0.0015 0.0034 0.0046
42. Commercial Mortgages - Insured or Guaranteed .............. 0.0003 0.0007 0.0011
43. Commercial Mortgages - All Other - CM1 - Highest Quality . 0.0011 0.0057 0.0074
44, Commercial Mortgages - All Other - CM2 - High Quality ...... 0.0040 0.0114 0.0149
45, Commercial Mortgages - All Other - CM3 - Medium Quality . 0.0069 0.0200 0.0257
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUAIIEY .o [ [0 (U XXX [ [V 0.0120 oo [V 0.0343 | [V 0.0428 | 0

47. Commercial Mortgages - All Other - CM5 - Low Quality .......|--ocococoeeieieiicceens [0 (U XXX frorecienne e (L 0.0183 | (L 0.0486 ..o [V 0.0628 | 0

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

In Process of Foreclosure:
53. Farm MOrgages ........coueeieiieeeieeee e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other ..........ccooeieeiieniiieiiees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other ..........ccccceveveecucueeeeeee. 0 0 0 0 0 0
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 0 0 XXX 0 XXX 0 XXX 0 XXX 0
59. Schedule DA Mortgages 0 0 XXX 0 0.0034 0 0.0114 0 0.0149 0
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 0 0 XXX 0 XXX 0 XXX 0 XXX 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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

€e

6 8 9 10
Line | NAIC Reclassify
Num- | Desig- Book/Adjusted Related Party Add Third Party Amount Amount
ber [ nation Description Carrying Value Encumbrances (Cols. 1+2+3) (Cols. 4 x7) Factor (Cols. 4 x9)
COMMON STOCK
1. Unaffiliated = PUDIC ......oveveveeeeeceieieeveeccce e fee s sesneneieseencnenenennens 0 [oeieriinnas XXX fereereceee e XK oo 0 002020000 |0 1 0015800 (@) fevevieeeeiieiieeeeed 0 [ 0015800 (@) [ 0
2. UNaffiliated = PHVALE ......c.c.cvveecececeeeeeeeecceeeee e e 708,188 |............ XXX ferrre e e XXX e e reeeeeneninnnees 108,188 20,0000 | 0 [ 0.1945 | 137,743 | 01945 | 137,743
3. Federal HOme Loan BanK ..............cccceeueueeieveieieeereieeeeeseseseneesesens feoenesesesneneneenenenenenennens 0 foeeviinnns XXX ferereee e XK e foereeeresereseiseieseeed 0 000000000 e 0 [ 0.00671 |.voveveeeeereeeeieeeeeeenes 0 e 0.0097 [ 0
4. Affiliated - Life With AVR ... 0 o XXX [t XK oo 0 00000000 | 0 0.0000 |-.eovereeeererererereeneenes 0 foriiiiie.0.0000  [oeeeie 0
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations ..........c.ccccceeveriiiieieniennnn.
6. Fixed Income - Highest Quality ...............ccocoiiiiiiiiiie
7. Fixed Income - High Quality ......
8. Fixed Income - Medium Quality
9. Fixed Income - Low Quality ...
10. Fixed Income - Lower Quality ...
1. Fixed Income - In/Near Default ..... .. . .. .. .. .
12. Unaffiliated Common Stock - PUBIIC .........ccovceeerieeeeniccicineees e 0 fo 0 O 0 [ 0.0000 f....ocevvverrierierienn0 [ 001580 (@) [l 0 s 0.1580 (@) [cevrverererreerirrereciriennne 0
13. Unaffiliated Common Stock - Prvate ............ccccevevvieeeeeeeeeeeeees frerneseennneeerenennn 0 foiiii 0 i 0 i 0 [ 0.0000 [.vevvvcceeeererrrieeeerennn 0 fociii 0.1945 [ 0 [ 0.1945 [, 0
14. Rl EStAte ......cvcvviiriiiicieincccennnceieernnenesesensnesessenensen oo 0 fenn 0 0 0 [0.00000 () [0 1000200000 (D) [ 0 e 0.0000 (D) [erueerereereeremrerecereenenne 0
15. Affiliated - Certain Other (See SVO Purposes and Procedures
MENUEL) .ot O e XXX [t XK oo 0 s 0.0000 [.vevvervceeeereirerieeerenn 0 foriiii 0.1580 [.vvvvvceererirrrirereenn 0 o 0.1580 v 0
16. Affiliated - All Other XXX 0.1945 0
17. Total Common Stock (Sum of Lines 1 through 16) 708,188 137,743 XXX 137,743
REAL ESTATE
18. Home Office Property (General Account only) ..........cooceereeeeneeenes frvrennnnnennnnninnnees 0 0 0 L0 s 0.0000 [....ocoevveeervicrvieiiccrnnc 0 i 0.0912 [ 0 o 0.0912 [ 0
19. INVEStMENt PrOPErties .........cccvvvveieeveieisieeeieieieiseeeeieieeissssesesesens ferersenenesenenseneneseenennes 0 Lo 0 e 0 i 0 [ 0.0000 [.vevvvcceeeererrrieeeerennn 0 fociii 0.0912 o0 o 0.0912 [ 0
20. Properties Acquired in Satisfaction of Debt ..........cc.ccceeveriininins 0.1337 0
21. Total Real Estate (Sum of Lines 18 through 20) XXX 0
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt OblIgations ...........cooviiiiiiiiiiiiinsne s e
23. 1 Highest Quality ...........ccociiiiiiiii e ..
24, 2 High Quality .......
25. 3 Medium Quality ..
26. 4 LOW QUAIIY ..o
27. 5 LOWEr QUANILY ...
28. 6 Inor Near Default ............ccocoiiiiiiiiiiiiccccee
29. Total with Bond Characteristics (Sum of Lines 22 through 28)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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 QUANILY ...........cvoveveeeeciecceeeeececce e [eee et e 0
31. 2 High QUAIILY .....oveecectcecec et [ 0
32. 3 MEdiUM QUAIILY .....cveeeeieiiietcececee ettt [t et 0.
33. 4 LOW QUEIILY ...ttt [eeeeeeeeees e 0.
34. 5 | LOWET QUANILY......eeeececeeeeeeccecee et e e s s ensanas |eesssaeeseesenansseeeeeeennnaas 0.
35. 6 IN OF NEAr DEFAUIL ..........ceeeeeeeeeeecece s [eeeeeee e 0
36. Affiliated Life With AVR ..o 0
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36) 0
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 ............cccccoeeiiiiiiins ..
42. Mortgages - CM5 - Low Quality ...
43. Residential Mortgages - Insured or Guaranteed .
44, Residential Mortgages - All Other ...........cccccoe.....
45. Commercial Mortgages - Insured or Guaranteed
Overdue, Not in Process Affiliated:
46. Farm MOMQages ........ooveiieiieieeeeee e
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other .........c.ccooveiiiiiiiiiiceeee,
49. Commercial Mortgages - Insured or Guaranteed
50. Commercial Mortgages - All Other ..o
In Process of Foreclosure Affiliated:
51. Farm Mortgages ........cccceevereeneenieeeeeeen
52. Residential Mortgages - Insured or Guaranteed .
53. Residential Mortgages - All Other ...........cccccoc.....
54. Commercial Mortgages - Insured or Guaranteed
55. Commercial Mortgages - All Other ..o
56. Total Affiliated (Sum of Lines 38 through 55)
57. Unaffiliated - In Good Standing With Covenants
58. Unaffiliated - In Good Standing Defeased With Government
SECUMEIES ...vovveeeeeeeieieeeeeeeeeceee ettt sesens [eoee et b ettt ee 0
59. Unaffiliated - In Good Standing Primarily Senior .0 .
60. Unaffiliated - In Good Standing All Other ........ .0 .
61. Unaffiliated - Overdue, Not in Process ............cccccceeciiiiiiccins foovnensciicci 0
62. Unaffiliated - In Process of Foreclosure .............cccccoviiiiiinnns 0
63. Total Unaffiliated (Sum of Lines 57 through 62) ............cccceeeeee 0
64. Total with Mortgage Loan Characteristics (Lines 56 + 63) 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

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 [ [V D,0.0, NN RO XXX [ [V T 0.0000 |.veevveeireeirieireeieeeeene [V A 0.1580 (@) [crveereeereeiriniiriricine [V A 0.1580 (@) [orveereeereeiriniirieicis 0
66. Unaffiliated Private ..o e [V D.0.0 CHI ST XXX [ [V T 0.0000 |.veevveeireeirieireeieeeeene (1N P 0.1945 | (U1 0.1945 | 0
67. Affiliated Life With AVR ..o o [V XXXoveveieies [ XXX [ [V T 0.0000 |.veevveeireeirieireeieeeeene [V T 0.0000 |.veevveeirreirieireeiieeeeene (U1 0.0000 |.veevveeireeirieireeieeeeene 0
68. Affiliated Certain Other (See SVO Purposes & Procedures
MANUAI) < eene [eeeseee e e e e e e [V D.0.0 CHI ST XXX [ [V T 0.0000 |.veevveeireeirieireeieeeeene [V T 0.1580 | (U1 [OOSR 0
69. Affiliated Other - All Other ...........cccoiiiiiiiiiicc e 0 XXX XXX 0 0.0000 0 0.1945 0 0.1945 0
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) 0 XXX XXX 0 XXX 0 XXX 0 XXX 0
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General Account only) .
72. INVeStMENt Properties ...........cccoeeeieerieerieeiee e L0912 [ 0 e 0.0912 | 0
73 Properties Acquired in Satisfaction of Debt ............cccccoevveerieenees . 0.1337 0
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) 0 0 0 0 XXX 0 XXX 0 XXX 0
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .........cccccoe. |ooviiiiiiiiiicicceceeee 0

76. Non-guaranteed Federal Low Income Housing Tax Credit .

77. Guaranteed State Low Income Housing Tax Credit .........ccccoocevees |ooviiiiiiicicceececeeee 0
78. Non-guaranteed State Low Income Housing Tax Credit . e [ 0
79. All Other Low Income Housing Tax Credit .........ccccoceeierieniennene 0
80. Total LIHTC (Sum of Lines 75 through 79) 0
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated ............cccoeieeiiiiininccns forriis 0
82. Fixed Income Instruments - Affiliated . .0
83. Common Stock - Unaffiliated .......... .0
84. Common Stock - AfflIAted ............cceueueeieeieeeieeeeeceeeeee e oo 0
85. Preferred Stock - Unaffiliated ............ccooviiiininieneeieiees e 0
86. Preferred Stock - Affiliated ... .0
87. Real Estate - Unaffiliated .. 0]
88. Real Estate - Affiliated ...........ccoceoniiniiiniiescseecneenees [ 0
89. Mortgage Loans - Unaffiliated ... o 0
90. Mortgage Loans - Affiliated .. w0
91. Other - Unaffiliated ... e 0
92. Other - AffilIated .......coeeieeeeeeee e 0
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) 0 0 0 0 XXX 0 XXX 0 XXX 0
ALL OTHER INVESTMENTS
94, NAIC 1 Working Capital Finance Investments .............ccocoeeevveens feoveeieciecieeieeee 0 Lo XX e e O e 0 o0 020000 [ 0 e 020042 [ 0 e 0.0042
95. NAIC 2 Working Capital Finance Investments
96. Other Invested Assets - Schedule BA .............ccooiiiiiiiieiees .
97. Other Short-Term Invested Assets - Schedule DA ... . . 0.1580
98. Total All Other (Sum of Lines 94, 95, 96 and 97) .........c..cccceeeee 0 XXX 0 XXX 0 XXX
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines
29, 37, 64, 70, 74, 80, 93 and 98) 0 0 0 0 XXX 0 XXX 0 XXX 0

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

Asset Valuation Reserve - Replications (Synthetic) Assets

NONE
Schedule F - Claims
NONE
Schedule H - Part 1 - Analysis of Underwriting Operations
NONE
Schedule H - Part 2 - Reserves and Liabilities
NONE
Schedule H - Part 3 - Test of Prior Year's Claim Reserves and Liabilities
NONE
Schedule H - Part 4 - Reinsurance
NONE
Schedule H - Part 5 - Health Claims
NONE
Schedule S - Part 1 - Section 1
NONE
Schedule S - Part 1 - Section 2
NONE

36, 37, 38, 39, 40, 41, 42



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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

...... 65056 ......[..38-1659835 ..|..12/31/2008 ..|Jackson National Life Insurance Company ..........ccocceseeesieenieeniennnnneninnninnsonenoeenes Moo i 46,843,614 |.................... 53,508,370
0299999. Life and Annuity - U.S. Affiliates - Other 46,843,614 53,508,370
0399999. Total Life and Annuity - U.S. Affiliates 46,843,614 53,508,370
0699999. Total Life and Annuity - Non-U.S. Affiliates 0 0
0799999. Total Life and Annuity - Affiliates 46,843,614 53,508,370
...... 00000 ......[..AA-3194154 ..]..01/01/2002 ..[Chubb Tempest Life Reinsurance Ltd .......ococoooorosrosreosmessesnmssnessmssnessmssnessnssnssens | BWaiisinmosnens foeereesneseesnenneeane 114,768 [ooveriisiriissnsisnersiiane O
0999999. Life and Annuity - Non-U.S. Non-Affiliates 114,768 0
1099999. Total Life and Annuity - Non-Affiliates 114,768 0
1199999. Total Life and Annuity 46,958, 382 53,508,370
1499999. Total Accident and Health - U.S. Affiliates 0 0
1799999. Total Accident and Health - Non-U.S. Affiliates 0 0
1899999. Total Accident and Health - Affiliates 0 0
2199999. Total Accident and Health - Non-Affiliates 0 0
2299999. Total Accident and Health 0 0
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 46,843,614 53,508, 370
0

2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999) 114,768

9999999 Totals - Life, Annuity and Accident and Health 46,958,382 53,508,370

43
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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 0
0699999. Total General Account - Authorized Non-U.S. Affiliates 0
0799999. Total General Account - Authorized Affiliates 0

0

0

0

...35-0145825 ..[05/01/1998 . |American United Life Insurance Company .........cccccomveemveememnennenoennienniene | INeveeiiiiis e OO/ L | e XKL e 1,050,595 ...0
...35-0145825 ..[05/01/1998 . |American United Life Insurance Company .374,260 |... .0
...58-0828824 .. [05/01/1998 . |Munich American Reassurance Company ... .3,177,618 |... .0
...58-0828824 .. [05/01/1998 . |Munich American Reassurance Company .799,616 |... .0
...43-1235868 ..[01/01/2004 . |RGA Reinsurance Company .............. .6,148,927 |... .0
...43-1235868 ..[05/01/1999 . |RGA Reinsurance COMPaNY ........cccceeceeereerveerveereeseeseenseenuesneessnesnnessnesenene [ MOuveiioioins [ evoeee td YRT/ i | Ol [ 855,281 ...0
...43-1235868 .. [05/01/1999 . |RGA Reinsurance COMPaNY ........cc.cceceeereeeveerveereeseeseeneeneesneesseesnnessnesennse [ MOueevirioins [ evoese d YRT/ i | e AKX e 120,000 ...0
...13-3126819 ..[01/01/2005 . |SCOR Global Life Usa Reinsurance Company .8,303,400 |... .0
...13-3126819 ..[01/01/2005 . |SCOR Global Life Usa Reinsurance Company ... .129,469 |... .0
...13-3126819 ..[01/01/2004 . | SCOR Global Life Usa Reinsurance COmpany ...........ceoeeereereeeseenseenseenoeenones | DEueeenieinis oot OTH D | i ADB e 0. .0
...62-1003368 .. [05/01/1999 . |SCOR Global Life Reinsurance Company Of Delaware . 72,978 .0
...62-1003368 .. [05/01/1999 . |SCOR Global Life Reinsurance Company Of Delaware . .. 40,000 .0
...84-0499703 ..[01/01/2004 . |Security Life Of Denver Insurance Company ..... .869,093 .0
...84-0499703 ..[05/01/1999 . |Security Life Of Denver Insurance Company . .. 52,310 .0
...06-0839705 ..|05/01/1998 . |Swiss Re Life & Health America INC .....ccooeeevrenvneneninninnenienenenieniene [MOuiiiiiiis e 0O/ L | e XXXL e o 3,177,618 ...0
...06-0839705 ..|05/01/1998 . |Swiss Re Life & Health America INC ......ccooeeoereenvnenoeninninneninnenencenienes [MOueiiiiios e YRT/ D | e Ol o 1,987,179 ...0
...06-0839705 ..|05/01/1998 . |Swiss Re Life & Health America .340,000 |... .0
...06-0839705 ..|05/01/1998 . |Swiss Re Life & Health America .9,788,389 |... .0
...06-0839705 ..|05/01/1998 . |Swiss Re Life & Health America Inc ..... .840,914 |... .0
...36-6071399 ..[05/01/1998 . |Transamerica Financial Life Insurance Company .. .5,662,531 |... .0
...36-6071399 ..[05/01/1998 . | Transamerica Financial Life Insurance Company ........coooeeveeniennenienienne [NYaoiiinio oo ) YRT/ e | e Ol o 359,004 .0
0899999. General Account - Authorized U.S. Non-Affiliates 44,149,182 1,554,565 0
1099999. Total General Account - Authorized Non-Affiliates 44,149,182 , 1,554,565 , 0 0
1199999. Total General Account Authorized 44,149,182 1,396,618 1,554,565 202,024 0 0 0 0
..... 65056 ....|...38-1659835 ..[12/31/2008 . [Jackson National Life Insurance COMpany ............ocoocoooooeomeoresresnens ciieneenenenenenenn0 ... 1,531,392,842 |.......... 1,955,085,448 |............. 716,077,342 |..............2, 368,247 |.............2,992,591 [ ..o O il 0
1399999. General Account - Unauthorized U.S. Affiliates - Other 0 1,531,392,842 1,955,085,448 716,077,342 2,368,247 2,992,591 0 0
1499999. Total General Account - Unauthorized U.S. Affiliates 0 1,531,392,842 1,955,085,448 716,077,342 2,368,247 2,992,591 0 0
1799999. Total General Account - Unauthorized Non-U.S. Affiliates 0 0 0 0 0 0 0 0
1899999. Total General Account - Unauthorized Affiliates 0 1,531,392,842 1,955,085,448 716,077,342 2,368,247 2,992,591 0 0
..... 00000 ....[...AA-3194154 ..[01/01/2003 . JChubb Tempest Life Reinsurance Ltd .........ccccoooresresresmeoreerenrenmenenonseneens [BMUiierions LeonreerensCO/ Do [oemeree VAo froneenenenenesneeneeneene JoemememiomsnemeeneeresQ Jooemerenemeemesmserenes0 Jrovomeoneereereee 384,319 [0 [ooercesesesssesnesnesn0 Jooveneniencenieneenees O foocenesnesresneniennennes O
2099999. General Account - Unauthorized Non-U.S. Non-Affiliates 0 0 0 584,319 0 0 0 0
2199999. Total General Account - Unauthorized Non-Affiliates 0 0 0 584,319 0 0 0 0
2299999. Total General Account Unauthorized 0 1,531,392,842 1,955,085,448 716,661,661 2,368,247 2,992,591 0 0
2599999. Total General Account - Certified U.S. Affiliates 0 0 0 0 0 0 0 0
2899999. Total General Account - Certified Non-U.S. Affiliates 0 0 0 0 0 0 0 0
2999999. Total General Account - Certified Affiliates 0 0 0 0 0 0 0 0
3299999. Total General Account - Certified Non-Affiliates 0 0 0 0 0 0 0 0
3399999. Total General Account Certified 0 0 0 0 0 0 0 0
3699999. Total General Account - Reciprocal Jurisdiction U.S. Affiliates 0 0 0 0 0 0 0 0
3999999. Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates 0 0 0 0 0 0 0 0
4099999. Total General Account - Reciprocal Jurisdiction Affiliates 0 0 0 0 0 0 0 0
4399999. Total General Account - Reciprocal Jurisdiction Non-Affiliates 0 0 0 0 0 0 0 0
4499999. Total General Account Reciprocal Jurisdiction 0 0 0 0 0 0 0 0
4599999. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified 44 149,182 1,532,789,460 1,956,640,013 716,863,685 2,368,247 2,992,591 0 0
4899999. Total Separate Accounts - Authorized U.S. Affiliates 0 0 0 0 0 0 0 0
5199999. Total Separate Accounts - Authorized Non-U.S. Affiliates 0 0 0 0 0 0 0 0
5299999. Total Separate Accounts - Authorized Affiliates 0 0 0 0 0 0 0 0
5599999. Total Separate Accounts - Authorized Non-Affiliates 0 0 0 0 0 0 0 0
5699999. Total Separate Accounts Authorized 0 0 0 0 0 0 0 0
..... 65056 ... [...38-1659835 ..]12/31/2008 . [Jackson National Life Insurance Company .........co.coooovoovooroosomomiomomionio [Mlcorioriorios [eooeee OO/ Lo [ VA o0 [ 0 L0 o0 e 0 [0 (.. 14,002,487, 742 | 0
5899999. Separate Accounts - Unauthorized U.S. Affiliates - Other 0 0 0 0 0 0 14,002,487,742 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

SCHEDULE S - PART 3 - SECTION 1

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

1

NAIC
Company
Code

2 3 4 5 6 7
Domi-
ciliary
Juris-

Type of
Reinsurance

Type of

ID Effective Business

Number Date Name of Company diction Ceded Ceded

8

Amount in Force
at End of Year

Reserve Credit Taken

9

Current Year

10

Prior Year

11

Premiums

Outstanding Surplus Relief

12

Current Year

13

Prior Year

14

Modified
Coinsurance
Reserve

15

Funds Withheld
Under
Coinsurance

5999999

. Total Separate Accounts - Unauthorized U.S. Affiliates

14,002,487, 742

6299999.

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

0

6399999.

Total Separate Accounts - Unauthorized Affiliates

14,002,487, 742

6699999.

Total Separate Accounts - Unauthorized Non-Affiliates

0

6799999.

Total Separate Accounts Unauthorized

14,002,487, 742

7099999

. Total Separate Accounts - Certified U.S. Affiliates

0

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

ol|lo|lo|lo|o|o|o|o|o|o|o|o|o|o|o|o

olo|lo|lo|o|o|lo|o|o|o|lo|o|o|o|o|o

olo|lo|lo|o|o|lo|o|o|o|lo|o|o|o|o|o

ol|lo|lo|lo|o|o|o|o|o|o|o|o|o|o|o|o

olo|lo|lo|o|o|o|o|o|o|lo|o|o|o|o|o

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

Nlo|lo|lo|lo|lo|lo|o|o|o

14,002,487, 74

olo|lo|lo|o|o|lo|o|o|o|lo|o|o|o|o|o

9199999.

Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999, 6499999,

7099999, 7599999, 8199999 and 8699999)

44,149,182

1,532,789,460

1,956,640,013

716,279,366

2,368,247

2,992,591

14,002,487, 742

9299999.

Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999)

0

0

0

584,319

0

0

0

9999999

- Totals

44,149,182

1,532,789,460

1,956,640,013

716,863,685

2,368,247

2,992,591

14,002,487, 742
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year
1 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

9999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

SCHEDULE S - PART 4

Reinsurance Ceded to Unauthorized Companies

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Issuing or Funds Sum of Cols.
Paid and Confirming Deposited by 9+11+12+13
NAIC Unpaid Losses Bank and Withheld Miscellaneous +14 but not in
Company ID Effective Reserve Recoverable Total Letters of Reference Trust from Balances Excess of
Code Number Date Name of Reinsurer Credit Taken (Debit) Other Debits (Cols.5+6+7) Credit Number (a) Agreements Reinsurers Other (Credit) Col. 8
65056 ..... ..38-1659835 ..|12/31/2008 [Jackson National Life Insurance COMPany .........ceecercesceioesiemieminninsinsinninnes foaenns 1,531,392,842.......... 100,882,984 |......... (281,386,803)....... 1,350,889,023 |...oveevveeenrnnnnee O e |, 1,854,853,495 |....ooovevirnieneeen O o O o O 1,350,889, 023
0299999. General Account - Life and Annuity U.S. Affiliates - Other 1,531,392,842 100,882,984 (281,386,803) 1,350,889, 023 0 XXX 1,854,853,495 0 0 0 1,350,889, 023
0399999. Total General Account - Life and Annuity U.S. Affiliates 1,531,392,842 100,882, 984 (281,386,803) 1,350,889, 023 0 XXX 1,854,853,495 0 0 0 1,350,889, 023
0699999. Total General Account - Life and Annuity Non-U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
0799999. Total General Account - Life and Annuity Affiliates 1,531,392, 842 100,882, 984 (281,386,803) 1,350,889, 023 0 XXX 1,854,853,495 0 0 0 1,350,889, 023
Chubb Tempest Life Reinsurance LTD - The New York State Department of
Financial Services has interpreted Section 127.2 (a) of Regulation 102
in such a way to result in zero reserve credit for this treaty. The
Company disagrees with this interpretation, believing that a partial
reserve credit is appropriate. However, pursuant to the Department's
instructions, the entry has been prepared in accordance with their
00000 ..... ..AA-3194154 ..|01/01/2003 [interpretation. .iiciiiiiiiiiiiiiiiiieieiist s s s st e e e e srnsnenne|eesesnrsneseeseseeseees [0 [0 [0 [0 [0 N R [0 [0 [0 [0 0
0999999. General Account - Life and Annuity Non-U.S. Non-Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
1099999. Total General Account - Life and Annuity Non-Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
1199999. Total General Account Life and Annuity 1,531,392,842 100,882,984 (281,386,803) 1,350,889, 023 0 XXX 1,854,853,495 0 0 0 1,350,889, 023
1499999. Total General Account - Accident and Health U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
1799999. Total General Account - Accident and Health Non-U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
1899999. Total General Account - Accident and Health Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
2199999. Total General Account - Accident and Health Non-Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
2299999. Total General Account Accident and Health 0 0 0 0 0 XXX 0 0 0 0 0
2399999. Total General Account 1,531,392,842 100,882,984 (281,386,803) 1,350,889, 023 0 XXX 1,854,853,495 0 0 0 1,350,889, 023
2699999. Total Separate Accounts - U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
2999999. Total Separate Accounts - Non-U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
3099999. Total Separate Accounts - Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
3399999. Total Separate Accounts - Non-Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
3499999. Total Separate Accounts 0 0 0 0 0 XXX 0 0 0 0 0
3599999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2699999 and 3199999) 1,531,392,842 100,882,984 (281,386,803) 1,350,889, 023 0 XXX 1,854,853,495 0 0 0 1,350,889, 023
3699999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2999999 and 3299999) 0 0 0 0 0 XXX 0 0 0 0 0
9999999 - Totals 1,531,392,842 100,882,984 (281,386,803) 1,350,889, 023 0 XXX 1,854,853,495 0 0 0 1,350,889, 023
(@) | Issuing or
Confirming | Letters
Bank of
Reference Credit American Bankers Association Letters of
Number Code (ABA) Routing Number Credit Amount
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

SCHEDULE S - PART 5

Reinsurance Ceded to Certified Reinsurers as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Collateral 23 24 25 26
16 17 18 19 20 21 22 Percent
Credit
Percent | Allowed Liability for
of on Net Reins-
Dollar Collateral[ Obli- | Amount of urance
Percent Total Amount of Provided | gation Credit with
Certified Collat- Recover- Net Collateral for Net [Subject to| Allowed for | Certified
Rein- eral Paid and able/ Obligation | Required Issuing or Funds Total Obli- [Collateral Net Reinsurers
surer | Effective |Required Unpaid Reserve Subject for Full Confirming Deposited Collateral | gation |(Col. 23 /| Obligation Due to
NAIC Domi- | Rating | Date of | for Full Losses Credit Miscellan- to Credit Bank by and Provided |Subjectto| Col.8, | Subjectto | Collateral
Com- ciliary (1 Certified | Credit Reserve Recover- Taken eous Collateral (Col. 14 Multiple Reference Trust Withheld (Col. 16 + |Collateral| notto | Collateral | Deficiency
pany ID Effective Juris- | through [ Reinsurer | (0% - Credit able Other (Col.9+ | Balances | (Col. 12 - Times Beneficiary | Letters Number Agree- from 17 +19+ |(Col. 22 /| Exceed | (Col. 14 x | (Col. 14 -
Code | Number Date Name of Reinsurer diction 6) Rating 100%) Taken (Debit) Debits 10 + 11) (Credit) 13) Col. 8) Trust of Credit (a) ments Reinsurers Other 20+21) | Col. 14) | 100%) Col. 24) Col. 25)

9999999 - Totals

(a) Issuing or
Confirming Letters
Bank of
Reference Credit American Bankers Association Letters of

Number Code (ABA) Routing Number Issuing or| J Credit Amount




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

($000 Omitted)
2

1 3 4 5
2023 2022 2021 2020 2019
A. OPERATIONS ITEMS
1. Premiums and annuity considerations for life and
accident and health contracts ..........cccocoveeererrnes forveecciiie 716,864 |...ooovvicrnne 980,910 |[...ccevernnee 1,321,087 |oeriene 1,201,503 |.eoveviviee 1,110,332
2. Commissions and reinsurance expense allowances |.........c..c.ccco.... 120,145 .o 132,682 | 148,285 |..coovee 154,462 |..ocovovevee 137,370
3. CoNtract ClAIMS ....c.coovvieieieieieeeeieeeeee e ot 177,932 o 142,989 ..o 167,839 .o 168,543 |....cocvvviiinne 110,605
4. Surrender benefits and withdrawals for life cONtracts|..........cccceerrrrieuerenes (O N (O N 0 Joveeeeeee e (1 T 0
5. Dividends to policyholders and refunds to members |.........c.cocoveererirnnnnn (O N (O N 0 Joveeeeeee e (1 TR 0
6. Reserve adjustments on reinsurance ceded ............ oo (O N (O N 0 Joveeeeeee e (1 TR 0
7. Increase in aggregate reserve for life and accident
and health CONtracts ...........cococverueeeienecceeseeee e (436,401)[..coceevene 409,798 |...cvviirieine (123,617) [ 485,846 |.....ccccovvnnenn. (54,316
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and
accident and health contracts deferred and
UNCONECEEA ...t 165,415 [ 191,935 | 335,440 | 347,154 | 259,440
9. Aggregate reserves for life and accident and health
CONEFACES ..vvevieiiieieieieee et e 1,520,239 | 1,956,640 |......ccovvnnvee 1,546,842 |....coocoenveee 1,670,459 |..ooorirne 1,184,612
10.  Liability for deposit-type contracts ...........covveeeeeneforinniccciine 12,551 [ 11,653 [ 10,525 oo 10,233 | 7,998
11.  Contract claims UNpaid ...........cccoeerieeriererieenieeseses [ 54,039 |..coioieeees 51,972 | 58,899 |.oiiiieriee 67,106 |......ocvovevevennes 35,042
12.  Amounts recoverable on reiNnSUrance .............c.coccoco.feeeeeeeeieeieiieiienncns 46,958 | 40,906 |.ocooveveerenne 42,545 | 35,399 [, 28,272
13.  Experience rating refunds due or unpaid ............cocoofoeoeennniciciiniinnn [V TN [V TN P T [0 0
14. Policyholders’ dividends and refunds to members
(not included in Line 10) ....c.ovoveeereeeriecceieenesee e (U (U [V TN [V TN 0
15.  Commissions and reinsurance expense allowances
U .ottt [ 30,103 | 30,316 e 2 | T [ 6
16.  Unauthorized reinsurance offset ............ccococeveeeeesc o [V O [V O [0 [0 0
17.  Offset for reinsurance with Certified Reinsurers .......[....ccocooiciciiiinnenn [V O [V O [0 [0 0
C. UNAUTHORIZED REINSURANCE (DEPOSITS
BY AND FUNDS WITHHELD FROM)
18.  Funds deposited by and withheld from (F) ..........coco oo [V TN [V TN [0 [0 0
19, Letters of Credit (L) ..oovoveveveeeeeececccieeeeeeeeceeeeee e [V TN [V TN [0 [0 0
20.  Trust agreements (T) ..ccocoooeereeeeeeeeeceeeeeeeeseeeseeees e 1,854,853 |.ocvriine 1,825,029 | 1,450,795 |oieiie 1,474,263 |..coceenne. 1,321,329
29, OtEE (O) cvveoeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeeesseeee oo (L (L (| (| 0
D. REINSURANCE WITH CERTIFIED
REINSURERS (DEPOSITS BY AND FUNDS
WITHHELD FROM)
22, Multiple Beneficiary Trust ........ccccoveivevirrieeeeeresese e (O N (O N 0 Joveeeeeee e (1 TR 0
23. Funds deposited by and withheld from (F) ...........c.. oo (O N (O N 0 Joveeeeeee e (1 TR 0
24, Letters of Credit (L) oovovvveeeeeeeeeesiieieieeeee e (O N (O N 0 Joveeeeeee e (1 TR 0
25, Trust agreements (T) ...coocoveveeererereeeiiieieieieeeeees et (O N (O N 0 Joveeeeeee e (1 TR 0
26. Other (O) 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement Res?ated
(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Col. 3)

1. Cash and iNvested @SSEts (LINE 12) .....cccviiiieieieieieeeesieie ettt e 1,335,413,518 | 0 | 1,335,413,518

2. REINSUIANCE (LINE 16) ...oueuiiiiiieietiieiit ittt ettt sttt se sttt se e s sessesesebesesesesssessssesesesesenneeeneeesenenene 160,597,938 |.............. (160,597,938 |....covvereeeieeccine 0

3. Premiums and considerations (LINE 15) ........cccucuriiuiuereueriiinisiiisieteieseeesssssis st ssssssssesesesensssssss |eoeseseenenes (165,431,286)]........ccnc... 165,415,233 .o (16,053)

4. Net credit for Ceded rBINSUIANCE ............curiiiiciiciiciricieice sttt D 00 SN RS 1,582,011,536 |........... 1,582,011,536

5. All other admitted aSSEts (DAIANCE) ............c.cvurveereeeeeereereeeeeeeee e eeeseseee s ess e ene s s s s eses s s 53,232,713 0 53,232,713

6. Total assets excluding Separate ACCOUNtS (LINE 26) ........c.cceruereriereiereieieieieesieesiee e seeseessee e e 1,383,812,883 |............ 1,586,828,831 |............ 2,970,641,714

7. Separate ACCOUNt @SSELS (LINE 27) .....c.ocvivvieeeeeeceeeiieeeee ettt ettt es ettt s s s s s s s senn 15,871,445,745 0 15,871,445 745

8. Total assets (Line 28) 17,255,258,628 1,586,828,831 18,842,087,459

LIABILITIES, CAPITAL AND SURPLUS (Page 3)

9. Contract reSErves (LINES 1 @N0 2) ........ouiueiiiiiiiiriieeieieieieeneseresesieie ettt ssssese e e ee e 627,157,754 |............ 1,520,238,720 |............ 2,147,396,474
10.  Liability for deposit-type CONracts (LINE 3) ......eervrirerirueeeieiiiireriresieieieieee et sesee et ee e oo 8,717,265 |....cooenvee. 12,550,741 |..cooee 21,268,006
11, ClaIM TESEIVES (LINE 4) ....eiiiiiiiieirieteteiei ettt ettt ettt s et e ettt s e et s sn s oo eeas 14,167,327 | 54,039,370 |................. 68,206,697
12.  Policyholder dividends/member refunds/reserves (Lines 5 through 7) ........cccccoeeeeereereeeeeneneseeeee oo [0 [0 0
13.  Premium & annuity considerations received in advance (LINE 8) .........cccoeoeoiriririeieereeeeneeeeieeeee oo (L [0 R 6,073
14.  Other contract lADIIHES (LINE 9) .....viviueieieiieiieiirisietetei sttt se s b e e et ee e [0 [0 0
15.  Reinsurance in unauthorized companies (Line 24.02 minus inset amMount) ............ccooveeeeeeereneneneees fooeiciciiiics [0 [0 0
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset

BIMOUNLY c..oeee ettt a ettt s s et s s s ae s e s e s s s seses et e s s s s s s e s et s s s asseses s s s s sesese s s s s ses oo s e st s st ceeees [0 [0 O 0
17. Reinsurance with Certified Reinsurers (Line 24.02 INSEt @MOUN) ........c.eruiiiirieerieieeeeeeseeeeeeeee e [0 T [0 0
18.  Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset amount) ..............fooeecococeeieiiciciciceins 0 [ [0 T 0
19.  All other lIaDIliIES (DAIANCE) .......ovvurerieeeiririeeeieteirise ettt es et es s e e ense s s s e seseeeaena 13,703, 140 0 13,703,140
20. Total liabilities excluding Separate ACCOUNtS (LINE 26) ........cocvvvverererereeeiisieieieseseeesesseee e e 663,751,559 |........... 1,586,828,831 |............ 2,250,580,390
21. Separate Account iabiliies (LINE 27) .........c.cueveeviieeueeeeeeeeeieeee et eesee et neeeeees 15,871,445,745 0 15,871,445,745
22, Total HabilitIes (LINE 28) ......cvviuireiuieeiiesiirieirieise sttt sttt e 16,535,197,304 |........... 1,586,828,831 |......... 18,122,026, 135
23, Capital & SUMPIUS (LINE 38) ....oiuiueeieeiiicieieieee et ee e e s s s s s s s s sssesee s s nsnsesesennas 720,061,324 XXX 720,061,324
24. Total liabilities, capital & surplus (Line 39) 17,255,258,628 1,586,828,831 18,842,087,459

NET CREDIT FOR CEDED REINSURANCE

25, CONTACE TESEIVES ......uiuieieiieeteteteteataesese et eeeeses et e s e seteeesese e asse s e se b et et eseat s ssseeseteteseneeassesnssenesenenenssesforesnenenens 1,520,238,720
26, ClAIM TESEIVES ....c.euieiieeeeieieeet ettt ettt e et eae sttt s e s e e eeeses et e e s ee e s e s e s es e e s s s et esesenene e nasesesesesee|oeeseeaeieieeas 54,039,370
27.  Policyholder diVIdENAS/TESEIVES ...........cooiiiiiiiiiiiee e | 0
28. Premium & annuity considerations received in @dVANCE ............cooiiiiiiiiiiiiiiiie e e 0
29.  Liability for depoSit-tyPe CONIACES ........c.coivieriiieeiieieieeieteie ettt se et se s sessese|ese e s eeneneas 12,550,741
30, Other CONTaCt HADIIIEIES ........o.eueeeiieeececteieiee ettt es e s s s s nse st e s e s s s e s eseee ettt nec et en 0
31, ReINSUranCce CeAEd @SSELS ...........cccuririiiuciciiiieieiciciee sttt nen e 160,597,938
32. Other ceded reinsurance recoverables ..o 0
33.  Total ceded reinSUranCe reCOVEIADIES ..........coiuieurieemieeriieiieeiceeineee et 1,747,426,769
34.  Premiums and CONSIAEIALtIONS ..........cc.coueeueeeeieeeeeeeeeeeeeeeeeeeeeeee e e e eee e eee e eae e eee e eeeeeeeeeeeeeeeeneeaean e eeeeeaeaens 165,415,233
35. Reinsurance in unauthorized COMPANIES .............ccoiiiiiiiii i 0
36. Funds held under reinsurance treaties with unauthorized reinsurers ..............ccoccooviininniinicinies foo 0
37. Reinsurance with Certified REINSUMETS ......... ..o e 0
38. Funds held under reinsurance treaties with Certified Reinsurers ..............cccocooiiiiiiinii fo 0
39. Other ceded reinsurance payables/OffSets .............ccciiiiiiiiiiii e 0
40. Total ceded reinsurance Payable/OffSELS ...........cooi et ee e nnes 165,415,233
41.  Total net credit for ceded reinsurance 1,582,011,536
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

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

Direct Business Only

1. Alabama
2. Alaska ......ccceiiiii e
3. ANIZONA ..o
4. Arkansas ..
5. California ..
6. Colorado
7. CoNNECHICUL ... CcT
8. Delaware. ............. .. DE
9. District of Columbia . . DC
10, Florida ....coooiiiiiiiiiiiie e
11.  Georgia
12.  Hawaii ..
13. Idaho ....
14, HlNOIS ..o
15, Indiana ...
16. lowa .....
17. Kansas .
18.  Kentucky ..
19. Louisiana .. .
20. Maine ....... .. ME
21. Maryland ...... .. MD
22. Massachusetts . .. MA
23. Michigan ... .
24. Minnesota . .. MN
25. Mississippi .. MS
26. Missouri ... .. MO
27. Montana ...
28. Nebraska ..
29. Nevada ........
30. New Hampshire .
31. New Jersey .....ccccoverriieiiiiicciieccieecieee NJ
32, New MEeXiCO .....ccoouuiiiiiiiiiiiiie s NM
33. New York ..... NY
34.  North Carolina .. NC
35.  North Dakota .........cccceeveiiiiiiiiiiiiiiieee e
36, ONIO coeeeieeeece s
37. Oklahoma .
38. Oregon .........
39. Pennsylvania ..........cccoeiiiiiiiiiiiiiiii
40. Rhode Island .........ccoccoiiiiiiiiiiiiie e
41.  South Carolina .
42. South Dakota ...
43, TENNESSEE ...cccoiueiiiiieiiiiiiee et
A4, TEXAS .uueeeieeiiiiiiie e
45. Utah .....
46. Vermont
47. Virginia .....
48. Washington ..
49. West Virginia
50. Wisconsin ....
51.  Wyoming .........
52. American Samoa . .
53. Guam.............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.VirginIslands ...... VI
56. Northern Mariana Islands .. MP
57. Canada ......cccccceeevveennnns .. CAN
58. Aggregate Other Alien . oT
59.  SUDOAl ...eoeuiiiiiiiee s
90. Reporting entity contributions for employee benefits
91.  Dividends or refunds app
additions and annuities
92. Dividends or refunds applied to shorten endowment
Or premium paying period...........cccceevuerniueeeennenns
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)........cocviirriiiiiieiiiieiieeene
96. Plus reinsurance assumed...
97  Totals (All Business)........
98. Lessreinsurance ceded............ccceeviiiiiiiiiiiiiceennns
99. Totals (All Business) less Reinsurance Ceded

188,380
273,269

....... 460,577 |
4,549,761

743,195,301
74,319,606

817,514,907 |.

B 460,577 |.

........... 4,559,225

794,388,306 |
...... 308,327 |

743,383 681
74 5% 875

..817,976,556 |..

DETAILS OF WRITE-INS

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
Premiums and annuity considerations are allocated by state according to the residency of the policy or contract holder on the date the premium/consideration is received. GU and

Canada- Admitted to service exisiting business.

58998. Summary of remaining write-ins for Line 58 from
overflow page
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 0 0 0 0 0
9401.
9402.
9403
9498. Summary of remaining write-ins for Line 94 from
OVEIflOW PAJE .....eoovvviiiiiirieie e XXX oo [ R [V [0 U | I ISR (1 P, 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..............cccccevvees .. 3 4. Q- Qualified - Qualified or accredited reinsurer............cccoeeveeiiieniiienices i, 0
2. R - Registered - Non-domiciled RRGS..........ccooiiiiiiiiiiiiiiee e eeee s, 0 5. N - None of the above - Not allowed to write business in the state............. ...... 54

(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Col. 6, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Col. 6........ccccceene.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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
1. Alabama ... AL | [V 460,324 | O i 0 o [V 460,324
2. AIBSKE ..o AK o [V 0 oo O o O e (U 0
3. ATIZONA i AZ | [V 510,244 oo 0 [ O e [V 510,244
4. ATKANSAS ...ttt 7 = S P (1 PO 7,500 v O e 0 e (VN T 7,500
5. California .......ccoeoiriiriiinniee e CA [, 555 [iieiienee 936,234 | O e 0 o [V 936,789
6. Colorado 43 | 137,028 v O e 0 [ [V 139,171
7. CONNECHCUL ...c.cueiiiiiiiicee e CT [ 264 |........... 2,340,147 [ 0 [ O [ [V 2,340,411
8. DEIAWArE ..o 5] S U [V 15,978 [ O [ 0 [ [V 15,978
9. District of Columbia ..........ccccovevvieeiiececeeeeeeeee [ 5O (01 P 200,000 [oooovoveereeerieeeen O e 0 e (1 200,000
10, FIOMda .vcveeeiirreieccieinrvseeeeeenenessseeeeeenes. FL i 37,936 [ 6,173,360 [...ooereeeeceecn O [ O [ [V 6,211,296
11. Georgia ...
12, Hawaii ..o
130 1daN0 ..o
14, HlNOIS ..o
15, INdIi@na ..o
16, JOWA ..o
17, KANS@S ..o
18, KENIUCKY ..oveiiiiiiiiiieecee s
19, LOUISIANA ..o
20. MaINE ..o
21, Maryland ...
22. Massachusetts ...
23, Michigan ........ccccooiiiiiiii
24, MINNESOA ..o MN oo [V 0 oo O o O e (U 0
25, MISSISSIPPI «.vvevevererieeirieieieieeeseseeeeesieseeeseeeeseeeeenens 1Y/ T [V 0 oo O Lo 0 [ [V R 0
26, MISSOUI ..ottt 1Y@ 2N TR [V 35,107 e 0 e O o [V 35,107
27, MONEANA ..o MT i [V 0 oo O o 0 e [V R 0
28.  NEbraska .......c.cocovuiueueuiiniririrseieieeint e NE | [V 650,000 |....coeveveerenrreeeene O [ O o [V 650,000
29, NEVAJE ..o NV e [V 0 oo O Lo 0 [ [V R 0
30. New Hampshire ..........ccccoeeveeeveeereeeeceeeeeeeeenn [\ [ I R (01 460,577 oo 0 e 0 e [V 460,577
31, NEW JEISEY ...ooviuiiiiiiieieiesieeeieee s NJ [ 9,464 |........... 4,549,761 |ooeceinn 0 o 0 [ (U 4,559,225
32, NeW MEXICO ......coovevrveereerererereneersneeenenenensninenenes. NM o O 0 oo O o O i 0 [ 0
33. New York .... weren. 194,000,284 |.. .. 794,931,306
34. North Caroling ......ccccveveeveeeeeeeeeeeeeeeeeeesieicsece. NC v 617 |l 307,710 | O e 0 e 0 308,327
35.
36.
37.
38.
39.  Pennsylvania ..........cccccoeeveeeieereeseeesiesesenesiene. PA i 2,900 [, 2,108,998 |.....ooovvvveeinnn 0 e 0 e 0 2,111,548
40. Rhode Island .........c.cccoceeevveeeeeeceeeeeeeieeeeeeeeeeeeee. RE i 0 e 469,500 |....oovveverrrereeeens O [ O e [V 469,500
41, South Caroling .........cccceevvevveeeeeseeseeesisesesiesneees. SC v 4,134 541,192 [ 0 [ O e [V 545,326
42.  South DAKOta .......ccceeveeeveeeeeeeeceeeeeeeeeeeeeeiee. SD e O e 0 oo O e O e [V O, 0
43, TENNESSEE ..c.oecvveeeeeereeereeeieeseesessiessneesneenens TN i 0 s 64,435 | 0 e 0 o [V 64,435
B4, TEXAS ..oeeeveeeeeeeeeeeeeeeeereeereeereeeneeeneeeneesnsennseenees TX Jeeneineinninn 0 s 69,814 | 0 e 0 o [V 69,814
45, Utah ..o UT i O 0 oo O Lo 0 [ [V 0
46. 037 e 436,014 oo O e 0 o [V 437,051
A7, VIrGINIA .o VA | 394 | 1,382,019 | 0 e 0 e [V 1,382,413
48.  Washington ...
49. West Virginia
50.  WISCONSIN ...
51, WYOMING ..o
52.  AMEriCan SAMOA .........ccceuiuriiueiiieeeieeeieeneieeeeieens AS o [V 0 oo O e O e (U 0
53.
54.
55.
56.
57.
58. Aggregate Other AlIen ...........cccccevevveeeuceerereieeenne. (0} [ T [V 0 oo O e O e (O 0
59. Total 457,743 817,514,907 543,000 818,515,650
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF

INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

JACKSON NATIONAL LIFE INSURANCE
COMPANY OF NEW YORK
(NAIC: 60140; FEIN: 13-3873709)

JACKSON FINANCIAL INC.
(FEIN: 98-0486152)

JACKSON FINANCE LLC
(FEIN: 80-2461555)

JACKSON HOLDINGS LLC
(FEIN: 13-3389961)

PPM HOLDINGS, INC.
(FEIN: 36-4075540)

BROOKE LIFE INSURANCE
COMPANY (MI)
(NAIC: 78620; FEIN: 38-2764383)

PPM AMERICA, INC.
(FEIN: 36-3714794)

BRIER CAPITAL LLC
(FEIN: 81-4426599)

JACKSON NATIONAL LIFE
INSURANCE COMPANY (MI)
(NAIC: 65056; FEIN: 38-1659835)

PPM AMERICA PRIVATE
EQUITY FUND VII, L.P.
(FEIN: 83-0806367)

JACKSON NATIONAL ASSET
MANAGEMENT, LLC
(FEIN: 38-1659835)

JACKSON NATIONAL LIFE
(BERMUDA) LTD
(FEIN: 98-0396280)

HERMITAGE MANAGEMENT, LLC
(FEIN: 38-1659835)

JACKSON NATIONAL LIFE
DISTRIBUTORS LLC
(FEIN: 38-3241867)

PGDS (US ONE) LLC
(FEIN: 20-5383763)

SQUIRE REASSURANCE COMPANY II, INC
(FEIN: 81-4741212)

SQUIRE REASSURANCE COMPANY LLC
(NAIC: 13554; FEIN: 26-2773653)

SQUIRE CAPITALT LLC
(FEIN: 26-2773815)

MISSION PLANS OF AMERICA, INC.
(FEIN: 76-0575768)

SQUIRE CAPITALII LLC
(FEIN: 26-2774037)

VFL INTERNATIONAL LIFE
COMPANY SPC, LTD
(CAYMAN ISLANDS)

ROP, INC.
(FEIN: 58-2459516)

JACKSON CHARITABLE FOUNDATION, INC.

(FEIN: 81-3253602)

REALIC OF JACKSONVILLE
PLANS, INC.
(FEIN: 76-0606589)

PPM LOAN MANAGEMENT
COMPANY 2, LLC
(FEIN: 38-1659835)

ALLIED LIFE BROKERAGE
AGENCY, INC.
(FEIN: 42-1285968)

PPM AMERICA PRIVATE
EQUITY FUND VIII-A, L.P.
(FEIN: 87-1216737)
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NATIONAL PLANNING
HOLDINGS, LLC
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SCHEDULE Y

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 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 Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L0018 L. [JACKSON . [ e 65056 .... [38-1659835 .. JACKSON NATIONAL LIFE INSURANCE COMPANY ..... |..MI..... BROOKE LIFE INSURANCE COMPANY Ounership .100.000 ... | JACKSON FINANCIAL INC ... .
0918 L. [JACKSON ..o [ e 78620 ....|38-2764383 .. BROOKE LIFE INSURANCE COMPANY ... .| JACKSON HOLDINGS LLC .. .| Ounership.. .100.000 ... | JACKSON FINANCIAL INC
JACKSON NATIONAL LIFE INSURANCE
0918 L. [JACKSON ..o [ e 60140 ... | 13-3873709 .. NEW YORK . ..| JACKSON NATIONAL LIFE INSURANCE COMPANY ... | Ownership .100.000 ... | JACKSON FINANCIAL INC ...
L0018 L. [JACKSON . [ e 13554 ....|26-2773653 .. SQUIRE REASSURANCE COMPANY LLC ... LML .| JACKSON NATIONAL LIFE INSURANCE COMPANY ... | Ownership .100.000 ... | JACKSON FINANCIAL INC ...
0918 L. [JACKSON ..o [ e 16094 ....|81-4741212 .. SQUIRE REASSURANCE COMPANY 11, INC. .... Ml s IA........ JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ownership .100.000 ... | JACKSON FINANCIAL INC ...
..[81-4426599 .. BRIER CAPITAL LLC . |BROOKE LIFE INSURANCE COMPANY .. Ounership.. ..4.100.000 ... [ JACKSON FINANCIAL INC
13-3389961 .. ... | JACKSON HOLDINGS LLC ... JACKSON FINANCIAL INC Ownership.. .100.000 ... | JACKSON FINANCIAL INC ...
98-0486152 .. NEW YORK STOCK EXCHANGE . | JACKSON FINANCIAL INC. ......... PUBLICLY TRADED Board of Directors.. ..0.000 ... | JACKSON FINANCIAL INC ...
..| 80-2461555 .. JACKSON FINANCE LLC .... .| JACKSON FINANCIAL INC ... .. | Ownership ..}.100.000 ... | JACKSON FINANCIAL INC
38-1659835 .. e |- JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ounership .100.000 ... | JACKSON FINANCIAL INC ...
38-1659835 .. JACKSON NATIONAL ASSET MANAGEMENT, LLC ....... . JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ownership .100.000 ... | JACKSON FINANCIAL INC ...
..| 38-3241867 .. JACKSON NATIONAL LIFE DISTRIBUTORS LLC B .| JACKSON NATIONAL LIFE INSURANCE COMPANY ... | Ownership.. ..4.100.000 ... [JACKSON FINANCIAL INC
98-0396280 .. JACKSON NATIONAL LIFE (BERMUDA) LTD. .......... LB IA........ JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ownership .100.000 ... | JACKSON FINANCIAL INC ...
20-5383763 .. PGDS (US ONE) LLC JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ounership .100.000 ... | JACKSON FINANCIAL INC ...
.| 26-2773815 .. SQUIRE CAPITAL | LLC .| JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ownership.. ..}.100.000 ... | JACKSON FINANCIAL INC
26-2774037 .. SQUIRE CAPITAL Il LLC .... JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ounership .100.000 ... | JACKSON FINANCIAL INC ...
76-0575768 .. MISSION PLANS OF AMERICA, INC. JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ownership .100.000 ... | JACKSON FINANCIAL INC ...
ROP, INC. oo, .| JACKSON NATIONAL LIFE INSURANCE COMPANY ... | Ownership.. ..4.100.000 ... [JACKSON FINANCIAL INC
VFL INTERNATIONAL LIFE COMPANY SPC, LTD. .... |..CYM....]....... IA........ JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ownership .100.000 ... | JACKSON FINANCIAL INC ...
76-0606589 .. REALIC OF JACKSONVILLE PLANS, INC. ............ L) ST NIA....... JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ounership .100.000 ... | JACKSON FINANCIAL INC ...
..| 42-1285968 .. ALLIED LIFE BROKERAGE AGENCY, INC. .| JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ownership.. ..}.100.000 ... | JACKSON FINANCIAL INC
52-2081725 .. NATIONAL PLANNING HOLDINGS, LLC R JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ounership .100.000 ... | JACKSON FINANCIAL INC ...
83-0806367 .. PPM AMERICA PRIVATE EQUITY FUND VIT L.P. ... |..DE.....|...... NIA....... PPM AVERICA, INC .... Management.... .. | JACKSON FINANCIAL INC ...
..[ 38-1659835 .. PPM LOAN MANAGEMENT COMPANY 2, LLC ............ ...NIA....... [PPM AMERICA, INC . . | Management. ... [JACKSON FINANCIAL INC
87-1216737 .. PPM AMERICA PRIVATE EQUITY FUND VIT1-A L.P. DE.....[...... NIA....... PPM AMERICA, INC .... Management.... .... | JACKSON FINANCIAL INC ...
36-4075540 .. PPM HOLDINGS, INC .... JACKSON HOLDINGS LLC .. Ounership ..| JACKSON FINANCIAL INC ...
..| 36-3714794 .. PPM AMERICA, INC. ... ...NIA....... |PPM HOLDINGS, INC. .... .. |Management. .. 0. .... | JACKSON FINANCIAL INC
81-3253602 .. JACKSON CHARITABLE FOUNDATION, INC. .... M) NIA....... JACKSON NATIONAL LIFE INSURANCE COMPANY ... [Ounership .100.000 ... | JACKSON FINANCIAL INC ...

Asterisk

Explanation




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK
SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

28]

1 2 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer’s Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
..... 78620 .....|38-2764383 ..... [Brooke Life Insurance Company ............cc.... |ooveeeeeee..... 90,000,000 oo oo e (89,960,000) ... (777,218)
.................. 38-1659835 .....|Jackson National Asset Management, LLC .... ...(607,000,000)].... ...(623,914,603)]....
..... 65056 .....|38-1659835 ..... [Jackson National Life Insurance Company .. 157,000,000 eeeeeenenns (411,554,369)
..... 60140 .....|13-3873709 ..... [Jackson National Life Insurance Company
Of NeW YOrK .ooovvccciir e [ 0 oo 0 i 0 i 0 Lo (24,274,600) | e O [ i 0 i (24,274,600)
52-2081725 ..... National Planning Holdings, LLC .............. 0 ....5,000,000 |....
... [ 38-3241867 ..... Jackson National Life Distributors LLC ... |ooovciciiniiciicnnne (U RN .(21,775,039)|.... .(21,775,039)|....
.................. 98-0486152 .....|Jackson Financial Inc. .360,000,000 |.... .....135,000,000 |.... ... 1,697,847 |.... .916,030,004 |....
.................. 36-4075540 .....|PPM Holdings, Inc. ...... USRS | I ..15,000,000 |.... ....6,048,606 |....
.................. 36-3714794 .....|PPM America, linC. ...ccccoeveerevnnnee 0 . .. 57,487,956 |....
..... 16094 .....[81-4741212 .....|Squire Reaassurance Company |1, Inc. ... foeeeoeieieiciiieeenn0 o0 ,155, eeeeeeieeeneennn 1,779,401
.................. VFL International LIfe Company SPC, LTD .. [cccoevevivinnnviiiiciennn 0 [l 0
.......... 26-2773653 ..... .(10, ....(10,138)]....
.................. 80-2461555 .....[Jackson Finance LLC ..89,960,000 |....
9999999 Control Totals 0 0 0 0 0 0 XXX 0 0 271,648,554
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SCHEDULE Y

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

Granted 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)
BROOKE LIFE INSURANCE COMPANY .......cccvivriieeieriirircnenne JACKSON HOLDINGS LLC ...veeeeieeeeiccieieieeeeeieieeeeeeies eeeeeeeeeieeeieeene 100.000 |........ NO........ JACKSON FINANCIAL INC. oot JACKSON ..ttt neeiennne oeeeeenneeieeesneens 100.000 |........ NO........
JACKSON NATIONAL LIFE INSURANCE COMPANY .........ccccoeee. BROOKE LIFE INSURANCE COMPANY .....c.cooviiericrniririiieieis oereereecieinininene 100.000 |........ NO........ JACKSON FINANCIAL INC. .ot JACKSON ..ttt neeiennne oeeeeenneeieeesneens 100.000 |........ NO........

JACKSON NATIONAL LIFE INSURANCE COMPANY OF NEW YORK

JACKSON FINANCIAL INC. ..o




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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 ...........cccccviuiurveueiiieeeieciee et 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 ...........cociiiiiiiiiiieeeeees YES
4. Will an actuarial opinion DE fiEA DY MAICH 12 .........c.cuiiiieieceeieieieeececte ettt s sttt s s s s b st ss e s e b s es e s s s s es s s s et s s s s s s e s s s es s s et et s s s s st ese s s s nseee YES
APRIL FILING
5. Will Management's Discussion and Analysis be filed DY ADFIl 17 ..........c.eueiircueeeieieieeeceeeeee ettt a et s et s s s s e esese s s sssssesennas YES
6. Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the NAIC by
April 1? (Not applicable to fraternal DENEit SOCIBHES) ...........ccciiieiiiiietetetet ittt ettt ettt ettt ettt eae et et et et et et e s esese s et et et et et et esesess et et esesesesesesnsn s ssesesetesesn YES
7. Will the Supplemental Investment Risks Interrogatories be filed Dy APFl 12 .........cciiiiiiiuieeieiceeeeecte ettt es st sns et es s ssaeaenas YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.ouoviieieieceeie ettt s et e s s s et et s s eses s sanansees YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccooiiiiiiiiiiiicieee 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 17 ........cccocciiiiiiieniicniciiccs NO
12.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 17 ..o 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 IMEBICN 12 ..ottt s e e e e 22 e s e s e e e s o222 s e s e s a2 a2 22 s e Ao s e e a2 22 A e A e s o2 a2 22 e e s e e e A e 222 s e s e s e s a2 e e s e s e s eses s e sn s e s et es s s sesesesesesnanas YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 17 .........ccccccviiiiiiniiicee, 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 IMBICH 12 .ottt ettt s s s e a2 s e s e e eeee 22 s e s e s e e e 222 s e A e s a2 222 s e s e e o2 a2 22 A2 e e e a2 22 e 2 A e s e e ee S 2 eAe A e s e e a2 Aeseeesee a2 e eaeseses s nse s et esesesnsnsesesesna NO
17.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by

IIBICI 12 ettt ettt ettt ettt a sttt et et et et et s sa e st et et a2 et et et e s e A e et e s e s et et et s eA e Attt et et et e A oA eAe At et es ettt et et eAeA st et et et et et et eaeae s et et et et e b et eaee ettt et et et et et ean s s s etne 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 MEICH 17 ...ttt ettt sese e e e e s eses s e e eseseseeee2s 2 s esesee e 222 a2 A eseeee 22 e s e s e e e e a2 e ae s e s e s e s s e s e s e s et eses s snsesesesesnanaas 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 MEICH 17 ...ttt eae s e e s s e s e e s e s e s s 2 e sesee e s e s e sesesesese e sesesesesnsnsnseeeen 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 by March 17 ... 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 MEICH 17 ...ttt ae s s s e e s e s e s e s s e seses e s e s s e seseseses e e sesesesesssnsnseeeen NO
23. Wil 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. Wil 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 .................. SEE EXPLANATION
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 IMAICH 172 ...ttt ee e ss s e 2 eseaeses e e 22 s eseses e 2 e e s e A e s e s ee 22 e s e s e s es e 22 aesesee e s e e e s e s et eses s sesesesesesnanaas NO

56
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26.
27.
28.
29.

30.
31.

32.
33.

34.
35.
36.

37.

38.
39.
40.
41.
42.
43.
44.
45.
46.
47.

1.

12.

13.

16.

17.

18.

19.

20.

21.

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
INAIC DY MBI 17 ettt et e e e £ oo s e £ e e e ae £ e e e s e e ae e et e e e e e e e e e e et ea e e e e e et e aeeaeeaeeaeeaeeaeeaeeaeeaeeaeeaeeae e e e e e e ese et e e eaeeneeanennaa

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 RSSO

Will the Worker's Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies)

Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 17 ...

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ...

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 MArCHh 17 ...ttt a e et a et e e et e et e e a e e e ae e e a e e et e et e st e s e e st e e et e e ae e eaeeeateeat e et e st e ne e s e e s e eaneas

Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MArch 17 ... ettt et e e e e et e e e e e ae e e e e e e e e e ae e e e e e e e e e e e e e e eaeennan

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
NAIC DY MAICH 1.ttt ettt bt h st s b b eh et e e et eh e eb et ee s et e b et e s et e b et e s et es et es et s e he et b et s et e s ettt ea e en i

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 .........ccooiiiiiiiiiiieese e
Will the Health Supplement be filed with the state of domicile and the NAIC by March 17 ........ccioiiiiiiii e
Will the Market Conduct Annual Statement (MCAS) Premium Exhibit for Year be filed with appropriate jurisdictions and with the NAIC by March 172 .....

APRIL FILING

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by
Y L1 OSSPSR

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 ...

Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies) ..

Will the Accident and Health Policy Experience Exhibit be filed by April 17 ...
Will the Supplemental Health Care Exhibit (Parts 1 and 2) be filed with the state of domicile and the NAIC by April 1? .
Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 307 ....

Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1?7 .........c..........

Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by April 1?7 ...
Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 1?
Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 1?7 ............

Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 1? ...
AUGUST FILING
Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ...

Explanations:

Certifications will be prepared in accordance with VM-31 and included in the PBR Actuarial Report which shall be submitted to the state of domicile no

later than April 1.

Bar Codes:
SIS Stockholder Information Supplement [Document Identifier 420]

Medicare Supplement Insurance Experience Exhibit [Document Identifier 360]

Trusteed Surplus Statement [Document Identifier 490]

Participating Opinion for Exhibit 5 [Document Identifier 371]

Actuarial Opinion on Separate Accounts Funding Guaranteed Minimum Benefit
[Document Identifier 443]

Actuarial Opinion on Synthetic Guaranteed Investment Contracts
[Document Identifier 444]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

6
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6
6
6
6
6
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

22.
25.

27.

28.
30.
31.
32.
33.
35.
38.
39.
40.
41.

42.

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

Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance
for Equity Indexed Annuities [Document Identifier 452]

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
[Document Identifier 454]

Workers' Compensation Carve-Out Supplement [Document Identifier 495]

Medicare Part D Coverage Supplement [Document Identifier 365]

Relief from the five-year rotation requirement for lead audit partner

[Document Identifier 224]

Relief from the one-year cooling off period for independent CPA

[Document Identifier 225]

Relief from the Requirements for Audit Committees [Document Identifier 226]

Health Care Receivables Supplement [Document Identifier 475]

Long-Term Care Experience Reporting Forms [Document Identifier 306]

Credit Insurance Experience Exhibit [Document Identifier 230]

Accident and Health Policy Experience Exhibit [Document Identifier 210]

Supplemental Health Care Exhibit (Parts 1 and 2) [Document Identifier 216]

Actuarial Memorandum Required by Actuarial Guideline XXXVIII 8D
[Document Identifier 435]
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OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Year Prior Year
1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
2504.  Prepaid 0ther XPENSES .......o.ocooioicececeiieieieeeeeeeeeee e |oveieiesesee s 45 517 oo, A5 517 oo 0 [, 0
2597. Summary of remaining write-ins for Line 25 from overflow page 45,517 45,517 0 0
Additional Write-ins for Exhibit 2 Line 9.3
Insurance 5 6 7
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business Investment Fraternal Total
09.304. Total Consulting Expenses ........ccccocoeees foovevennnnnn. 354,212 [ [0 [0 R 0 Joovoeeeeeeeieeee 0 Joovoeeeeeieeen (V) 354,212
09.397. Summary of remaining write-ins for Line 9.3
from overflow page 354,212 0 0 0 0 0 354,212
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SUMMARY INVESTMENT SCHEDULE

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. GOVEIMMENES ..ottt sesesenen e 8,020,887 |............ 0.601|......... 8,020,887 |....covoeererennn 0 | 8,020,887 |............ 0.601
1.02 All Other GOVEIMMENLS .........c.cvoveveeeeeeiiiereeereeeeeeeeeeeseeeeeeesseeseneseseseesreseseeeeeenseeenenens O oo 0.000 [creeeeeereeeeiienes 0 [ O [ (0 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ...............c.cooo e 1,418,897 |.............0.106 |......... 1,418,897 oo O 1,418,897
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEEA ...t e 0 fereeennn 0000 [ [0 [0 0
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAFANTEEA .......oveeeeeeeeeeeecee et 7,334,940 |.............0.549 |........ 7,334,940 oo [V} 7,334,940
1.06 Industrial and MISCEIIANEOUS ..........ccovoirururirieiieieeeeeeeeeeeeeee s .1,282,723,405 .. 1,282,723,405 |......ooee 0(.1,282,723,405
1.07 HyDrid SECUMHES ...vcvevieiiiiicieicicee st 0 foreeenen 0000 [ (O R (O R 0
1.08 Parent, subsidiaries and affiliates ............c.cocerriinnrrriecieee e 0
1.09 SVO identified fuNds ..........ccccoeiiiiniiiii ]
1.10 Unaffiliated bank loans 0l
1.11 Unaffiliated certificates of dEposSit .........cccoveiiiiiiiiiiiice s 0
1.12 Total 1ong-term DONAS ........c.ovoiiueereeieiieeeeceeee e eseees . 1,299,498, 129
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ............cccooeerenrnnrnncinienes o [V 0.000 [oeeeeeereeeeiiennee [0 [0 (0 0.000
2.02 Parent, subsidiaries and affiliates ............ccccoovevveeeieeeeeeeeeeeeeeeeeee e e [0 0.000 |.ooveeeeiees [0 [ (1 O 0.000
2.03 Total preferred StOCKS .........ceuriiiriniriririeieieeecsesessie e e [V 0.000 [creeeeeereeeeiienes [0 [0 (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ............cccooo fooreinccccnie [V 0.000 [creeeeeeeeeieirienes [0 [0 (0 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccoovvererereeeeec oo 708,188 |.....co.nn. 0.053 |............. 708,188 | (O 708,188 |............ 0.053
3.03 Parent, subsidiaries and affiliates Publicly traded .............cccocovveereeeriesoeeeeenceccees (0] I 0.000 |.ooveeeieeieens (01 (1 AT (1} T 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccoovevveevieeieeeeeeeeeeeeeeee e [0 I 0.000 |.ooveeieeieees [0 [ (1 O 0.000
3.05 MULUAI FUNGS <....veieceeececee et e [V 0.000 [oeeeeeereeeeiiennee [0 A [0 (0 0.000
3.06 UNit iNVESIMENT rUSES .....cvveeiieieieie et e [V 0.000 [eeeeeeeereennne (U [V (V) 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieieiieieieeeeccc e e [V 0.000 [oeeeeeereeeeiiennee [0 [0 (0 0.000
3.08 Exchange traded fUNS ............ccoveueueueeiiiriieieieeee e e [V 0.000 [eeeeeeeereennne (U (O R (O 0.000
3.09 Total COMMON STOCKS ....vveeiiaerceceeiriresesceeeeieese et seneee e eseeeaees [eencicieas 708,188 |............ 0.053 |............. 708,188 | [V 708,188 |.....envev 0.053
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ......ccuiueiiiieieieie e
4.02 Residential mortgages ....
4.03 Commercial MOMGAgES ..........ccccoiruiriiiiiiie e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total MOortgage l0aNns ..........cccveciiiiiiiiiiieciee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.cevevrriiririeieieieieeesesesee e e (O 0.000 [.ooovvereiereinee (O R [0 [0 0.000
5.02 Properties held for production of iNCOME ...........ovuruereeeininnnseeeienes o [V 0.000 [oeeeeeereeeeiiennee [0 [0 (0 0.000
5.03 Properties Neld fOr SAIE ............covoveuieveueeeeteeeteeeee et e (O 0.000 oo (O R [0 [0 0.000
5.04 Total re@l €StALE .......c.c.eueeeeiieececeeeee e e [V 0.000 [coeeveeeeeeeeiiennes [0 [0 (V] 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccoerninierernineeee s e (24,026,410)|............ (1.799)|...... (24,026 ,410)|......cvovrrrernne 0f..... (24,026,410)........... (1.799)
6.02 Cash equivalents (Schedule E, Part 2) .........ccccovvieennnncennneeens [ 54,796,520 |............. 4.103 |........ 54,796,520 |......... 3,565,134 |........ 58,361,654 |............. 4.370
6.03 Short-term investments (Schedule DA) ..........cccoovrrrereeneneseseeee e [V 0.000 [oeeeeeereeeeiiennee [0 [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|ooo.... 30,770,110 |............. 2.304 |........ 30,770,110 |......... 3,565,134 |........ 34,335,244 |............. 2.571
7. CONTACE I0ANS ...ttt s s s s s s s snsees [eoeeennicaas 375,616 |............. 0.028 |............. 375,616 [ [V 375,616 |............. 0.028
8.  Derivatives (SChedUIE DB) .........cccceurueuriiieieieieieieeeeeieie et e [V 0.000 [.eeceveeeieennne 0
9. Other invested assets (SChedule BA) ...........ccoeiiirinrrrieeeeessesse e oo [V 0.000 oo 0
10.  Receivables for SECUMHIES .........ccrriieirieirieeieeeeeee e o 496,341 |.............. 0.037 [oveeneee 496,341
11.  Securities Lending (Schedule DL, Part 1).........ccoeereinninieeeeeeeeseneseeeeees e 3,565,134 |............ 0.267 |........ 3,565,134
12.  Other invested assets (Page 2, LiNe 11) ....coovveueueveieeeeeieeieee e 0 0.000 0
13. Total invested assets 1,335,413,518 100.000 [ 1,335,413,519 3,565,134 | 1,335,413,518 100.000
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prior year

2. Cost of acquired:
2.1 Actual cost at time of acqUISItION (Part 2, COIUMN B) .........uiiiiiiitiite ittt bbbttt bbbttt b e bbbt e s R e e R e ebe st e sbeabesbestesaesteereaeas
2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ... et aae e obeebeab e e b e oL e s b e s b e e b e e b e e b e abe s bestesses e e s e e e

3. Current year change in encumbrances:

3.1 T0talS, Part 1, COIUMN 13 ...ttt e bbb b E e E £ E e b e S b £ S E e e E £ £ E e e E e S E e e E e e E e e E e £ E e e b e e b e e b e e b e e b e ebeaae s eR e e R e e b e e b e e b e s b e b e b et e b b

B2 o] e= = =T R A O] [¥T T PSR
4. Total gain (loss) on disposals, Part 3, Column 18y, ........ g........ g ....... A .........] e B i, e
5. Deduct amounts received on disposals, Part 3, R AL W R U RN

6. Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... [ NS . \G....... ... BN ... o B
6.2 Totals, Part 3, Column 13 ...
7. Deduct current year's other than temporary impairment recognized:
8 B ) = T =T i TR 7o 10T T o e PP PNS
A7 o] e= =T B A O] [¥T T O PSS

8. Deduct current year's depreciation:

Lo B o] e= S =T R O] ¥ Ty TR
LA o] = R =T T o 10 oo T O O TN
9. Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+6-7-8) ........cccuiiiiiiiiiiitt ittt bbbttt e bbbttt e e e e e e e e e e e e ene e
O B T=Yo [WTe: & (o] e=T W ToT 0 P=Te (4411 C=Yo IR=Ta g o TU o OO ORRRPRRRY
11.  Statement value at end of current period (LiNe 9 MINUS LINE T0) .......iuiiuiiiiiitiiiiie ittt bbbt bbbt bbb £ £ bt E e b £ e e bt ARt e bt e bt e b e e bt eb e et Semeemeeneene e e e e ene e e naeenennen

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PrIOT YEAT ......c..iiiiiiiiiieie ettt 2eeee e e e e e e e e e e e e e eneens
2. Cost of acquired:

2.1 Actual cost at time of acqUISIION (Part 2, COIUMN 7) ......oiuiiiiiiiie ettt bbbt bbbt bbbt bbb e e R e et e ebestesaestestestesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........c.. et eeae eabeeb oo b oo b e e b e oL e e b e e b e e b e e b e abe s bestessess e s e s e e e
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...

B2 o] e= = =T R A O] [¥T T PSRN

4. ACCIUAI OF GISCOUNL ...ttt ettt h bt b e bt E e bt e b e S b £ e h e e H e e E £ £ E £ e E e £ E e e H e e E e £ E £ e E £ £ E £ £ E e £ E £ e E e £ E e SE e S E e eE e £ R e o E e S b £ 4R e 4 E e e E e e E e £ E e e b e e b e e bt e R e e b e eheebeabe s Sn e s e s et et et et e et
5. Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 ... R ... B 2 BB O N

5.2 Totals, Part 3, Column 8 ... . [ ... ... BT R

Total gain (loss) on disposals, Part 3, Column 135 .. g . I ... L N B B ... s
Deduct amounts received on disposals, Part 3, CEEEMN ... N ..... A ... ... . B e e

Deduct amortization of premium and mortgage in INTTS QN0 COMMMMIITENT fEES ..o et iuieitiareesteerueanseansaenseansesnsessessseesseesseenseenseansesnseansesssesseesseasses seeseessssiseeseasesseasssansens

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ... b s a e e e b sr e

10. Deduct current year’s other than temporary impairment recognized:

10,1 Totals, Part 1, COIUMN T ... h bbb E e s b E e b e e R e e b e s b e s b e e b e e b e e b e s h e s b e s b e saean e SR e SR e e R e e R e e bt e b e et et e r e e

O e = S e Ty A o] [0 T W OSSP N
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......ccoeruiriiriiiiiririieieieieieeeies eeeeeeeee e
B o) c= I V1ol g = (o= T o OO TERRRRRRY
I S U o] (ol = N (Y=Yl B o U T SRR
R D T=Yo (W 1o o] e=T W ToT 0 PoTe (411 C=Yo IR Ta g o TU o TR
15. Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) ......oiuiiiiiiiiiiiie ittt bbbt bbb e e e e e e e e enen
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© ® N o

10.

1.
12.
13.

-

> N

® N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOM YEA ..........iiuiiiiitiitiite ettt b ettt bbb bbb b £ £ b e e E A E R e e R AR £ ARt AR e e bt e bt e bt e b e e b e b e s Seemmeese e e ene e e e e e e e e e e nneens
Cost of acquired:

2.1 Actual cost at time of acquISItIoN (Part 2, COIUMN 8) .........iii ittt bbbttt bbbttt b e bttt e aR e e R e ea e s re s b e sbestestesaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...t eeae eabeebeeE e e b e oL e e b e e b e e b e e b e e b e abe s besteases e s e s e s s
Capitalized deferred interest and other:

o B ] = E T =T i TR o1 10T o e RO PRPRTPNS

B2 o] e= =T R A O] [V T o PSS
P aXeTe (U= o e TotoTU o | PN
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ... A ... .. B

5.2 Totals, Part 3, Column 9 ... B ¥ W ... A o R ... e

Total gain (loss) on disposals, Part 3, Column 198 ... \GEEE... . \EA...... 4. ... BN ... B e e
Deduct amounts received on diSPOSalS, Part 3, COlUMN 16 .. e e eee e eeesteesteteasteaaseeesnsetensessnssnesnsesesssessnssessnssessnsessnsseesnseseansessnssessnse soeeeensseeanssessesasseeanaeeans
[DI=Ye (W1 @=Toqlo) g V4= Y ile o le) f o 4=Taa 1[N g g IF=Ta o lo =T oY (=Y or - ilo] o PP
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = E T =T i B o1 10 T o e AP PRPRPNS

LS o] e= =T R A O o) [¥T T PSS
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb bbb e b e s h e s b e e b e b e e b s h s e e s b e saeaa e SR e SR e e R e e R e e R e b et et e e e e

O e = S e Ty i A o] [0 T W B O S
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......cciiiiiiiiierieitiieee ettt bttt bttt ettt beabe s Seeeeeeeea e e e e e e eeeeeneens
[DI=Ye (W1 o) e=T Mo g P=Te [ga 11 C=To IR= 100 T UL PR

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....iuiiiiiiiieitiiiiitese ettt bbbt bbb bbb £ £ e b £ bt bR e bt e bt e bt e bt e bt e bt abe s Smmemneeneene e e e e e e e e e e nennen

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PriOT YEAI ...........eoviuiiiieiiiettiiete sttt etest et et st esestesestesessesessesessese s eseseebassasessssesessesessesessesessesessebenssbesesbenes Sebeseenenes 1,318,197,302
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ccviuiiiiuiiiteeetee ettt e tete et ete et et e e et et et eae et ese et esessese et ese et et e s esessatessasesessesessesessese st etesesensatenssaensassenteseneesenean 112,713,604
AACCIURL OF GISCOUNT ...ttt ekttt sttt ettt te st te st e be e et e e beseebeseebeseesesessesessesessese s eseseesese e s ese e b ese a8 ese e s ese e s eseeses e s b e s b ens b essebeseesesensesessesessebe s esenen 1,282,928

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECON 1, COIUMN 15 ..ot e e e e e e et e e e e e eaaaeeeeeeeassaeeeeeeessssseeeeeanssseeeeeennsseeeeeaanns

4.3. Part 2, SECHON 2, COIUMN 13 ..o ittt e e e et e e et e e e e e e e aeeeeaseeeasseeeaseeesseeensseeassaeesseeesnseeanseeennsaeenseennneen

4.4. Part 4, Column 11

Total gain (10ss) 0N diSPOSAIS, PArt 4, COIUMN 1O .....ocuiiiiiiiiiii ettt e et et e se st esesaese st esessetessese s e seseeseseesese e s esessesessesessebe s ese s ebeneebensabenssaesesaans seesseseneesennas (4,532,814)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ciiuiuioiieieieeeeeeteee ettt e et e e e et e e et eaeeseseeseseseseaseeneseneesennane 125,415,307
DedUCt AaMOTtIZALION OF PrEMIUM .......cuiiiiiietiiete ettt ettt ettt et est et e e et ese et es e et es e sesessese st eseseeseseesese s es e s ese s esesseses s et essesess et es st ese s ese st ese st eses s et essesese s esssen ceseseseeseseanenes 1,783,452

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt eae ettt e e et et et et e s s et et e s e s et et e s es e et s es e s e s et et e s esesesses e s et et e b eseseaesseses et et e s et eseas st asesesabeb ek ebee et et et e e bbbttt 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt s e e a2 oeE e e e st s b et et seh s et e s tacae 2osansnsnaetesnsennsnaesasn s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ouuiuieiieeeeeeececce ettt ettt et a st et e s e s e s e s e s s s st e s e s e s e s s s s s s s st eseseseseasas s st et et eseans febebebestatatneasebetebebeaeaene 0

8.4, PArt 4, COIUMN 15 ...ttt ettt ettt s b b e te e b4t 8 e R e e £ eh e E e84 £ eE e E e E 04 £ R L E SR b1 e eA bbbt ts b b e b e enennnsea et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

LTS R =T TR 7o) 1FT 3T e PSSRSO 0

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt ettt et e s e s e s e e s e st et et e s e s s s s s s st eseseseseasas s st et et eseans Hebebesestt et neasenebebebeataens 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt e et e et s et e s e s s et e et e s s et e e es s et et e e e s et et et naene 2oensnsnsesesesannanes 427,423

9.4, PArt 4, COIUMN 13 ...oeitieieieie ettt ettt ettt ettt et e et et et et et s e s ae s et e s e s et e s et e sess s es e s et et et et essss s eses e s et et esesess et es et et eses et esesnaseseseseseb ek ek ee ettt ne st benetes 9,900 ..o 437,323
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooviiiiiiiiiiiiiine e e (147,435)
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9+10) .......ccccviueirieirieririetiisteestesesesesaereseese s s s sesssse s ssesessessssesessens cesesesenes 1,300,206, 317
[DLte [N lwt i (o) =TI aTeT g F=Te g Ty (=T o IR=Ta 4o U TSR 0
Statement value at end of current period (LINE 11 MINUS LINE 12) .....ciiiciiiiuiiiitiiitei et sietestete s te st et be e besesbesessessssesessesessesessesesesessesesssbesessessssesesaass sessesennane 1,300,206, 317
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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 .........ccoeveveveeeeereeeee e 8,020,887 |.ceveverees 7,546,369 |....coovevernne 7,925,419 | 8,058,39%4
Governments 2. CANAAA ..o e 0 freeeeeeeeeeee 0 freeeeeeeeeeee [0 OO 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 8,020,887 7,546,369 7,925,419 8,058,394
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 1,418,897 1,416,363 1,428,045 1,412,782
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
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 7,334,940 7,034,944 7,329,640 7,309,436
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeeee o 1,005,673,166 |................ 933,961,629 |............ 1,008,804,154 |............ 1,007,783,512
Il_dentifieLch F‘;ff‘lfjs’(v g"gf‘l',i?te? Bar;k 9. €CaNAdA ...ccooueeeeeeeeee e e 38,451,551 | 36,681,365 |...cocvenveee 38,589,904 |................ 38,475,000
oans, Unaffiliated Certificates o .
Deposit and Hybrid Securities 10.  Other Countries 238,598,688 225,978,942 238,764,163 238,410,619
(unaffiliated) 11. Totals 1,282,723,405 1,196,621,936 1,286, 158,221 1,284,669, 131
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 1,299,498,129 1,212,619,612 1,302,841,325 1,301,449,743
PREFERRED STOCKS 14.  United States .......cccoeoceveeieeceeccee e 0 freeeeeeeeeeee [0 O 0
Industrial and Miscellaneous 15, CANAAA ...vevceeceeeeeeeeee e 0 freeeeeeeeeeee 0 freeeeeeeeeeee 0
(unaffiliated) 16. _ Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 ] .0 . ...0
Industrial and Miscellaneous 21, Canada .......cccceeieeeee e
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 708,188 708,188 715,538
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 708,188 708,188 715,538
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25. Total Common Stocks 708,188 708,188 715,538
26. Total Stocks 708,188 708,188 715,538
27. Total Bonds and Stocks 1,300,206,317 1,213,327,800 1,303,556,863
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Bo
2

ok/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1
Over 1 Year

Over 5 Years

4
Over 10 Years

7

8
Col. 7 as a % of

9
Total from Col. 7

10
% From Col. 8

12
Total Privately

NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Total Current Year Line 12.7 Prior Year Prior Year Placed (a)
1. U.S. Governments
TANAIC T e e 9,022 | 7,991,666 |....cooveveeenn20,027 [ 172 | O [ XK oo 8,020,887 |..cvevrrereeeeennn 0.6 [ 8,021,074 |..oeiveeeen 0.6 [ 8,020,887
1.2NAIC 2 .. w0
T.3NAIC 3 e e 0
TANAIC A .o 0
TBNAIC S e 0

TBNAICG ..o,

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 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

AANAICT (e

42NAIC2 ..

43NAIC 3 .o
4A4ANAICA ..o

45NAICS ..

46 NAICE ...

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5.1 NAIC 1
52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

1,150,453 2,843,750

3,267,026

7,334,940

7,572,885

6,515,673
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity

Distribution of All Bonds Owned December 31, at Bo
2

ok/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1

4
Over 10 Years

5

6

7

8
Col. 7 as a % of

9
Total from Col. 7

10
% From Col. 8

11
Total Publicly

12
Total Privately

Over 1 Year Over 5 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 Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 ... 08,901,766 |l 325,833,268 |........... 254,615,458 |............. 12,685,278 |............... 5,867,137 |........... ). 9,% S NER 652,902,907 |....oovoverrreeenn 502 | 632,945,962 353,544,381 |.......... 299,358,526
6.2NAIC 2 .. .263,445,521 |.... 303,873,339 ...6,883,891 |.. ..1,080,771 |... ...608,105,893 |.. .635,440,498 |.... 2 ...408,457,077 |.. .199,648,816
B.3NAIC 3 .. 1,468,489 [ 6,172,444 |............... 5,720,337 |oeoveeeeerrnereieenes 0 e O [ XK e 13,361,240 ..o 1.0 o 23,446,035 |....cooocne 1.8 o 5,631,706 |......ccoenvn 7,729,534
B.ANAIC A ..o, 902,983 | 4,176,510 |.cooeneeneee 2,981,946 .o 0 o (VN I D90, CHNIN R 7,661,439 |.oeeiiiiieen 0.6 [ 8,400,219 oo 0.6 [oreeeeeeeeeees (V) P 7,661,439
6.5NAICS .. 691,926 | [0 T B ST (VN I D.9,0 CTNN RO 691,926 [....ooveerrveceeeen 001 | [V 0.0 [orereeeee [V 691,926
6.6 NAIC 6 0 0 0 XXX 0 0 0.0 0 0
6.7 Totals 600,319,669 567,191,080 6,947,908 XXX 1,282,723,405 1,300,232,714 98.7 767,633, 164 515,090,241
7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
T4ANAIC4 ..

7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

8ANAICT L,
82NAIC 2 ..o

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

8B NAICE ...

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC5 ..
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 ...
10.5NAIC S5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3 NAIC 3 ...
11.4 NAIC 4 ...
11.5NAICS5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1

4
Over 10 Years

5

6

7

8
Col. 7 as a % of

9
Total from Col. 7

10
% From Col. 8

11
Total Publicly

12
Total Privately

Over 1 Year Over 5 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 Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
T2 1 NAIC T e 337,364,180 |........... 258,473,914 |............. 12,759,161 |.............. 5,867,137 | 0 e 669,677,631 ..o 515 XK [ XXX e e 362,384,535 |.......... 307,293,096
122 NAIC 2 ... .. .263,445,521 |.... 303,873,339 ...6,883,891 |.. ..1,080,771 |... oo 608,105,893 |.. ...408,457,077 |.. .199,648,816
123 NAIC 3 e ,468,459 |............ 6,172,444 |............... 5,720,337 |oeoeeeerenereieenes 0 e O i 0 e 13,361,240 [.ovovrcceeee 1.0 o XK [ XXX e e 5,631,706 |......ccoenvn 7,729,534
124 NAIC A . [(c) Jpe— 502,983 |....cceeenn 4,176,510 |.cooeneeneee 2,981,946 .o 0 o [V (V8 IO 7,661,439 | 026 [ XK o XK e (V) P 7,661,439
125 NAIC S e (D) il 0 s 691,926 | [0 T B ST [V 0](C) woveeeenes 691,926 [..vvoeeeceeren 001 | XK [ XXX e e [V 691,926
126 NAICG ... . 0 0 0 0(c) 0 0 0
12.7 TOtalS ..o 611,850,581 |........... 571,049,536 |............. 19,643,052 |............... 6,947,908 |...cooveerrreicinine 0 [(b) 1,299,498,129 |...coocvverreneeees 1000 [ XXX o XK 776,473,318 |........... 523,024,811
12.8 Line 12.7 as a % of Col. 7 6.9 47.1 43.9 1.5 0.5 0.0 100.0 59.8 40.2
13. Total Bonds Prior Year
T3ANAIC T e 50,259,904 |........... 326,245,145 |.......... 249,357,545 |............23,183,824 |............... 1,057,340 |.eeeeeeeeneeeeen O [ XK o XK e 650,103,758 |....coevreveicicenns 49.3 |........... 362,973,215 |........... 287,130,543
132 NAIC 2 e 30,830,670 |........... 245,144 554 |........... 347,818,969 |.............10,557,348 |............... 1,088,957 v O o XK e XX e e 635,440,498 |.......c.coovvveennne 48.2 | 431,572,472 |........... 203,868,026
133 NAIC 3 e 595,807 |... ... 8,426,921 |.... .. 14,423,307 ...23,446,035 |.... .10,020, 149 |.. ... 13,425,886
134 NAIC 4 e 0. 4,800,944 |.... 003,899,275 oo O e O e O [ XK o XK e 8,400,219 ..o 006 [ 241,417 |.. . 8,158,802

15.7 Totals ..
15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

13.5NAICS ... e 0 e (U SO 0 [oereeeememrreneeeeen O oo 0 e O [ XK o XK [ (€) e 0 [ 020 o [V 0
13.6 NAIC 6 ... 0 0 0 ( 0 . 0 0
137 TotalS ..o e 81,686,381 |.......... 584,617,564 |........... 615,199,096 (b) 1,317,390,510 |....coovecrricinae 100.0 |.coceneee 804,807,253 |........... 512,583,257
13.8 Line 13.7 as a % of Col. 9 6.2 44.4 46.7 2.6 0.2 100.0 XXX 61.1 38.9
14. Total Publicly Traded Bonds
T4ANAIC T e 25,221,376 |.......... 180,720,155 |........... 152,533,879 |............... 3,868,533 | 40,592 | 0 e 362,384,535 |....coovivieeenn 27.9 o 362,973,215 362,384,535
14.2NAIC 2 ... ....18,421,629 |... 172,220,672 |.... 211,147,556 |..... .. 5,669,860 |.. .997,360 ...408,457,077 |.. .431,572,472 |....
T4.3NAIC 3 e 228,171 | 3,957,176 |.... 1,446,359 | 0]. ...5,631,706 |.. ..10,020,149 |....
T4ANAIC 4 oo [V (U SO 0. w0 e 0 e O 0. 241,417 |...
A5 NAIC S e [V (U SO [V 0 |erreeeeeeeemmeeeen O e 0 o [0 O | Y | S 0
T4B NAIC B ... 0 0 0 0 0 0
14.7 TOtalS ..o e 43,871,176 |........... 356,898,008 |........... 365,127,794 |....cooeec.. 9,538,393 |...coene 1,037,952 ..o 0 e 776,473,318 .o 5908 [ 804,807,253
14.8Line 14.7as@ % of COL 7 w..oovveveveeeeeeeee e ST A 46.0 | 7.0 [ 1.2 e [0 T 0.0 [ 100.0 | X% e XXX
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 3.4 27.5 28.1 0.7 0.1 0.0 59.8 XXX 59.8 XXX
15. Total Privately Placed Bonds
154 NAIC T e 29,991,863 |.......... 156,644,025 |........... 105,940,035 |.............. 8,890,628 |.............. 5,826,545 |....oooviieericne (N 307,293,096 |........ccovevevevee 236 oo 287,130,543 .o 218 [ D,9, 0, ORI 307,293,096
15.2NAIC 2 ... ....14,400,742 |... ..91,224,849 |.... 192,725, ..1,214,031 |.. ...83,411 |... e 199,648,816 |.. .203,868,026 |.... 2 .199,648,816
15.3NAIC 3 oo 1,240,288 |............. 2,215,268 |, 273,978 [ O o [V TN B SR 7,729,534 |...oooviieeeen 0.6 [ 13,425,886 |......ccvevveecicenne 1.0 [ D,9, 0, R R, 7,729,534
154 NAIC 4 oo 502,983 |............... 4,176,510 | 2,981,946 [ O o [V (V8 IO 7,661,439 oo 0.6 o 8,158,802 |....oeveceeirrne 0.6 ... D,9, 0, ORI R 7,661,439
T55 NAIC S e [V P 691,926 |- O [ O e [V (U O, 691,926 [...oveeeeerreeeeeend 00 | O e 000 | XK e e 691,926
15.6 NAIC 6 ... 0 0 0 0 0 0 0

......................... 8.8
3.6

....46,135,876 |...

19.6

.254,952,578 |....

15.8

(@) Includes $
(b) Includes $
(c) Includes $

................ 0 current year of bonds with Z designations and $
0 current year, $

0 prior year of bonds with 5G| designations and $

323,676,195 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, $

(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.
0; NAIC3 $ o 0; NAIC4 $

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

0;NAIC2 S

0; NAIC5 $

0 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.
0 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 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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 ............cccevveeveeeeeeneeneeienees feoieeeeeeeeceeeee 0 oo, 7,962,674 |.oeoeeeeeeeeeeen O e 0 e O [ XK e o 7,962,674 |.cooeveeeeeee 0.6 [, 7,948,884 |....ooooviviieeeeenn 0.6 | 7,962,674

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

... 28,992 |.

....58,213 |.

. 72,190 |...

....58,213 .

N

. All Other Governments

2.01 Issuer Obligations ...........cccccevuenee
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 ..........cccocvriiieeieeniesieneeene
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

151,998

695,49%

571,403

1,418,897

1,563,837

1,418,897

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

Possessions, Guaranteed
4.01 Issuer Obligations .........cccceveeieriiiniieiicre e,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0
4.05 Totals 0 0 0 0 0
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ............cccoeeiiiniriniiiniiniiie [ 0 oo O Lo 0 [ 0 e O [ XX i [ 0 e 000 s O L 000 | O o 0
5.02 Residential Mortgage-Backed Securities ... 178,740 |. s 0
5.03 Commercial Mortgage-Backed Securities ......... |......cccoe.... 971,713 | 2,442,537 [ 3,101,428 | O e O e XX i e 6,515,673 | 005 6,519,484 [ 005 | O e 6,515,673
5.04 Other Loan-Backed and Structured Securities ... 0 . 0 . 0
5.05 Totals 1,150,453 2,843,750 3,267,026 73,711 0 XXX 7,334,940 0.6 7,572,885 0.6 819,267 6,515,673
6. Industrial and Miscellaneous
6.01 Issuer Obligations ..........c.ccceveevreircieneiennieenies fovivieenns 55,210,808 |........... 447,064,852 |........... 469,990,048 |............. 10,351,636 |............... 5,997,360 |............ D 9.0, SR RN 988,614,704 |.......ovvvne 76.1 | 996,521,209 |..ocvcecvieiine 75.6 | 641,409,050 |........... 347,205,654
6.02 Residential Mortgage-Backed Securities ........... [...cccccee.. 467,309 |..ooonenene 1,284,914 | 1,324,149 | 755,002 oo 61,415 |........... XXX ovviries e 3,892,879 [ 0.3 i AATLTT | 0.3 | 3,725,305 [ 167,574
6.03 Commercial Mortgage-Backed Securities .......... |............ 10,161,559 |............. 69,548,908 |............. 19,221,718 |.oeiie 15,322 | [ SO D.9.%, SR AR 98,947,507 |.ovcveiiiiie 7.6 | 116,224,615 oo 8.8 | 66,971,614 |............ 31,975,893
6.04 Other Loan-Backed and Structured Securities ... 22,855,903 82,420,995 76,655, 165 8,447,119 889, 133 XXX 191,268,315 14.7 183,315,119 13.9 55,527,195 135,741,120
6.05 Totals 88,695,579 600,319,669 567,191,080 19,569, 169 6,947,908 XXX 1,282,723,405 9.7 1,300,232,714 9.7 767,633, 164 515,090,241
7. Hybrid Securities
7.01 Issuer Obligations ............ccccvevevevevevevceeieeeeeeeens oo 0
7.02 Residential Mortgage-Backed Securities ... 0
7.03 Commercial Mortgage-Backed Securities .. P RN 0
7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........cccocerieieeiienieneeneeiee

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 ...........ccccceeuenns

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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
5 6 7 8

1 2 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 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued ..........ccooeeevees foevieniiniiniinn0 o0 0 o0 0 [ XXX e oo 0 oeeeeeeeeeeee 0.0 [oreeieiiiiieeee (V1 R 0.0 [oreeieiiiiieeeee 0 oo 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ...........ccccoeevreoinecineiincienens oo 55,210,808 |............. 455,027,526 |............. 469,990,048 ....996,577,378 |...coceiiiins 76.7 | D.0,0. SRV ISR D.0.0 CHPUT R 649,371,724 |............. 347,205,654

12.02 Residential Mortgage-Backed Securities .......... [o.cccoeocincis 655,071 |oceeveennne 1,715,119 | 1,509,779 [ooveeeiieeenn 828,975 | 61,415 L XXX e [ 4,770,359 | 0.4 | D.9,0 SN U XXX v [ 4,602,785 |....coceerreenne 167,574

12.03 Commercial Mortgage-Backed Securities ........ [........c..... 11,133,272 ... 71,991,445 ... 105,463,180 |...cocoeveniiciinene 8.1 | D.0,0. SRV USSR D, 0.0 PN R 66,971,614 |.............. 38,491,566

12.04 Other Loan-Backed and Structured Securities . |. ... 23,007,901 . 83,116,491 .192,687,212 |. . 55,527,195 |............. 137,160,017

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans

12.08 Unaffiliated Certificates of Deposit 0 0
12,09 TOtalS ..o o 90,007,052 |............. 611,850,581 |.............571,049,536 |.............. 19,643,052 |................6,947,908 [.......cceoveveverennn0 [ 1,299,498,129 [ 100.0 [ XXX e XXX 776,473,318 [
12.10 Line 12.09 as a % of Col. 7 6.9 471 43.9
13. Total Bonds Prior Year
13.01 Issuer Obligations ...........ccoveireiireieneiinsiennns o 39,762,651 |............. 432,339,369 |............. 507,982,441 |.............. 23,388,336 |......ccceeeeeeenn 997,296 | XXX i o XXX

13.02 Residential Mortgage-Backed Securities
13.03 Commercial Mortgage-Backed Securities

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans
13.08 Unaffiliated Certificates of Deposi

8,
2

..921,089 |...
823,914 |...

178,727

. 77,368,323

...1,934,965 |.
. 72,974,907 |..

. 1,537,206
30,943,887
74,735,563

122,744,000 |
184,878,956 |

13.09 Totals ...ooviiiiciieiicicieciceceeeceeeeeeeeeees [eeeiieee.... 81,686,381 |............. 584,617,564 |.............615,199,096 |.............. 33,741,172 |..ccccuenens 2,146,297 | [V I D\9,9 TN RO D.9,0 TR RU 1,317,390,510

13.10 Line 13.09 as a % of Col. 9 6.2 44.4 46.7 2.6 0.2 0.0 XXX XXX 100.0 XXX 61.1 38.9
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccoccooviiiiiiiieieneieeees e 29,063,599 |............. 284,287,462 |............. 326,237,208 |.....coeevneee 8,786,095 ...997,360 ....649,371,724 ...656,081,087 649,371,724

14.02 Residential Mortgage-Backed Securities ....546,324 |... ...1,684,985 |.. ....1,478,586 ..752,298 |.. ....4,602,785 |. ...5,098,048 |. ...4,602,785 |..

14.03 Commercial Mortgage-Backed Securities ........ |..ccccoeeen. 10,161,559 |...cveneee 43,106,227 |..cvenenene 13,703,828 66,971,614 86,000,579 66,971,614

14.04 Other Loan-Backed and Structured Securities . |................ 3,999,694 ... 27,819,329 | 23,708,172 55,527,195 57,627,539 55,527,195

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

14.09 Totals ... e, 43,871,176 ... 356,898,003 |............ 365,127,794 |................ 9,538,393 ....1,037,952

14.10 Line 14.09 as @ % Of COL. 7 ...oovrvivninininiiins fooeeeieiciciceeeen BT e 4600 e 4720 o 1.2 Joeeeeeee 0.1

14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 0.7 0.1
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........cccccovvvininicnicnieninienenns fooeeeeeeeene. 26,147,209 |............. 170,740,064 |............. 143,752,840 |................ 1,565,541 ....5,000,000

15.02 Residential Mortgage-Backed Securities
15.03 Commercial Mortgage-Backed Securities

15.04 Other Loan-Backed and Structured Securities . |.

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

................ 8,619,313
53,518,396




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar ...........c.ccccveueueveras |oeeceeererecens 78,608,267 |..covoeveeeerrieeeeeen 0 [ 78,608,267 |...voveevceceeeeereieann
2. Cost of cash equivalents aCqUIred ............ccooeoeeueereeereinineineeeeeeeeseeeeeeees oo 376,400,638 |.....ocovveererrrineeennns 0 o 376,400,638 |......cooovvvvieieiereiiiinne
3. ACCIUAI OF DISCOUNL ...t [ronennese s 0 oo 0 (O
4. Unrealized valuation inCrease/(dECrease) ...........ccwuirrerruereeeeneninerenisieierens frrimisiesnnsesnes i 0 oo 0 0 Joveeeeeee e
5. Total gain (10S) 0N dISPOSAIS ......ceeiueuiiiiiiiiieiieie e |ore e 0 oo 0 [0
6. Deduct consideration received on diSPOSAIS .........ccccovrirereririeeeereninirrrsieiees [ 400,212,385 |[.ooovevvvcceeiernineeeeend 0 o 400,212,385 |
7. Deduct amortization of Premium ........ocveiiiiiiie e | 0 Joreeeeeeeeeeereeeeieeeens 0 o [0
8. Total foreign exchange change in book/adjusted carrying value ............c.coco. | 0 oo 0 0 Jeoeeeeeee e
9. Deduct current year’s other than temporary impairment recognized ............. |-veeooeiiniiiiiiicn, 0 oo 0 [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB59) ettt [reeeenennanaeaa 54,796,520 |..ooovoverernniineenen 0 o 54,796,520 |....oooveiereirrieirieie
11.  Deduct total nonadmitted @MOUNES ..........coceiieeeiririeiiiieeeeieeeeeeeeeeees [ (L TSRO | N SRS (1 T
12.  Statement value at end of current period (Line 10 minus Line 11) 54,796,520 54,796,520

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

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

EO1, E02, EO3, E04, E05, EO6, EO7, E08, E09



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

013

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
CUsSIP 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
912828-2A-7 ..... US TREASURY NOTES ...evvuiiiiiinnniiiiiiinniiniinninns LSD e | e ] TA s 7,867,220 |...93.5940 |.............. 7,487,500 |..oounnnnnn 8,000,000 |...eeuunnnnnns 7,962,674 [....ooovnnnnnnins 0 fooeeeeeeee 13,790 [oovviviieneenn0 o0 [ 1.500 |...... 1.682 |FA ooooes fooeeiiiiiinnnns 45,326 |...covvnnnnnns 120,000 |....09/14/2016 ... |[....08/15/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 7,867,220 | XXX 7,487,500 8,000,000 7,962,674 0 XXX XXX XXX 45,326 120,000 XXX XXX
36202E-BD-0 ..... GINNIE MAE Il POOL 3636 R ) .1.BFE .. . 101.9580 |. .7,883 | 7,732 .0 .5.000 |......4.852 ...01/20/2005 .. 11/20/2034 ...
362025-XJ-2 . GINNIE MAE | POOL 608281 4 .1.BFE .. . 100.6420 |. .6,568 |. .6,526 .0 ......5.000 |......5.115 ....08/12/2005 .. 09/15/2033 ...
3621IN-R7-5 ..... GINNIE MAE | POOL 518110 .. 4 1B FE L . 100.4940 |... L1756 . O [0 0 [0 7.500 |...... 7.687 ....10/22/1999 ...[....09/15/2029 ...
3629011-K9-2 ..... GINNIE MAE | POOL 619620 .. 4 e | 1B FE L . 100.6420 |... ....5215 |.... O [ 0 [0 e 5.000 |...... 5.233 ...10/07/2008 ...|....09/15/2033 ...
36291A-R9-2 ... GINNIE MAE | POOL 622512 .. 4 1B FE L . ...99.3590 |... ... 9,274 ... O [0 0 [0 5.000 |...... 5.129 ....04/06/2004 ...|....10/15/2033 ...
36292L-CK-8 ... GINNIE MAE | POOL 651774 4 ... L ABFE |t 27,759 [. 101.0810 [.....ccvvennnnnees 28,173 0 fooeereeeemeeeed o0 0 5.500 |...... 5.604 ...11/08/2006 ...|[....04/15/2036 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed

Securities 58,199 | XXX 58,869 58,394 58,213 0 1 0 0 XXX XXX XXX 259 3,102 XXX XXX
0109999999. Total - U.S. Government Bonds 7,925,419 [ XXX 7,546,369 8,058,394 8,020,887 0 13,791 0 0 XXX XXX XXX 45,585 123,102 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX XXX
96928*-DC-8 ..... |GSA HENDERSON NEVADA ..vveeiiiiiinniiiiiiiiiiiniiennnns | ...... | ....... |1 ......... | O 1,428,045 |. 100.2530 |.............. 1,416,363 |............. 1,412,782 [.ooovvvnannnns 1,418,897 |.ovvvnnnnnnnnnd 0 Joeeeeeenns (727) |oeeeieiinnnnn [ 0 )...... 5.320 |...... 5.257 ...05/28/2010 ... |....09/15/2031 ...
0449999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Other

Loan-Backed and Structured Securities 1,428,045 | XXX 1,416,363 1,412,782 1,418,897 0 XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 1,428,045 | XXX 1,416,363 1,412,782 1,418,897 0 XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 XXX XXX XXX
312816-QV-3 ..... FREDDIE MAC GOLD POOL ... .. 1.BFE ..|... . 62,133 |. 101.7630 |... O [0 0 [0 022225000 |- 5.485 ....09/12/2008 ...|[....03/01/2038 ...
3128M7-MV-5 ..... [FREDDIE MAC GOLD POOL .1.BFE .. . 77,166 |...99.9930 |. .0 .4.203 ....07/10/2009 .. 06/01/2039 ...
312934-NK-4 ..... [FREDDIE MAC GOLD POOL ... .1.BFE .. 340,327 |...99.9620 |. ..337,689 .0 ......4.319 ....07/10/2009 .. 07/01/2039 ...
3137A3-R8-4 ..... FREDDIE MAC REMICS 3762 IIP .. 4 | 1B FE L .. 328,657 |...98.3930 |... ..342,281 |.. ....339,641 O 690 o0 e 0)..0..4.000 . 4.504 ...01/31/2011 ... |....12/15/2039 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 808,283 | XXX 819,436 819,267 0 XXX XXX XXX
30293A-AN-0 ... FREMF 2015-K47 B ... 1,459,570 |...97.4020 |... .1,500,000 |.. .... 1,490,321 O e 772 |0 [0 1000080587 | 4.017 ....10/20/2016 ...|....06/25/2048 ...
30296P-AS-3 ... FREMF 2018-K75 B ... .. 967,106 |...94.5600 |... 974,731 O e 2157 el [0 000003.977 | 4.386 ....03/30/2020 ...|[....04/25/2051 ...
30301T-AE-9 ..... FREMF 2017-K725 B .. .. 995,450 |...99.3570 |... . .. O [ 663 |0 [0 ]l140080 |- 4.093 ....04/12/2017 ...|....02/25/2050 ...
303080-AS-7 ..... FREMF 2019-K90 B ... e |4 1,033,809 |...95.0040 |... .1,000,000 |.. O e (3,796) |0 [0 0040320 | 3.952 ....04/02/2019 ...|....02/25/2052 ...
30313F-AS-4 ..... FREMF 2019-K93 B .....eeeeeieieiniiineeeenniieeecennnen [ vee [ enennns 4 A s 2,065,422 |...93.9630 |......ceeennn 1,879,260 [...ccvvnnnnnns 2,000,000 |.eeevennnnnnns 2,035,536 |eevunnieeeennnnd 0 fooeeeeeeen (7,807) oo [0 4116 [ 3.774 ...06/13/2019 ...|[....05/25/2052 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 6,521,357 | XXX 6,220,034 6,490,000 6,515,673 0 (3,811) 0 0 XXX XXX 261,597 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 7,329,640 | XXX 7,034,944 7,309,436 7,334,940 0 (3,121) 0 0 [ XXX XXX 297,075 XXX XXX
001055-BJ-0 ..... N A |- 1.GFE ... .. 498,710 |...94.4190 |... ... 500,000 |.. ....499,120 O 120 eienl0 [0 0100230600 |- 3.631 . 18,000 |....03/30/2020 ... |[....04/01/2030 ...
001192-AM-5 ..... SOUTHERN CO GAS CAPITAL 1. |- 2.AFE L. ...96.2220 |... ....998,890 O 428 0 [0 0000030250 |l 3.207 . 32,500 |....05/13/2016 ...|[....06/15/2026 ...
00206R-GL-0 ..... ATST .. N A |- 2.BFE ..|... ...97.7240 |... .... 3,730,004 O [ 5,618 |0 [0 el 40100 |-l 4.284 .. 153,996 |....12/01/2017 ...|....02/15/2028 ...
00206R-MM-1 ..... ATST .. 1. |- 2.BFE ... ...81.5020 |... 1,885,959 |.... ....2,124,812 O [ 15,676 o0 [0 00000 2.550 | 3.534 ... 59,007 |....12/07/2020 ...|....12/01/2033 ...
002824-BB-5 ..... ABBOTT LABORATORIES .. N A |- 1.DFE ..|... ...97.9370 |... O e 227 eieiienl0 [0 000 2.950 |- 2.974 . 29,500 |....03/05/2015 ...|....03/15/2025 ...
00287Y-AQ-2 ..... 1. |- 1.GFE ... ...98.1890 |... .... 1,499,536 O 292 il [0 000.3.600 . 3.621 . 54,000 |....05/05/2015 ... |....05/14/2025 ...
00287Y-CX-5 ..... N A ..2.CFE ..|... ...98.6350 |... ....510,653 0 feeennn(10,982) |0 o0 002223800 |- 1.545 . 19,000 |....05/14/2020 ...|....03/15/2025 ...
00440E-AV-9 ..... CHUBB INA HOLDINGS . 1 1FFE .. ...97.2850 |. ..972,850 |. .999,189 |.. .0 .3.385 . 33,500 |....10/27/2015 .. 05/03/2026
02005N-BA-7 ..... ALLY FINANCIAL . .. 2.CFE .. ...98.6680 |. .. 1,233,344 |. .1,248,904 |.. .0 .4.693 . 57,813 |....09/28/2018 .. 03/30/2025
022095-BD-4 . ALTRIA GROUP ... 1 .2.BFE .. ...99.6810 |. .. 1,430,416 |. . 1,432,605 |.. .0 ......4.836 . 68,880 |....02/12/2019 .. 02/14/2029 ...
022095-BJ-1 ..... ALTRIA GROP ... 1 [ 2B FE Ll ...91.2180 |... 4,164,089 |.... ....4,751,3% O [ (29,742) |0 00000030400 |- 2.634 .. 155,210 |....06/22/2022 ... |....05/06/2030 ...
023135-BC-9 ..... AMAZON 1 | LEFE L ...95.9770 |... .... 2,005,945 O [ (1,533) el [0 0000030150 | 3.062 . 63,000 |....08/15/2017 ...|....08/22/2027 ...
02343U-AH-8 ..... AMCOR FINANCE USA .. 1. . |--2.BFE ..|... ...97.8000 |... .... 1,047,411 0 [ (10,579) |0 o0 )1l 040500 ).l 3.261 . 45,000 |....06/13/2019 ...|[....05/15/2028 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- [ Temporary | Adjusted Effective Amount Amount Contractual
CUsSIP strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
02343U-AJ-4 ..... AMCOR FINANCE USA ...evviiiiiiiiiiiiiiiiie e L 2BFE s 990,220 (. 103.9710 |...euvennee 1,039,706 |.....cevnenns 1,000,000 (0 R T4 R RN | ) FOROUU | B RN 5.625 |...... 5785 MN oot i 5,469 ...05/17/2023 ...|....05/26/2033 ...
023771-T3-2 ..... AM AIRLIN 16-3 A ... oo [--8.CFE ..]... . 101.1430 |... ..250,000 |.. O [ 769 |0 o0 e 7.250 |...... 7.909 [FA oo oeeemnniieeeeens 6,847 |... ....05/01/2023 ...|....02/15/2028 ...
025816-CP-2 ..... AMERICAN EXPRESS ... e [ 1.FFE ). ...95.6270 |... .5,000,000 |.. LU IR (11 tcxc )N N | N RPN | ) I 3.300 |...... 1.982 |WN ...... ... 26,583 |[... ....01/26/2022 ...|....05/03/2027 ...
025816-DB-2 ..... AMERICAN EXPRESS v |- 1LFFE ). . 104.2740 |... O [ 247 0 [0 e 5.850 |...... 5.867 [N ...... .... 18,200 |... ....10/31/2022 ...|....11/05/2027 ...
025932-AP-9 ..... AMERICAN FINANCIAL GROUP .. v |- 2.AFE L)L . 100.1950 |... O [ 1,287 el [0 5.250 |...... 5.430 [AO ...... L 12,979 | ....03/26/2020 ...|....04/02/2030 ...
03040W-AL-9 ..... AMERICAN WATER CAPITAL .... oo |- 2.AFE ). ...97.8930 |... O [ 769 |0 o0 e 3.400 |...... 3441 NS ...... veen 22,667 |... ...08/10/2015 ...|....03/01/2025 ...
03040W-AU-9 ..... AMERICAN WATER CAPITAL .... v |- 2.AFE L)L ...94.3860 |... 998,703 O 211 0 [0 3.450 |...... KICYL I ) R 2,875 |... ....05/06/2019 ...[....06/01/2029 ...
03073E-AM-7 ..... AMER | SOURCEBERGEN |- 2.AFE ... ...97.8920 |... .... 1,498,882 O [ 888 |0 o0 e 3.250 |...... 3.313[MS ...... ....02/17/2015 ...|....03/01/2025 ...
03076C-AG-1 ..... AMERIPRISE FINANCIAL . ...98.7610 |. ..987,609 |. .999,643 |.. .0 .3.700 |......3.741 ....09/15/2014 .. 10/15/2024
031100-L*-9 ..... AMETEK ...98.0360 |. ..2,941,089 |. .3,000,000 |.. .0 .3.730 |......3.730 ....09/11/2014 .. 09/30/2024
031162-CU-2 ..... AMGEN ...88.6790 |. .. 1,773,575 |. .2,004,735 |.. .0 ......2.450 |......2.406 ....02/25/2020 .. 02/21/2030 ...
031162-D0-0 ..... AMGEN ... . 102.8000 |... 2,055,998 |.... . . ....2,033,919 O [ (3,581) |0 o0 e 5.250 |...... 4.919 ...08/31/2023 ... |....03/02/2030 ...
032654-AS-4 ... ANALOG DEVICES ...97.8550 |... 489,276 |.... . 500,000 |.. 504,842 O [ (4109) |0 o0 2.950 |...... 2.095 ....04/15/2020 ...|....04/01/2025 ...
035240-AL-4 ..... ANHEUSER-BUSCH INBEV . ...98.7710 |... .5,000,000 |.. ....5,189,572 0 . L (44,588) [.eeeeenieeee0 0 4.000 |...... 2.980 ....01/20/2022 ...|....04/13/2028 ...
036752-AB-9 ..... ...96.9980 |... O 208 |0 [0 3.650 |...... 3.674 ....11/14/2017 ...|....12/01/2027 ...
03740L-AF-9 ..... ...99.8560 |... . O o281 el o0 e 5.000 |...... 5.010 ....09/07/2022 ...|....09/12/2032 ...
037833-CJ-7 ..... ...97.4010 |... 1,948,025 |.... 0 . RN | ) AR | B RN 3.350 |...... 3.350 ....02/02/2017 ...|....02/09/2027 ...
038336-AA-1 ..... APTAR GROUP . ...89.8140 |... 1,79,274 |.... .... 1,995,560 0 . 849 0 0 [ 3.600 |...... 3.631 ...08/02/2022 ...|....08/15/2032 ...
039482-AB-0 ..... ARCHER-DANIELS-MIDLAND .. ...93.3070 |... 933,073 |.... ....1,010,010 0 . L (1,582) [0 0 e 3.250 |...... 3.062 ....03/27/2020 ...|....03/27/2030 ...
039482-AD-6 ..... ARCHER-DANIELS-MIDLAND .. ...88.8950 |. .. 1,777,908 |. 1,996,487 |.. .0 .31 .2.900 |......2.924 ....02/23/2022 .. 03/01/2032
03969A-AN-0 ..... ARDAGH PACKAGING FINANCE ...91.2500 |. ..456,250 |. .491,508 |.. .0 2,925 | 4,125 |......4.813 ...02/28/2022 .. 08/15/2026
042208-AA-2 ..... ARVENIA MOUNTAIN WIND ... . ...98.4040 |. .250,960 |.. .0 .0 | .3.260 |......3.262 ....10/21/2015 .. 12/31/2024
042498-AD-3 ..... [ARMY & AIR FORCE EXCHANGE .........cccovvmiiirrimnnnnnn forr oee N ...99.4430 |. 154,117 .. .0 .0 | .4.950 |......5.001 ....09/22/2009 .. 10/15/2024 ...
04364V-AG-8 ..... ASCENT RESOURCES ....eevveeeeeeeenneeeeeeeenneeeeeeennaas fen oo o . 100.6320 |. . 500,000 .486,184 |.. .0 L 4,157 |. ......7.000 |......8.105 ...06/22/2022 .. 11/01/2026 ...
052769-AG-1 ..... AUTODESK INC 1. ...90.1360 |... . 500,000 |.. ... 507,680 0 . L (1,215) [0 0 2.850 |...... 2.563 ....01/31/2020 ...|....01/15/2030 ...
052769-AH-9 ..... AUTODESK INC N A ...85.5580 |... .... 2,494,050 0 . 869 [0 0 2.400 |...... 2.433 ....10/05/2021 ...|....12/15/2031 ...
05329R-AA-1 ..... AUTONATION INC ... 1. ...88.8560 |... ....1,997,135 O 285 |0 [0 3.850 |...... 3.870 ...02/23/2022 ... |....03/01/2032 ...
05352T-AB-5 ... AVANTOR FUNDING .. N A ...90.8120 |... ....250,000 O [0 0 [0 e 3.875 |...... 3.875 ....10/19/2021 ...{....11/01/2029 ...
053611-AK-5 ..... AVERY DENNISON ... 1. ...88.3490 |... .. ....997,148 O [ 405 |0 [0 2.650 |...... 2.699 ....03/04/2020 ...|....04/30/2030 ...
05367A-AH-6 AVIATION CAPITAL GROWP .. N A ...98.0070 |... 980,072 |.... .1,000,000 |.. 999,080 O [ 882 |0 0 e 4.875 |...... 4.926 ...09/14/2015 ...|....10/01/2025 ...
054561-AJ-4 ..... [AXA EQUITABLE .......... 1 ...96.5510 |. .. 1,931,020 |. .2,000,000 1,998,098 |.. .0 .4.350 |......4.373 ....04/17/2018 .. 04/20/2028 ...
05523U-AP-5 ..... [BAE SYSTEMS HOLDINGS . 1 ...97.7930 |. .. 1,955,864 |. .2,000,000 .2,008,787 |.. .0 .3.850 |......3.736 ....03/06/2018 .. 12/15/2025
05526D-BB-0 ..... [BAT CAPITAL .... 1 ...95.4310 |. .. 4,771,570 |. .5,000,000 .5,000,000 |.. .0 .3.557 |......3.557 ....08/08/2017 .. 08/15/2027
05526D-BH-7 . BAT CAPITAL . 1 ...92.1180 |. ..408,081 |. ..443,000 .0 .3.462 |......2.691 ....06/15/2021 .. 09/06/2029
05526D-BR-5 ..... [BAT CAPITAL . 1 ...89.4790 |. ..498,3% |. ..557,000 .0 e 2.259 ..., 2.259 ....09/22/2020 .. 03/25/2028 ...
05531F-BE-2 ..... TRUIST FIN ... 2 .. ...97.7010 |... .1,000,000 |.. O o805 |0 o0 e 3.700 |...... 3.733 ...05/31/2018 ...|....06/05/2025 ...
05565E-AY-1 ..... BMW US CAPITAL ... B L ...96.3120 |... .1,000,000 |.. O [ 83 0 [0 3.750 |...... 3.760 ....04/05/2018 ...|....04/12/2028 ...
05565E-BL-8 ..... BMW US CAPITAL ... N L ...98.0150 |... ... 500,000 |.. O [ 67 0 o0 e 4.150 |...... 4.168 ...04/06/2020 ...|[....04/09/2030 ...
05632*-AA-3 ..... BSCH I ISSUER (1) .... N VA . 100.3560 |... O [0 0 [0 7.070 |...... 7.070 ....06/02/2023 ...|....07/31/2048 ...
056328-AA-1 ..... BSCH 11 ISSUER (I1) ... 2 .. . 100.3560 |... O [0 0 o0 e 7.070 |...... 7.070 ....06/02/2023 ...|....07/31/2048 ...
05723K-AE-0 ..... BAKER HUGHES B L ...95.5610 |... O [ 8,813 |0 [0 3.337 |...... 4.164 ....06/27/2018 ...|....12/15/2027 ...
06051G-HD-4 ..... BANK OF AMERICA .. 1. ...94.1930 |... ....3,030,801 O [ (8,203) |0 o0 e 3.419 |...... 3.109 ...10/01/2019 ...|....12/20/2028 ...
06051G-HW-2 ..... BANK OF AMERICA .. 1. .. 1,000,000 |...97.3750 |... 973,753 |.... ....1,000,000 O [0 0 [0 2.4 |...... 2.456 ....10/17/2019 ...|....10/22/2025 ...
06051G-KD-0 ..... BANK OF AMERICA .. 1 1,500,000 |...82.9070 |. .. 1,243,608 |. .1,500,000 |.. .0 \eeen2.572 |......2.572 ....10/15/2021 .. 10/20/2032 ...
071813-BY-4 ..... BAXTER INTERNATIONAL .... 1., L 747,233 .94 7110 [ooiiiiiiinnnnnns 710,333 |.... . 750,000 |. ... 748,107 O 1 0 0 3.950 |...... 3.99 ...03/24/2020 ... |....04/01/2030 ...
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071813-CS-6 ..... BAXTER INTERNATIONAL ©.eevvveeiiiiiniiiiieeeniin s LS| T ..2.BFE .. ...83.8410 |.......eennn.. 838,412 | 1,000,000 |.............. 1,005,288 |...oevnnnnnnnd (VI O (2 ) 1 AN | Y FOROUU | B RN 2.539 |...... 2.463 ....12/02/2021 ...|....02/01/2032 ...
07274N-AL-7 ..... BAYER US FINANCE 11 1 [ 2B FE L ...95.0240 |... .3,000,000 |.. ....2,988,313 O feen2,054 |0 o0 e 4.375 |...... 4.463 ....06/18/2018 ...|....12/15/2028 ...
075887-BF-5 ..... BECTON DICKINSON ... 1 [ 2B FE L ...98.4260 |... ..274,000 |.. O [0 0 [0 3.734 |...... 3.734 ...12/04/2014 ...|....12/15/2024 ...
075887-BW-8 ..... BECTON DICKINSON ... N A |- 2.BFE ..|... ...96.9050 |... ... 978,000 |.. O [0 0 [0 e 3.700 |...... 3.700 ....05/22/2017 ...|....06/06/2027 ...
084659-AT-8 ..... BERKSHIRE HATHAWAY . 1. |- .G FE ... ...98.8670 |... .2,500,000 |.. O [ 843 |0 [0 4.050 |...... 4.078 ...03/20/2020 ... |....04/15/2025 ...
08576P-AA-9 ..... BERRY GLOBAL N A |- 3.BFE ..|... ...97.4280 |... 146,142 |.... ... 150,000 |.. ... 150,000 O [0 0 [0 e 4.500 |...... 4.500 ....01/19/2018 ...|....02/15/2026 ...
090572-AR-9 ..... BIO-RAD LABORATORIES . 1. |- 2.BFE ... ...95.0130 |... 950,128 |.... .1,000,000 |.. ....998,610 O 8395 |0 [0 3.300 |...... 3.345 ....02/23/2022 ... |....03/15/2027 ...
09062X-AF-0 ..... N A .. 2.AFE ..|... ...98.3720 |... 1,475,586 |.... .1,500,000 |.. .... 1,499,217 O [ 8394 0 0 e 4.050 |...... 4.079 ....09/10/2015 ...{....09/15/2025 ...
09247X-AS-0 ..... BLACKROCK ... 1 .1.DFE .. ...83.5000 |. .. 1,670,005 |. .2,000,000 .1,985,430 |.. .0 .2.100 |......2.198 ....12/01/2021 .. 02/25/2032
09261B-AG-5 ..... BLACKSTONE HOLDINGS 1 1EFE .. ...81.5540 |. .. 2,446,622 |. .3,000,000 .2,993,739 |.. .0 .2.550 |......2.578 ....01/08/2022 .. 03/30/2032
097023-CD-5 . 1 .2.CFE .. ...93.5190 [. .1,000,000 1,022,830 |.. .0 ......3.200 |......2.701 ....11/05/2019 .. 03/01/2029 ...
097023-CE-3 ..... N A |- 2.CFE ..|... ...79.4920 |... .1,000,000 |.. ....1,010,289 O [ (838) |0 o0 e 3.500 |...... 3.410 ...10/04/2021 ...|....03/01/2039 ...
097023-CJ-2 ..... 1. |- 2.CFE ..|... ...88.3540 |... .1,612,000 |.. .... 1,680,055 LI O (011N N | I RPN | B F 3.600 |...... 3.109 ...11/02/2021 ...|....05/01/2034 ...
097023-CN-3 ... N A |- 2.CFE ..|... ...90.0930 |... .1,000,000 |.. O [ 22,485 |0 o0 e 2.950 |...... 6.410 ....10/18/2022 ...|....02/01/2030 ...
097023-DC-6 ..... 1. |- 2.CFE ..|... ...92.8790 |... .1,000,000 |.. O [ (8,419) |0 o0 3.625 |...... 2.601 ....07/19/2021 ...|....02/01/2031 ...
100743-AM-5 ... BOSTON GAS ... N A |- 2.AFE ... ...88.8200 |... .1,000,000 |.. O [0 0 [0 e 3.757 |...... 3.757 ....03/11/2022 ...|....03/16/2032 ...
10373Q-AV-2 ..... BP CAP MARKETS AMERICA .... 1. |- LFFE L ...95.7930 |... 4,789,645 |.... .5,000,000 |.. O [ 83175 |0 [0 3.017 |...... 4.021 ....12/14/2018 ...|....01/16/2027 ...
103732-BT-6 ..... BP CAP MARKETS AMERICA .... N A |- 1L FE L.l ...87.1250 |... 1,306,871 |.... .1,500,000 |.. .... 1,487,038 O [ 1417 |0 [0 e 2.721 |...... 2.842 ...01/31/2022 ... |....01/12/2032 ...
10510K-AC-1 ..... BRAMBLES USA 1. .. 2.AFE ..|... ...97.9590 |... .. 1,959,180 |.... .2,000,000 |.. ....2,013,703 O [ (8,475) |0 o0 e 4125 |...... 3.666 ....10/19/2016 ...|....10/23/2025 ...
110122-CN-6 ... BRISTOL-MYERS SQUIBB . 1 1.FFE .. ...97.0280 |. ..637,473 |. . 657,000 .656,323 |.. .0 .3.200 |......3.244 ....05/07/2019 .. 06/15/2026
110122-DU-9 . BRISTOL-MYERS SQUIBB . 1 1FFE .. .. 88.8600 |. .. 3,554,419 |. .4,000,000 .3,987,738 |.. .0 .2.950 |......2.992 ...02/15/2022 .. 03/15/2032
11133T-AC-7 ... BROADRIDGE FINANCIAL . . 1 .2.BFE .. ...96.3590 |. ..195,609 |. ..203,000 .202,764 |.. .0 .3.400 |......3.449 ....06/21/2016 .. 06/27/2026
111337-AD-5 ... BROADRIDGE FINANCIAL ...ovvvviiviniiiiiiiinineeecenin feen o R .2.BFE .. ...89.5040 |. .. 3,583,766 |. .4,000,000 . 4,092,901 |.. .0 ..(15,218) | .2.900 |......2.456 ....10/26/2021 .. 12/01/2029 ...
11134L-AH-2 ... BROADCOM .. o .2.BFE .. ...97.5910 |. .1,000,000 .982,653 |.. .0 .5,210 |. .. ......3.875 |......4.492 ...04/23/2018 .. 01/15/2027 ...
11134L-AR-0 ..... BROADCOM .. 1 [ 2B FE L ...95.9000 |... .1,500,000 |.. 1,450,396 0 . ..10,988 |. 0 e 3.500 |...... 4.402 ...02/28/2018 ...|....01/15/2028 ...
11135F-BL-4 ..... BROADCOM 1 |- 2.CFE L.l .. 87.0000 |... .1,000,000 |.. 1,020,596 O [ (1,716) |0 o0 e 3.469 |...... 3.226 ....10/13/2021 ...|....04/15/2034 ...
114259-AT-1 ... BROOKLYN UNION GAS .... 1 [ 2AFE L ...92.3200 |... .1,000,000 |.. 1,000,000 O [0 0 [0 3.865 |...... 3.865 ....02/27/2019 ...|....03/04/2029 ...
115236-AE-1 ..... BROWN & BRONN INC 1 |- 2.CFE L.l ...91.2050 |... .2,000,000 |.. 1,993,837 O [ 805 |0 o0 e 4.200 |...... 4.244 ....03/14/2022 ...|....03/17/2032 ...
12008R-AP-2 ..... BUILDERS FIRSTSOURCE INC .. 1 [ 3.CFE L. ...90.1980 |... ... 500,000 |.. O 2,572 o0 [0 4.250 |...... 5.049 ....02/24/2022 ... |....02/01/2032 ...
120568-AX-8 ..... BUNGE LTD FINANCE .. N A |- 2.BFE ..|... ...95.9710 |... 719,784 |.... ... 750,000 |.. 749,777 O [ 74 |0 [0 e 3.250 |...... 3.261 ...08/10/2016 ...|....08/15/2026 ...
12527G-AH-6 ... CF INDUSTRIES .. 1 .2.BFE .. ...97.7780 |. 977,775 . .1,000,000 .1,006,718 |.. .0 (2,131) | .4.500 |......4.251 ....02/26/2018 .. 12/01/2026 ...
125720-AK-1 ... CME GROUP ... 1 .1.DFE .. ...88.8960 |. .. 3,555,841 |. .4,000,000 .3,989,097 |.. .0 . 1,164 . .2.650 |......2.687 ....08/01/2022 .. 03/15/2032
126117-AS-9 ..... CNA FINANCIAL 1 L2.AFE .. ...99.2680 |. .1,000,000 .999,919 |.. .0 (1N | .3.950 |...... 3.952 ....02/24/2014 .. 05/15/2024
126307-8B-2 ... CSC HOLDINGS 1 .4.BFE .. ...76.0750 |. . 500,000 .469,243 |.. .0 4,125 |......5.19%4 ....02/02/2022 .. 12/01/2030
12636Y-AA-0 ..... CRH AMERICA FINANCE 1 L2.AFE .. ...95.4610 |. .1,000,000 .997,238 |.. .0 ......3.400 |......3.487 ....06/02/2017 .. 05/09/2027 ...
126408-HM-8 ..... 1 [ 2.AFE L ...99.8970 |... .2,500,000 |.. ....2,625,733 0 [ (23,326) |0 o0 e 4.250 |...... 3.139 ...10/24/2019 ...|....03/15/2029 ...
126650-CX-6 ..... 1 [ 2B FE L ...98.3050 |... .1,000,000 |.. ....993,258 O [ 1,404 |0 [0 4.300 |...... 4.475 ....03/06/2018 ...|[....03/25/2028 ...
127055-AK-7 ... CABOT ... N A |- 2.BFE ..|... ...94.6140 |... .1,000,000 |.. ....999,505 O [ 160 |0 o0 e 3.400 |...... 3.418 ....09/06/2016 ...|[....09/15/2026 ...
130789-Y*-5 ..... CALIFORNIA WATER SERVICE .. B I ...92.9000 |... .3,000,000 |.. ....3,000,000 O [0 0 [0 3.400 |...... 3.400 ....04/26/2019 ...|....06/11/2029 ...
13123X-AZ-5 ... CALLON PETROLEUM N A ...99.5250 |... O 2,281 |0 o0 6.375 |...... 7.509 ...06/16/2022 ...|....07/01/2026 ...
131347-CK-0 ... CALPINE .... 1. ...98.6720 |... LI SRR (45D N N | I RPN | B FN 5.250 |...... 3.899 ....11/04/2019 ...|....06/01/2026 ...
131347-CN-4 ... CALPINE .... 1. ...95.8780 |... . O [ 739 |0 o0 e 5125 |...... 6.293 ....08/17/2022 ...|....03/15/2028 ...
134429-BG-3 ..... CAMPBELL SOUP ............. 1. ...97.9170 |... . .... 2,498,538 O 284 |0 [0 4.150 |...... 4.164 ....03/12/2018 ...|....03/15/2028 ...
14040H-CJ-2 . CAPITAL ONE FINANCIAL 2 ...79.9980 |. .. 3,999,876 |. .5,000,000 .5,000,000 |.. .0 ......2.618 |......2.618 ....10/28/2021 .. 11/02/2032 ...
14149Y-BE-7 ..... CARDINAL HEALTH ....iiiiiiiiiiiiiiiiiiniciiiiiieeeeeanes 1., 977160 [ 977,163 |.... .1,000,000 |. ....999,809 O 83 0 0 3.750 |...... 3.759 ...06/16/2015 ... |....09/15/2025 ...
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14149Y-BJ-6 ..... CARDINAL HEALTH ..oviiiiiiiiieeiciiiieeeevinieeeeeennns fon eee | s T L 2BFE s 996,610 |...95.9430 |................. 959,431 |.......ccoeee 1,000,000 (VI R . X I RN | ) AR | B RN 3.410 |...... 3.460 ....10/01/2019 ...|....06/15/2027 ...
141781-BK-9 ..... CARGILL . N A |- 1L FE L.l ...94.9730 |... . 500,000 |.. O [ 28 0 [0 e 3.250 |...... 3.309 ....05/20/2019 ...|....05/23/2029 ...
141781-BW-5 ... CARGILL . 1. |- LFFE L ...86.9560 |... .1,000,000 |.. O [ 11 0 [0 2125 |...... 2.138 ....04/20/2020 ...|....04/23/2030 ...
141781-BS-2 ..... CARGILL N A |- 1L FE L.l ...83.4610 |... .3,500,000 |.. O [ 1,452 |0 0 e 2125 |...... 2.175 ....11/08/2021 ...{....11/10/2031 ...
14448C-A0-7 ... CARRIER GLOBAL ... 1. |- 2.BFE ... ...89.4660 |... .3,000,000 |.. O [ (A517) |0 o0 e 2.722 |...... 2.544 ....03/02/2020 ...|....02/15/2030 ...
149123-CC-3 ..... CATERPILLAR N A |- 1L FE L.l ...99.2530 |... .1,000,000 |.. .... 1,000,237 O [ (1,838) |0 o0 e 3.400 |...... 3.211 ...10/14/2015 ...|....05/15/2024 ...
14913R-3B-1 ..... CATERPILLAR FINL SERVICE .. 1. |- LFFE L . 100.5710 |... .2,000,000 |.. .... 1,999,641 O [ 141 0 [0 4.800 |...... 4.809 ....01/03/2023 ...|....01/06/2026 ...
15135B-AV-3 ..... CENTENE ... N A ..2.CFE ..|... ...89.7230 |... .1,750,000 |.. ,528,636 O 28,216 |0 o0 e 3.375 |...... 5.863 ...03/15/2023 ... |....02/15/2030 ...
15135B-AX-9 ..... CENTENE ... 1 .2.CFE .. ...83.3160 |. . 276,000 .233,920 |.. .0 .2.500 |......5.061 ....09/07/2022 .. 03/01/2031
15189T-AX-5 ..... CENTERPOINT ENERGY . 1 .2.BFE .. ...88.3950 |. .1,000,000 .997,512 |.. .0 .2.950 |......2.994 ....08/12/2019 .. 03/01/2030
15189X-AX-6 ..... CENTERPOINT ENERGY ... 1 1FFE .. ...88.5020 |. .2,000,000 1,992,187 |.. .0 ......3.000 |......3.054 ....02/23/2022 .. 03/01/2032 ...
161175-BJ-2 ..... CHARTER COMMUNICATIONS .. N A |- 2.CFE ..|... ...94.4050 |... .4,000,000 |.. ....4,257,711 0 [ (63,372) |0 o0 e 3.750 |...... 2.012 ...09/15/2020 ... |....02/15/2028 ...
161175-BW-5 ..... CHARTER COMMUNICATIONS .. 1. |- 2.CFE ..|... ...90.1770 |... .1,000,000 |.. ....990,495 O [ 827 el [0 5.375 |...... 5.471 ...04/03/2018 ...|....04/01/2038 ...
16411R-AK-5 ... CHENIERE ENERGY N A |- 2.CFE ..|... ...97.6130 |... ..250,000 |.. ....233,177 O 2,924 |0 0 e 4.625 |...... 6.271 ....06/13/2022 ...|....10/15/2028 ...
16412X-AC-9 ..... CHENIERE CORPUS CHRISTI ... 1. |- 2.BFE ... . 100.2130 |... ... 500,000 |.. O [ (273) |0 o0 5.875 |...... 5.815 ....12/06/2016 ...|[....03/31/2025 ...
166754-AP-6 ... CHEVRON PHILLIPS CHEMICAL . N A |- 1.GFE ... ...95.9800 |... .2,000,000 |.. O [ 181 0 0 e 3.400 |...... 3.410 ....11/17/2016 ...|....12/01/2026 ...
166754-AS-0 ..... CHEVRON PHILLIPS CHEMICAL . 1. |- .G FE ... . ...95.4510 |... .1,000,000 |.. . O [ 404 |0 [0 3.700 |...... 3.749 ....02/27/2018 ...|....06/01/2028 ...
166756-AR-7 ..... CHEVRON USA N A |- 1.DFE ..|... .. 946,674 |...98.6220 |... 986,216 |.... .1,000,000 |.. ....967,204 O [ 7,200 |0 o0 e 3.850 |...... 4.752 ...01/06/2021 ...|....01/15/2028 ...
166764-BD-1 ..... CHEVRON 1. .. 1.CFE ..|... .. 1,000,000 |...97.8900 |... 978,901 |.... .1,000,000 |.. ....1,000,000 O [0 0 [0 3.3%6 |...... 3.326 ....11/09/2015 ...|....11/17/2025 ...
17136M-AA-0 ..... CHURCH & DWIGHT CO INC 1 L2.AFE .. ...84.9730 |. .. 1,699,460 |. .2,000,000 .1,99,659 |.. .0 .2.300 |......2.323 ....12/01/2021 .. 12/15/2031
172524-AN-0 ... CINTAS .. 1 1.GFE .. ...97.8830 |. .. 1,468,251 |. .1,500,000 . 1,497,842 |.. .0 .3.700 |......3.746 ....03/09/2017 .. 04/01/2027
172967-KG-5 ... CITIGROUP . . .. 1.G FE .. ...97.5850 |. .. 1,951,690 |. .2,000,000 1,999,358 |.. .0 .3.700 |......3.716 ....01/05/2016 .. 01/12/2026
172967-WF-5 ..... CITIGROUP . N 1.GFE .. ...99.2340 |. ..496,170 |. . 500,000 500,000 |.. .0 .3.352 |......3.352 ....04/16/2019 .. 04/24/2025 ...
172967-ML-2 ... CITIGROUP . o 1.GFE .. ...86.7420 |. ..2,168,549 |. .2,500,000 .2,542,052 |.. .0 ......2.666 |......2.367 ...05/26/2021 .. 01/29/2031 ...
172967-NE-7 ... CITIGROUP ... 1. .. 1.6 FE ..|... ...82.4320 |... .1,000,000 |.. 1,000,000 O [0 0 [0 2.520 |...... 2.520 ....10/27/2021 ...|....11/03/2032 ...
191216-CM-0 ... COCA-COLA ENTERPRISES ... N A .. 1.EFE ..|... ...90.3570 |... .1,000,000 |.. O [ e 3 0 [0 e 2125 |...... 2.129 ....09/04/2019 ...|[....09/06/2029 ...
191216-CT-5 ..... COCA-COLA ENTERPRISES ... 1. 1L ...96.0290 |... .2,000,000 |.. 1,995,482 O [ 828 el [0 3.450 |...... 3.490 ....03/20/2020 ...|....03/25/2030 ...
198280-AF-6 ..... COLUMBIA PIPELINE GROUP ... N A ...98.7150 |... .1,000,000 |.. 1,010,533 O [ (8,670) |0 [0 e 4.500 |...... 3.572 ....06/24/2016 ...|....06/01/2025 ...
20030N-BN-0 ..... 1. ...97.6530 |... .1,000,000 |.. O [ 1388 |0 [0 3.375 |...... 3.390 ....05/19/2015 ...|....08/15/2025 ...
20030N-BU-0 ..... COMCAST ... N A ...93.8740 |... 938,743 |.... .1,000,000 |.. ....958,219 O [ 12,729 |0 o0 e 2.350 |...... 3.819 ...03/20/2018 ...|....01/15/2027 ...
20030N-BY-6 ..... COMCAST . 1 ...96.4730 |. ..964,733 |. .1,000,000 .994,009 |.. .0 .3.300 |...... 3.506 ....01/30/2017 .. 02/01/2027 ...
20030N-CT-6 ..... COMCAST ... 1 ...98.6070 |. ..1,972,142 |. .2,000,000 1,999,380 |.. .0 4.150 |......4.156 ....10/02/2018 .. 10/15/2028
20268J-AF-0 ..... COMMONSPIRIT HEALTH 1 .. 86.7070 |. ..2,601,198 |. .3,000,000 .3,000,000 |.. .0 2,782 |......2.782 ...10/21/2020 .. 10/01/2030
202795-Jii-1 . COMMONWEALTH EDISON 1 ...89.0330 |. ..2,670,987 |. .3,000,000 .2,99,674 |.. .0 .3.150 |......3.165 ....03/08/2022 .. 03/15/2032
20825C-Ali-4 . CONOCOPHILLIPS ...... 1 ...96.4370 |. . 500,000 .499,216 |.. .0 ......3.750 |......3.794 ...02/08/2021 .. 10/01/2027 ...
209111-FX-6 ..... CONSOL IDATED EDISON OF NY . N A ...93.2400 |... .1,700,000 |.. .... 1,697,370 O [ 364 |0 0 e 3.350 |...... 3.377 ....03/26/2020 ...|[....04/01/2030 ...
21036P-BH-0 ..... CONSTELLATION BRANDS 1. ...84.0270 |... 840,267 |.... .1,000,000 |.. O [ 413 0 [0 2.250 |...... 2.300 ....07/21/2021 ...|....08/01/2031 ...
21871X-AH-2 ..... COREBRIDGE FINANCIAL INC ..veeeieeiernieeeeceenneeeees foen o N A ...90.3970 |... ..2,711,899 |.... .3,000,000 |.. ....2,99,072 O [ 381 0 0 e 3.900 |...... 3.918 ....08/31/2022 ...|....04/05/2032 ...
22160K-AQ-8 ..... COSTCO WHOLESALE 1. ...83.5350 |... 2,088,376 |.... .2,500,000 |.. ....2,4%,317 LI R 11 I N | N AP | B FN 1.750 |...... 1.769 ....04/16/2020 ...[....04/20/2032 ...
22757#-AF-2 ..... CROSS TEXAS TRANSMISSION .. N A ...93.4940 |... .5,000,000 |.. ....5,000,000 O [0 0 [0 e 2.510 |...... 2.510 ....08/09/2016 ...|[....08/18/2026 ...
228180-AB-1 ..... CROWN AMERICAS LLC .... 1. ...98.4830 |... ... 500,000 |.. O [0 0 [0 5.250 |...... 5.250 ....03/14/2022 ...|....04/01/2030 ...
233851-BJ-2 ..... DAIMLER FINANCE NA .... 1. ...98.6460 |... . .2,000,000 |.. .... 1,998,656 O [ 2,180 |0 o0 e 3.250 |...... 3.364 ...07/24/2014 ...|....08/01/2024 ...
233851-BII-3 ..... DAIMLER FINANCE NA ....... 1. ...97.9140 |... 1,958,273 |.... .2,000,000 |.. .... 1,999,307 O [ M8 |0 [0 3.300 |...... 3.324 ....05/11/2015 ...|....05/19/2025 ...
233853-AF-7 . DAIMLER TRUCKS FINAN NA 1 ...91.9900 |. ..1,839,807 |. .2,000,000 1,994,744 |.. .0 ......2.000 |......2.092 ....12/02/2021 .. 12/14/2026 ...
233853-AG-5 ... DAIMLER TRUCKS FINAN NA .....ccivvvniiiiinnniiiiniinnnns 1., ...89.0730 [...ociviinnnnnnns 890,733 |.... .1,000,000 |. ....997,769 O o 418 0 0 2.375 |...... 2.423 ...12/02/2021 ... |....12/14/2028 ...
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235825-AG-1 ..... [DANA Looiiviiiiiiiii e [ e e [T L3.CFE s 250,000 |...98.5920 |.................246,480 |.......ccevunnnn 250,000 [....ooeevrnnnnnnn 250,000 [....coeeevnnnnn (0 R | R N | ) FOROUUR | B RN 5.625 |...... 5.625 ....06/16/2020 ...|[....06/15/2028 ...
23918K-AT-5 ..... |- 4AFE ... .. 372,500 |...82.1350 |... ... 500,000 |.. ....387,236 O [ 11,385 |0 o0 e 3.750 |...... 7.958 ....09/07/2022 ...|....02/15/2031 ...
28422E-TH-2 ..... JOHN DEERE CAPITAL .... .| LFFE ..|... .. 999,830 |...95.6440 |... .1,000,000 |.. ....999,945 O [ 8 0 [0 2.650 |...... 2.652 ....06/07/2016 ...[....06/10/2026 ...
24422E-IN-5 ... JOHN DEERE CAPITAL |- 1LFFE ... ...3,996,480 |. 103.0220 |... .4,000,000 |.. ....3,996,725 O [ 438 |0 o0 e 4.850 |...... 4.865 ....10/05/2022 ...|....10/11/2029 ...
246114-AC-6 ..... DELAWARE LIFE GLOBAL ... B |- 2.AFE L. .. 4,000,000 |...92.2390 |... ....4,000,000 O [0 0 [0 3.530 |...... 3.530 ....03/10/2022 ...|....03/10/2027 ...
24703T-AG-1 ..... DELL INTERNATIONAL . N A |- 2.BFE ..|... 3,502,224 |. 102.9800 |... . . .... 3,329,958 O [ (54,286) |eeeeeeeeeeen0 o0 e 5.300 |...... 3.107 ...09/16/2020 ...|....10/01/2029 ...
25179\-BD-4 ... DEVON ENERGY 1. |- 2.BFE ... .. 173,340 |. 100.5450 |... ... 162,000 |.. O [ (78) |0 [0 e 5.250 |...... 5.250 ....06/07/2021 ...|....10/15/2027 ...
25461L-AA-0 ..... DIRECTV HOLDINGS/FING ... N A ..3.BFE ..|... ...93.9580 |... ... 500,000 |.. O [ 8,195 |0 0 e 5.875 |...... 8.204 ....11/17/2022 ...|....08/15/2027 ...
254687-DK-9 . WALT DISNEY .......... 1 1.GFE .. ...97.0770 |. .1,000,000 .0 .3.375 |......3.295 ....03/20/2019 .. 11/15/2026
25468P-DF-0 . TWDC ENTERPRISES 18 .. 1 1.GFE .. ...97.3010 |. .2,000,000 .0 .3.150 |......3.178 ....09/14/2015 .. 09/17/2025
254709-AK-4 . DISCOVER FINANCIAL SERVICES . 2 .2.BFE .. ...98.3000 |. . 500,000 .0 ......3.950 |...... 3.959 ....11/03/2014 .. 11/06/2024 ...
25470D-BJ-7 ... DISCOVERY COMMUNICATIONS N A |- 2.CFE ..|... ...90.63%0 |... .3,000,000 |.. O [ (34,643) |0 [0 e 3.625 |...... 2.276 ...09/29/2020 ... |....05/15/2030 ...
256677-AG-0 ..... DOLLAR GENERAL ... 1. |- 2.BFE ... ...92.0710 |... . 500,000 |.. O [ 31 0 [0 3.500 |...... 3.508 ....04/01/2020 ...|....04/03/2030 ...
256746-AH-1 ..... DOLLAR TREE N A |- 2.BFE ..|... ...97.7970 |... .2,000,000 |.. O [ 517 il [0 e 4.200 |...... 4.2 ....04/05/2018 ...|....05/15/2028 ...
25746U-CK-3 ... DOMINION ENERGY .. 1. |- 2.BFE ... ...94.2050 |... O e 36 |0 [0 2.850 |...... 2.854 ...08/04/2016 ...|....08/15/2026 ...
260003-AP-3 ..... N A |- 2.AFE ... ...90.4640 |... O [ 403 |0 o0 e 2.950 |...... 2.999 ....10/28/2019 ...[....11/04/2029 ...
260543-DC4 ..... DOW CHEMICAL ... 1. |- 2.AFE L. ...85.5740 |... 1,711,479 |.... O [ 1811 |0 [0 2.100 |...... 2.207 ....10/01/2020 ...|....11/15/2030 ...
26078J-AC-4 ..... DOWDUPONT N A |- 2.AFE ... ...99.2630 |... 1,985,266 |.... ....2,085,377 0 [ (37,046) |0 o0 e 4.493 |...... 2.523 ...09/06/2019 ...|....11/15/2025 ...
26442C-8G-8 ..... DUKE ENERGY CAROLINAS ... 1. .. 1.F FE ..|... .. 87.1660 |... 3,486,644 |.... .... 3,997,878 O 216 |0 [0 2.850 |...... 2.857 ....03/01/2022 ...|....03/15/2032 ...
26442U-AN-4 ..... [DUKE ENERGY PROGRESS . 1 1.FFE .. ...90.3880 |. ..1,807,754 |. 1,995,499 |.. .0 .3.400 |......3.431 ....08/14/2022 .. 04/01/2032
26444H-AE-1 . DUKE ENERGY FLORIDA ... 1 1FFE .. ...97.0420 |. ..970,423 |. .999,079 |.. .0 .3.800 |......3.822 ...06/18/2018 .. 07/15/2028
266233-AG-0 ..... DUQUESNE LIGHT HOLDINGS 1 .2.CFE .. ...93.4230 |. ..934,226 |. .1,000,000 |.. .0 .3.616 |......3.616 ....07/19/2017 .. 08/01/2027
26746%-AA-2 ..... DYAL CAPITAL PARTNERS 11 ..oovvvviiniiiiiiiiieeccinas feen e .. 1.GPL .. ...89.3800 |. ..1,109,002 |. 1,240,768 |.. .0 .4.400 |......4.398 ....06/11/2020 .. 06/15/2030 ...
267460-AA-0 ..... DYAL CAPITAL PARTNERS 11 .eeeeeeieieeceiiiieeeeceeeas feen e B . 1.GPL .. ...89.3800 |. 1,929,928 |. . 2,159,232 2,159,232 |.. .0 ......4.400 |......4.398 ...06/11/2020 .. 06/15/2030 ...
26867L-AL-4 ..... 1. |- .G FE ... ...97.6150 |... 976,146 |.... .1,000,000 |.. O [ 884 |0 [0 3.250 |...... 3.323 ....03/16/2015 ...|....03/19/2025 ...
26884L-AH-2 ..... N A |- 2.CFE ..|... . 100.4450 |... ..415,000 |.. O [ (5,479) |0 o0 e 6.125 |...... 4.693 ....05/18/2022 ...|....02/01/2025 ...
26884T-AW-2 ..... ERAC USA FINANCE . 1. |- 2.AFE L. ...99.8650 |... .1,000,000 |.. O 86 |0 [0 4.900 |...... 4.937 ....04/26/2023 ...|....05/01/2033 ...
268858-AB-6 ..... EQT MIDSTREAM PARTNERS .. N A .|--8.CFE ..|... ...96.5880 |... ... 500,000 |.. O [ 11,344 0 [0 e 4125 |...... 7.050 ....02/27/2020 ...|....12/01/2026 ...
278865-AV-2 ..... 1. |- 1.GFE ... ...95.6980 |... ,913,960 |.... .2,000,000 |.. O [ 854 |0 [0 2.700 |...... 2.736 ....10/13/2016 ...|....11/01/2026 ...
278865-BD-1 ..... N A .. 1.GFE ..|... ...95.9430 |... . 500,000 |.. ....502,017 O [ (A79) |0 o0 e 3.250 |...... 3.139 ...11/16/2017 ...|....12/01/2027 ...
278865-BE-9 ..... ECOLAB ..... 1 1.GFE .. . 102.5400 |. . 500,000 .5631,752 |.. .0 (4,677) . .4.800 |......3.610 ....03/27/2020 .. 03/24/2030 ...
281020-AW-7 ..... EDISON INTERNATIONAL . 1 .2.BFE .. . 108.5220 |. .1,000,000 .991,985 |.. .0 . 1,076 |. .6.950 |......7.117 ....11/07/2022 .. 11/15/2029
28176E-AD-0 ..... EDWARDS LIFESCIENCES . 1 .2.BFE .. ...98.4200 |. .1,750,000 .1,887,475 |.. .0 ..(30,761) | .4.300 |......2.329 ....02/24/2020 .. 06/15/2028
28370T-AG-4 ..... KINDER MORGAN ENERGY . 1 .2.BFE .. ...99.4630 |. .1,500,000 1,499,828 |.. .0 .(19) |- .4.300 |...... 4.304 ....04/29/2014 .. 05/01/2024
28470R-AH-5 . CAESARS ENTERTAIN INC ... 1 L4.AFE .. . 100.2720 |. ..250,000 .251,789 |.. .0 ......6.250 |......4.785 ...02/1172022 .. 07/01/2025 ...
29278N-AQ-6 ... ENERGY TRANSFER PARTNERS .. N A |- 2.CFE ..|... ...92.8630 |... .1,500,000 |.. .... 1,500,035 O [ (12) a0 o0 e 3.750 |...... 3.749 ....06/25/2020 ...|....05/15/2030 ...
29364G-AJ-2 ... ENTERGY 1. |- 2.BFE ... ...94.9460 |... ,898,9%6 |.... .2,000,000 |.. .... 1,998,627 O [ 470 |0 [0 2.950 |...... 2.976 ....08/16/2016 ...[....09/01/2026 ...
203640I-AY-4 ..... ENTERGY LOUISIANA .. N A |- 1L FE L.l ...93.6330 |... ,872,663 |.... .2,000,000 |.. .... 1,997,426 O [ 882 |0 0 e 2.400 |...... 2.448 ....09/28/2016 ...|....10/01/2026 ...
2936611-AD-8 ..... ENTERGY MISSISSIPPI LLC 1. |- LFFE L . 100.6120 |... .1,000,000 |.. ....999,319 O [ (M) 0 [0 5.000 |...... 5.008 ....06/09/2023 ...|[....09/01/2033 ...
29379V-BB-8 ..... ENTERPRISE PRODUCTS N A |- 1.GFE ... ...99.7710 |... .1,000,000 |.. ....999,902 O [ 187 il [0 e 3.900 |...... 3.923 ....02/05/2014 ...|....02/15/2024 ...
29379V-CD-3 ..... ENTERPRISE PRODUCTS ... 1. |- .G FE ... . 104.6560 |... 1,046,562 |.... O [ 142 |0 [0 5.350 |...... 5.375 ....01/03/2023 ...|....01/31/2033 ...
204429-AV-7 ... EQUIFAX 1. |- 2.BFE ..|... . 100.9090 |... . . ....4,997,211 O [ 2,091 |0 o0 e 5.100 |...... 5.115 ...09/07/2022 ...|....12/15/2027 ...
29736R-AP-5 ... ESTEE LAUDER CO 1. .. 1.F FE ..|... ...88.9980 |... ... 500,000 |.. 497,040 O [ 488 |0 [0 2.375 |...... 2.483 ....11/19/2019 ...|....12/01/2029 ...
29736R-AQ-3 . ESTEE LAUDER CO .. 1 1.FFE .. ...88.5560 |. . .1,500,000 . 1,528,405 |.. .0 (4,375) | ......2.600 |......2.261 ....04/15/2020 .. 04/15/2030 ...
30040W-AP-3 ..... EVERSOURCE ENERGY 1., L] 2.AFE L. ...88.4930 [.............. 1,769,860 |.... .2,000,000 |. .... 1,996,535 .0 . 356 [0 0 3.375 |...... 3.399 ...02/22/2022 ... |....03/01/2032 ...
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30161N-AX-9 ..... 23 0 R IR R T L 2BFE | 1,247,425 1...95.3970 |.............. 1,192,458 | 1,250,000 |..eevnrennnn 1,248,219 |..ooovvninnnnnnns (0 Y - RN | N AU | B RN 4.050 |...... 4.075 ....03/30/2020 ...|....04/15/2030 ...
31620R-AK-1 ..... FIDELITY NATIONAL TITLE 1 [ 2B FE L ...82.8400 |....cconnnnnns 3,313,590 |.... .4,000,000 |.. .... 3,989,706 O [ 1,280 |0 o0 e 2.450 |...... 2.489 ....09/10/2020 ...|[....03/15/2031 ...
316773-CV-0 ..... 2 e [ 2AFE L ...95.8460 |.............. 1,916,927 |.... .2,000,000 |.. .... 1,998,220 O 362 |0 [0 3.950 |...... 3.972 ....03/12/2018 ...|....03/14/2028 ...
337738-AU-2 ..... e |- 2B FE Ll ...94.0830 |... .1,500,000 |.. .... 1,498,514 O [ 28 |0 [0 e 3.500 |...... 3.520 ....06/10/2019 ...[....07/01/2029 ...
337932-AH-0 ..... FIRSTENERGY . 1 [ SAFE L ...96.1800 |... ... 500,000 |.. LI RSP € 1 0[V DN N | I AP | B F 4.150 |...... 2.406 ....12/01/2020 ...|....07/15/2027 ...
340711-BA-7 ..... FLORIDA GAS TRANSMISSION .. 1 [ 2B FE L ...82.0390 |[....cconnnnnns 2,461,159 |.... .3,000,000 |.. ....2,997,061 O [ 837 a0 o0 e 2.300 |...... 2.314 ...09/17/2021 ...|....10/01/2031 ...
344908-AC-8 ..... NATIONAL FOOTBALL LEAGUE .. e | LEFE L.l L..94.1670 [...ooeeennnnns 2,825,023 |.... .3,000,000 |.. ....3,000,000 O [0 0 [0 2.970 |...... 2.970 ...07/17/2020 ...|....10/05/2027 ...
345397-D5-9 ...... FORD MOTOR CREDIT .. |- 2.CFE ..|... . 104.6370 |... .. 1,046,366 |.... .1,000,000 |.. ....1,000,000 O [0 0 [0 6.798 |...... 6.792 ....11/02/2023 ...|....11/07/2028 ...
345397-XU-2 ..... [FORD MOTOR CREDIT . .. 2.CFE .. ...97.2390 |. ..972,39%4 | .1,000,000 .1,000,000 |.. .0 .4.389 |......4.389 ....01/05/2016 .. 01/08/2026
345397-7J-5 ..... [FORD MOTOR CREDIT 2 .2.CFE .. ...98.1610 |. ..245,402 |. ..250,000 .242,816 |.. .0 .4.687 |......6.814 ....05/11/2020 .. 06/09/2025
34959J-AG-3 ..... [FORTIVE ............ 1 .2.BFE .. ...95.9130 |. .. 479,564 |. . 500,000 .499,503 |.. .0 ......3.150 |......3.192 ....06/06/2016 .. 06/15/2026 ...
35671D-BL-8 ..... FREEPORT-MCMORAN . 1 |- 2.CFE L.l ...98.9230 |... 781,492 |.... . 790,000 |.. ... 770,208 O feeeenn 20,167 el o0 e 4.550 |...... 7.543 ...02/25/2016 ...|....11/14/2024 ...
358058-AB-4 ..... FRESENIUS MED CARE 111 .. 1 [ 2.0 FE L. L 77.2950 [, 1,545,897 |.... .2,000,000 |.. .... 1,995,682 O 546 |0 [0 2.375 |...... 2.408 ....09/09/2020 ...|....02/16/2031 ...
361448-AY-9 ..... e |- 2B FE Ll ...95.3760 |....ccovnnnnnn 1,907,513 |.... .2,000,000 |.. ....1,995,774 O [ 1,446 |0 [0 e 3.250 |...... 3.331 ....09/08/2016 ...|[....09/15/2026 ...
369550-BL-1 ..... GENERAL DYNAMICS . 1 TG FE L ...97.4200 |... .1,000,000 |.. ....995,768 O [ 1,194 0 [0 3.500 |...... 3.638 ...08/23/2020 ... |....04/01/2027 ...
369550-BM-9 ... GENERAL DYNAMICS . e | 1GFE L ...96.0570 |... .1,000,000 |.. ....992,940 O [ 979 |0 o0 e 3.625 |...... 3.752 ....08/23/2020 ...|....04/01/2030 ...
370334-C6-7 ..... GENERAL MILLS 1 [ 2B FE L ...98.6150 |... .3,274,000 |.. .... 3,270,645 O o862 |0 [0 4.200 |...... 4.225 ....04/03/2018 ...|....04/17/2028 ...
37045X-BG-0 ..... GENERAL MOTORS FINANCIAL .. e |- 2B FE Ll . 100.0640 |.............. 2,001,275 |.... .2,000,000 |.. ....2,098,591 O [ (49,531) |0 o0 e 5.250 |...... 2.597 ...09/28/2020 ... |....03/01/2026 ...
37045X-B0-8 ..... GENERAL MOTORS FINANCIAL .. 1. |- 2.BFE ... ...97.2870 |... 972,873 |.... .1,000,000 |.. ....999,510 O [ M8 |0 [0 4.000 |...... 4.017 ....10/03/2016 ...|....10/06/2026 ...
37045X-DP-8 . GENERAL MOTORS FINANCIAL 1 .2.BFE .. ...88.7740 |. .. 443,872 |. . 500,000 499,113 |.. .0 .2.400 |......2.439 ....10/12/2021 .. 10/15/2028
373334-KE-0 . GEORGIA POWER .. 1 L2.AFE .. ...96.1220 |. .480,609 . 500,000 .492,008 |.. .0 .3.250 |......3.998 ....02/22/2019 .. 04/01/2026
375558-Al-3 . GILEAD SCIENCES 1 L2.AFE .. ...99.5200 |. ..995,202 .1,000,000 .999,868 |.. .0 .3.700 |......3.719 ....03/04/2014 .. 04/01/2024
378272-AV-0 ..... GLENCORE FUNDING . N L2.AFE .. ...99.9000 |. ..999,004 |. .1,000,000 .998,022 |.. .0 4.875 |......4.917 ....03/05/2019 .. 03/12/2029 ...
378272-AY-4 ..... GLENCORE FUNDING . o L2.AFE .. ...85.7960 |. ..1,715,916 |. .2,000,000 .1,977,513 |.. .0 ......2.500 |......2.685 ...10/15/2020 .. 09/01/2030 ...
378272-BL-1 ..... GLENCORE FUNDING .... 1. |- 2.AFE L. . 103.7520 |.........ee.n. 3,631,315 |.... .3,500,000 |.. .... 3,494,183 JL I SRR (/0 1 PO | I R | ) FN 5.700 |...... 5.722 ....06/02/2023 ...|....05/08/2033 ...
37941*-AA-2 ..... GLOBAL INFRASTRUCTURE ... .- 1.DPL ... ...81.8980 |... .4,000,000 |.. ....4,000,000 O [0 0 [0 e 2.710 |...... 2.7110 ....11/05/2021 ...|....12/01/2031 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP |- 2.AFE L. ...95.5440 |... .1,000,000 |.. ....1,021,974 JL I SRR (112 N N | I RPN | ) FPN 3.691 |...... 3.011 ....08/05/2019 ...[....06/05/2028 ...
38141G-YN-8 ..... GOLDMAN SACHS GROUP ... |- 1L FE L.l ...83.3310 |... .2,000,000 |.. ....2,000,000 O [0 0 [0 e 2.650 |...... 2.650 ....10/18/2021 ...|....10/21/2032 ...
38143U-8H-7 ..... GOLDMAN SACHS GROUP ... |- 2.AFE L. ...97.7070 |... .1,000,000 |.. .... 1,006,483 O [ (3,246) |0 o0 e 3.750 |...... 3.3% ....06/22/2017 ...|....02/25/2026 ...
38148L-AC-0 ..... GOLDMAN SACHS GROUP ... .. 2.AFE ..|... ...98.0560 |... 980,557 |.... .1,000,000 |.. ...999,932 O [ A7 0 [0 e 3.500 |...... 3.505 ...01/20/2015 ...|....01/23/2025 ...
389286-AA-3 ..... GRAY ESCROW 11 INC . .4BFE .. ...75.4500 |. ..377,249 | . 500,000 .508,075 |.. .0 .5.375 |......5.277 ....10/26/2021 .. 11/15/2031 ...
403949-AB-6 . HOLLYFRONT IER .2.CFE .. . 100.9980 |. ..504,992 |. . 500,000 .508,583 |.. .0 .5.875 |...... 4.962 ....04/27/2022 .. 04/01/2026
404119-BN-8 ..... HCA ... .2.CFE .. ...99.8180 |. ..499,088 |. . 500,000 500,000 |.. .0 .5.000 |......5.000 ....03/03/2014 .. 03/15/2024
404119-BX-6 ..... HCA .2.CFE .. ...95.6120 |. ..478,060 |. . 500,000 .498,493 |.. .0 4125 |......4.187 ....06/05/2019 .. 06/15/2029
404119-CK-3 ..... HCA ... .2.CFE .. ...89.4170 |. ..447,087 |. . 500,000 .495,809 |.. .0 ......3.625 |......3.744 ....03/02/2022 .. 03/15/2032 ...
404280-BB-4 ..... HSBC HOLDINGS .. B .. 1.GFE ..|... .. 996,470 |...97.3440 |... ,000,000 |.. ....998,993 O [ 381 0 0 e 3.900 |...... 3.943 ...05/18/2016 ...|[....05/25/2026 ...
404280-BK-4 ..... HSBC HOLDINGS .. N VA |- 1.GFE ... .. 1,000,000 |...96.3310 |... .1,000,000 |.. ,000,000 O [0 0 [0 4.041 |...... 4.041 ....03/06/2017 ...|....03/13/2028 ...
404280-CL-1 ..... HSBC HOLDINGS .. N A |- 1.GFE ... ...1,949,840 |...89.0250 |... .2,000,000 |.. .... 1,964,252 O [ 7,054 |0 o0 e 2.013 |...... 2.415 ....12/02/2021 ...|....09/22/2028 ...
40434L-A-4 ..... 1. |- 2.BFE ... 3,518,080 |...85.1060 |... .... 3,514,182 LI SRR (411N PO | N RPN | B I 2.650 |...... 2.588 ...09/20/2021 ...|....06/17/2031 ...
406216-BG-5 ..... HALL IBURTON . N A |- 2.AFE ... ....59,440 |...97.9940 |... O [ (70) |0 o0 e 3.800 |...... 3.670 ....02/11/2019 ...{....11/15/2025 ...
410345-AL-6 ..... HANESBRANDS 1. |- 4.CFE ..|... ..501,875 |...96.4610 |... . .. . O [ (209) |0 o0 e 4.875 |...... 4.827 ....05/03/2016 ...|[....05/15/2026 ...
410867-AF-2 ..... HANOVER INSURANCE GROUP . 1. |- 2.BFE ..|... .. 997,670 |...98.1580 |... 981,578 |.... .1,000,000 |.. ....999,313 O o254 |0 0 e 4.500 |...... 4.529 ...04/05/2016 ...|....04/15/2026 ...
410867-AG-0 ..... HANOVER INSURANCE GROUP . 1. |- 2.BFE ... .. 499,340 |...81.9290 |... 409,643 |.... ... 500,000 |.. O i 62 |0 [0 2.500 |...... 2.515 ....08/19/2020 ...|[....09/01/2030 ...
41242%-BF-8 ..... NATL BASKETBALL ASSOC ... . .. 1.G FE .. 1,800,000 |...96.0690 |. 1,729,249 |. .1,800,000 .0 ......3.430 |......3.430 ....01/18/2017 .. 06/07/2027 ...
416515-BE-3 ..... HARTFORD FINANCIAL SERV ... 1., L] 2.AFE L. .. 996,800 |...90.8040 [........ccee.nns 908,035 |.... .1,000,000 |. O 309 0 0 2.800 |...... 2.837 ...08/08/2019 ...|....08/19/2029 ...
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423452-AG-6 ..... HELMERICH AND PAYNE INC ....ovvviiviinnnniiriniieeeenns fon vee | nenens T L 2AFE e 4,952,245 |...84.0760 |.............. 4,178,595 |ooeevniennnn 4,970,000 |.ecevennnnnnns 4,955,649 |......eeeeennd 0 fooeerenenn 1,612 0 [0 e 2.900 |...... 2.942 ....10/19/2021 ...|....09/29/2031 ...
42824C-AU-9 ..... HEWLETT PACKARD .. 1 [ 2B FE L 3,177,700 |...99.5310 |... .3,000,000 |.. .... 3,085,923 O [ (22,172) |0 o0 e 4.900 |...... 4.089 ....11/02/2016 ...|....10/15/2025 ...
437076-Bi-1 ..... HOME DEPOT 1 | LEFE L ...98.5010 |... .1,000,000 |.. O [ 871 |0 [0 3.900 |...... 3.984 ....11/27/2018 ...|....12/06/2028 ...
437076-BY-7 ..... HOME DEPOT ... e | LEFE L ...93.9860 |... .2,000,000 |.. O [ (3,974) |0 o0 e 2.950 |...... 2.718 ....01/06/2020 ...|[....06/15/2029 ...
437076-CB-6 ..... HOME DEPOT ... 1 | LEFE L ...91.3320 |... .1,000,000 |.. O 828 o0 [0 2.700 |...... 2.764 ....03/26/2020 ...|....04/15/2030 ...
444859-BF-8 ..... HUMANA 1 [ 2B FE L ...97.7580 |... 977,580 |.... .1,000,000 |.. ....999,505 O [ 129 |0 [0 e 3.950 |...... 3.965 ...03/13/2017 ...|....03/15/2027 ...
445658-CF-2 ..... JB HUNT TRANSPORTATION .. 1 [ 2AFE L ...97.9950 |... 489,976 |.... ... 500,000 |.. ....499,969 O o 0 [0 3.875 |...... 3.876 ....02/26/2019 ...|....03/01/2026 ...
446150-AS-3 ..... HUNTINGTON BANCSHARES ... N A |- 2.AFE ... ...85.5340 |... . 500,000 |.. ....498,705 O [ 198 |0 o0 e 2.550 |...... 2.5% ....01/28/2020 ...|[....02/04/2030 ...
HUNTINGTON INGALLS . 1 .2.CFE .. ...97.8920 |. ..489,459 |. . 500,000 497,227 |.. .0 .3.844 |......4.273 ....03/26/2020 .. 05/01/2025
HYUNDA| CAPITAL .. 1 L2.AFE .. ...90.0650 |. .. 5,403,882 |. .6,000,000 .5,998,966 |.. .0 .2.375 |......2.379 ....09/15/2020 .. 10/15/2027
451102-BT-3 ..... |CAHN ENTERPRISES .. 1 .3.CFE .. ...95.4110 |. .. 477,055 |. . 500,000 500,171 |.. .0 (560) |. ......6.250 |......6.134 ....03/14/2022 .. 05/15/2026 ...
45174H-BE-6 ..... IHEARTCOMMUNICATIONS . 1 |- 5LAFE L ...79.4580 |... . 500,000 |.. ....499,110 0 . o210 feiiiii 0 0 5.250 |...... 5.303 ...08/03/2022 ...|....08/15/2027 ...
457187-AB-8 ..... INGREDION ... 1. |- 2.BFE ... ...95.7140 |... .2,000,000 |.. ....2,005,074 O feve (1048) [0 [0 3.200 |...... 3.093 ....10/27/2016 ...|....10/01/2026 ...
458140-BH-2 ..... N A |- 1L FE L.l ...90.0070 |... .1,000,000 |.. ....1,013,102 O [ (2,166) |0 o0 e 2.450 |...... 2.201 ....02/10/2020 ...|....11/15/2029 ...
458140-BR-0 ..... 1. |- LFFE L ...96.8940 |... .1,000,000 |.. O 190 |0 [0 3.900 |...... 3.925 ....03/20/2020 ...|....03/25/2030 ...
45866F-AD-6 ..... N A |- 1.GFE ... ...98.2530 |... .3,500,000 |.. 0 [ (13,690) |0 o0 e 3.750 |...... 3.328 ....10/13/2016 ...|....12/01/2025 ...
459200-KA-8 ..... 1. |- .G FE ... ...95.3440 |... .1,000,000 |.. LI SRR £ 11:5) N N | I RPN | ) FN 3.500 |...... 2.857 ....08/02/2019 ...[....05/15/2029 ...
459506-A0-4 ..... INTL FLAVOR & FRAGRANCES .. N A |- 2.CFE ..|... ...82.6880 |... .3,000,000 |.. ... 2,999,957 O [0 0 [0 e 2.300 |...... 2.300 ...09/09/2020 ... |{....11/01/2030 ...
460690-BL-3 ..... INTERPUBLIC GROUP .. 1. .. 2.BFE ..|... ...99.4300 |... 248,576 |.... ....249,957 O i 82 |0 [0 4.200 |...... 4.223 ....03/31/2014 ...|....04/15/2024 ...
460690-BR-0 ..... INTERPUBLIC GROUP 1 .2.BFE .. ...98.3420 |. ..491,708 |. .497,988 |.. .0 4.750 |......4.824 ....03/26/2020 .. 03/30/2030
465685-AR-6 ..... ITC HOLDINGS 1 .2.BFE .. . 100.5420 |. .. 1,005,420 |. .999,149 |.. .0 .4.950 |......4.973 ....09/08/2022 .. 09/22/2027
46590X-AN-6 ..... JBS USA ....... 1 .2.CFE .. ...87.9590 |. ..2,638,783 |. .2,963,247 |.. .0 .3.000 |......3.263 ....01/19/2022 .. 02/02/2029
46625H-KC-3 . JPMORGAN CHASE . -2 1FFE .. ...97.8970 |. .998,000 |.. .0 .3.125 |......3.317 ....01/16/2015 .. 01/23/2025 ...
466313-AJ-2 . JABIL CIRCUIT .. o .2.CFE .. ...90.5310 |. . 500,000 .499,455 |.. .0 ......3.600 |......3.620 ...01/08/2020 .. 01/15/2030 ...
46647P-BF-2 ..... JPMORGAN CHASE . 1. |- LEFE ... ...97.4420 |... .2,400,000 |.. .... 2,408,125 LI R G 0 161N N | N P | B I 2.301 |...... 1.865 ....02/24/2020 ...|....10/15/2025 ...
46647P-CR-5 ..... JPMORGAN CHASE ... N A |- 1.EFE ... ...83.4380 |... .2,000,000 |.. ....2,000,000 O [0 0 [0 e 2.545 |...... 2.545 ....11/01/2021 ...{....11/08/2032 ...
47233J-DX-3 ..... JEFFERIES GROUP .. 1. |- 2.BFE ... ...81.9060 |... .2,500,000 |.. ... 2,480,249 O [ 1,946 |0 [0 2.750 |...... 2.852 ....09/30/2020 ...|....10/15/2032 ...
476556-DB-8 ..... JERSEY CENTRAL POMER . N A |- 2.AFE ... ...99.6380 |... .1,000,000 |.. O [ 821 |0 0 e 4.700 |...... 4.762 ....08/14/2013 ...|....04/01/2024 ...
48121€-AG-6 ..... JRD HOLDINGS | eeeeeeeee [ 2.BPL L ...90.1310 |... .3,000,000 |.. ....3,000,000 O [0 0 [0 2.300 |...... 2.300 ....10/28/2020 ...|....11/18/2027 ...
488401-AC-4 ..... KEMPER CORP N A ..2.CFE ..|... L..77.4540 |... .3,000,000 |.. .... 2,996,984 O [ 400 |0 o0 e 2.400 |...... 2.416 ...09/22/2020 ... |....09/30/2030 ...
49271V-AJ-9 . KEURIG DR PEPPER . 1 .2.BFE .. ...91.9330 |. .1,000,000 1,087,729 |.. .0 (5,669) . .3.200 |......2.527 ....01/04/2022 .. 05/01/2030 ...
494368-CB-7 . K IMBERLY-CLARK 1 1.FFE .. ...93.2820 |. . 500,000 524,821 |.. .0 (3,837) |. .3.100 |......2.210 ....03/31/2020 .. 03/26/2030
49456B-AP-6 . KINDER MORGAN ..... 1 .2.BFE .. ...98.5980 |. . 500,000 .509,873 |.. .0 (2,300) . .4.300 |......3.753 ....056/01/2019 .. 03/01/2028
49461M-AA-8 ... KINETIK HOLDINGS LP 1 L3.AFE .. ...98.1050 |. . 500,000 .498,259 |.. .0 L2183 . .5.875 |......5.940 ....06/01/2022 .. 06/15/2030
497266-AC-0 ..... KIRBY ... 1 .2.CFE .. ...96.4110 |. .2,500,000 . 2,498,265 |.. .0 347 | ......4.200 |......4.217 ....02/07/2018 .. 03/01/2028 ...
501044-CY-5 ..... KROGER .. 1 [ 2.AFE L ...99.8200 |... ... 500,000 |.. 0 . e 107 [0 0 4.000 |...... 4.025 ...01/23/2014 ...|....02/01/2024 ...
501044-DP-3 ..... KROGER 1 [ 2B FE L ...85.5790 |... .1,500,000 |.. 0 . R 17 R | R FORN | ) A, 2.200 |...... 2.224 ....04/21/2020 ...|....05/01/2030 ...
501797-AR-5 ..... L BRANDS .. 1 |- 3B FE Ll . 103.9060 |... O [ 107 0 o0 e 7.500 |...... 7.568 ....11/04/2019 ...|....06/15/2029 ...
502431-AN-1 ..... L3HARRIS TECH 1 [ 2B FE L ...98.8410 |... O [ (10,118) |0 o0 e 4.400 |...... 3.215 ....07/02/2019 ...|....06/15/2028 ...
50249A-AG-8 ..... LYB INT FINANCE .. e |- 2B FE Ll ...85.6390 |... O [l 878 0 o0 e 2.250 |...... 2.340 ....10/06/2020 ...|[....10/01/2030 ...
50540R-AQ-5 ..... LAB CORP OF AMERICA ... 1 [ 2B FE L ...98.2880 |... ....499,894 O [ 84 0 [0 3.600 |...... 3.618 ...01/21/2015 ... |....02/01/2025 ...
521865-AY-1 ..... 1o |- 2.BFE ... ...96.3420 |... . . ....203,3%8 O [ 146 |0 o0 e 3.800 |...... 3.885 ....08/14/2017 ...|....09/15/2027 ...
521865-BC-8 ..... LEAR ....... 1. |- 2.BFE ... ...80.9260 |... 809,257 |.... .1,000,000 |.. ....987,535 O [ 1,366 |0 o0 2.600 |...... 2.774 ....12/02/2021 ...|....01/15/2032 ...
52532X-AH-8 ... LEIDOS INC 1 .2.CFE .. ...83.7000 |. ..837,004 |. .1,000,000 .996,531 |.. .0 A4 ......2.300 |......2.353 ....10/05/2020 .. 02/15/2031 ...
53079%E-BG-8 ..... LIBERTY MUTUAL GROWP ... 1., ... 2.BFE ..|... 97,7270 [ 1,739,022 |.... 1,779,467 . ,806, 146 Ol (4460 [0 0 4.569 |...... 4.249 ...01/28/2019 ...|....02/01/2029 ...
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53219L-AS-8 ..... LIFEPOINT HOSPITALS ...oviiviiineeieiiiineeeevvnninee foe vee | s T LABFE s 98,280 |...92.3240 |.................108,019 [.........oeennns 117,000 [oeeeeeivvinnnnnns 102,402 [.ooovvviinnnnnnns (VI O N 1 72 RN | N FOROUU | B RN 4.375 |...... 9.048 [FA ooes Jovvnniniiiinnnnns 1,934 ....12/06/2022 ...|....02/15/2027 ...
53219L-AV-1 ..... LIFEPOINT HOSPITALS ... 1 | 4B FE L. . 101.0590 |... ..383,000 |.. ....383,000 O [0 0 o0 9.875 |...... 9.875 |FA ...... .. 14,393 |... ....07/31/2023 ...|....08/15/2030 ...
532457-BH-0 ... ELI LILLY 1 | LEFE L ...97.3180 |... . 707,000 |.. ... 706,776 O [ W7 0 [0 2.750 |...... 2.772 | ....... e 1,620 |... ...02/24/2015 ...|....06/01/2025 ...
536797-AF-0 ..... LITHIA MOTORS .. N A |- 3.BFE ..|... ...90.9020 |... ..250,000 |.. O foeeenn3,508 |0 o0 e 4.375 |...... 7.343 W ....... e 5,043 |... ....08/02/2023 ...|....01/15/2031 ...
53767#-AC-2 ..... LITTELFUSE 1. ...96.6460 |... . .1,840,000 |.. O [0 0 [0 3.740 |...... 3.740 [FA ...... e 25,997 ... ....11/18/2016 ...|....02/15/2027 ...
546676-AW-7 ..... LOUISVILLE GAS & ELECTRIC ... N A ...97.5740 |... 1,463,610 |.... .1,500,000 |.. .... 1,499,821 O [ 70 |0 o0 e 3.300 |...... 3.305 [A0 ...... .. 12,375 |... ...09/21/2015 ...|....10/01/2025 ...
548661-DY-0 ..... LOWES 1. ...83.0530 |... 2,076,335 |.... .2,500,000 |.. ....2,390,779 O [ 14,640 |0 [0 1.700 |...... 2.401 ....056/20/2021 ...|....10/15/2030 ...
552676-AU-2 ..... MDC HOLDINGS INC . N A ...82.1830 |... .1,000,000 |.. O [ 3212 |0 0 e 2.500 |...... 2.902 ....11/12/2021 ...{....01/15/2031 ...
55336V-AJ-9 ..... [MPLX .. 1 ...99.3430 |. .1,000,000 .0 .4.875 |......4.390 ....09/26/2016 .. 06/01/2025
55336V-AK-6 ..... MPLX .. 1 ...97.8880 |. . 500,000 .0 4.125 |......4.145 ....02/07/2017 .. 03/01/2027
55617L-AR-3 ..... MACYS RETAIL HLDGS LLC . 1 ...94.6160 |. . 500,000 .0 ......6.125 |......6.159 ....03/10/2022 .. 03/15/2032 ...
55903V-BB-8 ..... MAGALLANES INC N A ...94.8790 |... .2,000,000 |.. ....2,000,000 O [0 0 [0 e 4.054 |...... 4.054 ...08/09/2022 ...|....03/15/2029 ...
55903V-BC-6 ..... MAGALLANES INC 1. ...91.5200 |... .2,000,000 |.. ....2,000,000 O [0 0 [0 4.279 |...... 4.279 ....03/09/2022 ...|....03/15/2032 ...
55916A-AA-2 ..... MAGIC MERGERCO INC .... ..LS.. N A ...79.0580 |... ..250,000 |.. O [ 9517 0 o0 e 5.250 ....11/23/2022 ...|....05/01/2028 ...
565849-AP-1 ..... MARATHON OIL 1. ...97.5290 |... .1,500,000 |.. O [ (28,370) |0 o0 e 4.400 ....01/12/2022 ...|....07/15/2027 ...
56585A-BC-5 ... MARATHON PETROLEUM . N A . 101.0910 |... .1,000,000 |.. O [ (5,629) |0 o0 e 5.125 ....10/02/2018 ...|....12/15/2026 ...
57169*-AX-5 ..... 1. ...93.83%0 |... 4,691,944 |.... .5,000,000 |.. 0 . RN | ) N | B RN 2.720 ....09/09/2016 ...|[....09/27/2026 ...
571748-BP-6 ..... MARSH & MCLENNAN . N A ...85.1810 |... .4,000,000 |.. ... 3,995,954 0 . e84 0 0 [ 2.375 ...12/01/2021 ...|....12/15/2031 ...
571903-BE-2 ..... MARRIOTT INTERNATIONAL .. 1. ...98.1990 |... ... 500,000 |.. 538,292 O [ (5,483) [0 [0 e 4.625 ....01/31/2022 ...|....06/15/2030 ...
571903-BG-7 MARRIOTT INTERNATIONAL .. 1 ...86.5470 |. .3,000,000 .2,836,238 |.. .0 .2.850 |.. ....10/18/2022 .. 04/15/2031
573284-AN-6 ..... [MARTIN MARIETTA MATERIAL 1 ...99.2430 |. .1,000,000 .999,649 |.. .0 .4.250 |.. ....06/23/2014 .. 07/02/2024
574599-BN-5 ..... [MASCO ...oeevrrnniiieeennnnns . 1 ...94.8970 |. . 500,000 .488,012 |.. .0 .3.500 |.. ....03/20/2018 .. 11/15/2027
5762911-CQ-1 . | MASSMUTUAL GLOBAL FUNDING .....evnvvvvrvvnnniiniinnnnnnns foee ann U [ ...93.3200 |. . 500,000 .499,503 |.. .0 .2.350 |.. ...01/09/2020 .. 01/14/2027 ...
576360-AG-9 ..... [MASTERCARD INC ... N A 1,017,420 |...96.4400 |. .1,000,000 1,006,792 |.. .0 eeenn2.950 |.. ....06/12/2019 .. 11/21/2026 ...
576360-AP-9 ..... MASTERCARD INC ... 1. .. 499,030 |...95.3680 |... ... 500,000 |.. O [ 91 0 [0 3.350 ....03/24/2020 ...|....03/26/2030 ...
579780-A0-0 ..... MCCORMICK & CO N A ,494,870 |...87.3570 |... .1,500,000 |.. O [ 489 |0 0 e 2.500 ....04/13/2020 ...|[....04/15/2030 ...
58013W-FJ-8 ..... MCDONALD'S 1. ,529,300 |...91.5100 |... .1,500,000 |.. 1,517,899 O [ (3,102) |0 o0 e 2.625 ....02/26/2020 ...|....09/01/2029 ...
58013V-FM-1 ... MCDONALD'S ... N A .. 999,460 |...87.3880 |... .1,000,000 |.. ....999,640 O [ 52 0 [0 e 2.125 ....03/03/2020 ...|....03/01/2030 ...
58013\-FP-4 ..... MCDONALD'S ... 1. .. 497,575 |...97.1330 |... ... 500,000 |.. ....498,743 O o331 0 [0 3.500 ....03/25/2020 ...|....07/01/2027 ...
58933Y-BC-8 ..... MERCK ... N A .. 921,650 |...91.6610 |... 916,611 |.... .1,000,000 |.. O [ 14,743 |0 [0 1.700 ...05/16/2022 ...|....06/10/2027 ...
59156R-BZ-0 ..... METLIFE . 1 ,493,925 |. 100.5630 |. .. 1,508,447 |. .1,500,000 .0 .4.550 |.. ...03/19/2020 .. 03/23/2030 ...
59217G-BY-4 ..... METLIFE GLOBAL FUNDING | 999,330 |...96.2510 |. ..962,509 |. .1,000,000 .0 .3.450 |.. ....12/12/2016 .. 12/18/2026
59217G-EG-0 ..... METLIFE GLOBAL FUNDING | . 498,970 |...88.8220 |. ..444,110 | . 500,000 .0 .2.950 |.. ....04/03/2020 .. 04/09/2030
59833C-AA-0 ..... [MIDWEST CONNECTOR .. 1 997,980 |...99.4270 |. ..994,272 |. .1,000,000 .0 .3.900 |.. ....08/07/2019 .. 04/01/2024
60081H-A#-5 ..... MILLIKEN & CO .... . B .. 4,000,000 |...81.2030 |. .. 3,248,116 |. .4,000,000 .0 L0 ......2.710 |.. ....10/06/2021 .. 10/15/2031 ...
605417-CB-8 ..... MISSISSIPPI POMER .. N A 1.G FE . .. 1,061,630 |...97.1520 |... .1,000,000 |.. ....1,031,265 O [ (7,284) |0 o0 e 3.950 ...07/26/2019 ...|....03/30/2028 ...
60855R-AL-4 ..... MOLINA HEALTHCARE 1. 3.C FE .. 413,175 |...87.3760 |... . 500,000 |.. ....422,218 LI SRR X -7V I AU | I RPN | B FN 3.875 1172172022 ... |....05/15/2032 ...
609207-AT-2 ..... MONDELEZ INTERNATIONAL .. N A ...90.3230 |... . 689,000 |.. ....698,139 O [ (1,410) |0 o0 e 2.750 ....04/14/2020 ...|[....04/13/2030 ...
615369-AW-5 ..... 1. ...82.9800 |... .1,000,000 |.. O [ 1,285 |0 [0 2.000 ....08/10/2021 ...|....08/19/2031 ...
617446-8J-1 ..... MORGAN STANLEY ... N A ...98.3490 |... .1,000,000 |.. 0 . e (8,218) [0 0 2.720 ....12/13/2019 ...|....07/22/2025 ...
617446-8L-6 ..... MORGAN STANLEY ... 1. ...87.4180 |... LI RPN (1[N AU | I RPN | ) FPN 2.699 ....01/24/2020 ...|....01/22/2031 ...
617446-8X-0 ..... MORGAN STANLEY ... 1 ...80.4120 |...ccoennnnnns 2,814,436 |.... ... 3,395,431 O [ 11,286 |0 o0 e 1.928 ...10/04/2021 ...|....04/28/2032 ...
617700-A*-0 ..... MORNINGSTAR ....ocevvvennnns . ...84.2450 |.............. 2,527,341 |.... ....3,000,000 O [0 0 [0 2.320 ....09/23/2020 ...|....10/26/2030 ...
620076-BU-2 ..... MOTOROLA SOLUTIONS INC 1 ...85.4700 |. ..2,564,099 |. . 2,499,487 |.. .0 \eeenn2.750 .. ....12/05/2022 .. 05/24/2031 ...
620076-BII-8 ..... MOTOROLA SOLUTIONS INC .. 1., . 103.1610 [........oeen.t 3,004,821 |.... .3,000,000 |. ... 2,996,233 O 327 0 0 5.600 ...05/17/2022 ...|....06/01/2032 ...
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62482B-AA-0 ..... MOZART DEBT MERGER SUB ......ceeeevvvenneiriininnieeeennn foon wan | oo T LAAFE L 250,000 |...90.4140 |......cevvnnnnnnn 226,036 |..eovunnniiennnn 250,000 [....ooeevrnnnnnnn 250,000 [....coeeevnnnnn (0 O | A RN | AR | B NN 3.875 |...... K TE 1.1 R R 2,422 | 9,688 |....09/30/2021 ... |....04/01/2029 ...
628530-BK-2 ..... ..2.CFE ..|... ...97.0280 |...ccevnnnnnnn 2,910,849 |.... .3,000,000 |.. ....3,187,816 O [ (43,229) |0 o0 e 4.550 |...... 2.8% (A0 ...... ... 28,817 |... .. 136,500 |....02/03/2022 ... |....04/15/2028 ...
62912X-AF-1 ..... NGPL PIPECO . |- 2.CFE ..|... ...98.1280 [....cevvnnnnns 1,471,920 |.... .1,500,000 |.. .... 1,465,810 LI O 111 N | N RPN | B F 4.875 |...... 5.486 [FA ...... n 27,625 |... ... 713,125 |....10/19/2022 ... |....08/15/2027 ...
62927#-AS-5 ..... NATIONAL FOOTBALL LEAGUE .. |- 1L.EFE ... ...91.1980 |... .3,613,945 |.. .... 3,613,945 O [0 0 [0 e 3.020 |...... 3.020 A0 ...... .0 23,041 |... .. 109,141 |....08/18/2020 ... |....04/15/2035 ...
631005-BJ-3 ..... NARRAGANSETT ELECTRIC |- .G FE ... ...91.0760 |... ....1,000,000 O [0 0 [0 3.3% |...... 3.395 A0 s ernneieiiieinans 7,733 |... ... 33,950 |....04/07/2020 ...|....04/09/2030 ...
63486*-AB-7 ..... NATIONAL BASKETBALL ASSOC ... .. 1.GFE ..|... ...97.0020 |... . . ....3,000,000 O [0 0 [0 e 2.510 |...... 2510 [ ....... ...3,138 |... . 75,300 |....11/24/2020 ...|....12/16/2024 ...
637432-NV-3 ..... NATIONAL RURAL UTILITIES |- LEFE ... .. 86.7780 |... 433,889 |.... ... 500,000 |.. 498,590 O 207 0 [0 2.400 |...... 2449 |08 ...... ...3,533 |... . 12,000 |....01/22/2020 ... {....03/15/2030 ...
637432-NY-7 ..... NATIONAL RURAL UTILITIES |- 1.EFE ... ...84.2700 |... 1,685,405 |.... .2,000,000 |.. .... 1,993,928 O [ 638 |0 o0 e 2.750 |...... 2.791 ....01/31/2022 ...|....04/15/2032 ...
63906#-AF-6 ..... |NatWest Market Securities .. 1.FFE .. ...97.4110 | .. 4,870,527 |. .5,000,000 .5,000,000 |.. .0 .2.980 |......2.980 ....11/13/2019 .. 11/25/2024
63938C-AH-1 . NAVIENT . .3.CFE .. . 101.1920 |. ..250,000 .251,975 |.. .0 .6.750 |......6.183 ....07/06/2017 .. 06/25/2025
64110L-AU-0 ..... NETFLIX . .2.BFE .. . 103.3120 |. . 500,000 500,000 |.. .0 ......5.375 |......5.374 ....04/24/2019 .. 11/15/2029 ...
64110L-AV-8 ..... NETFLIX . |- 2.BFE ..|... . 101.2550 |... .2,000,000 |.. .... 2,209,365 0 [ (30,245) |0 o0 e 4.875 |...... 3.013 ...01/21/2022 ...|....06/15/2030 ...
649521-EG-4 ..... NEW YORK LIFE GL .. 1.AFE ..|... ...80.5000 |... .... 3,730,455 O [ 31,424 0 0 1.850 |...... 2.844 ....03/01/2022 ...|....08/01/2031 ...
649840-C0-6 ..... NEW YORK STATE ELECTRIC ... |- 1.GFE ... ...94.2280 |... .... 1,995,277 O [ 1,505 |0 o0 e 3.250 |...... 3.335 ....11/21/2016 ...|....12/01/2026 ...
649840-CT-0 ..... NEW YORK STATE ELECTRIC ... |- .G FE ... ...79.6110 |... .... 1,996,569 O 399 |0 [0 2.150 |...... 2.174 ....09/21/2021 ...|....10/01/2031 ...
651229-AW-6 ..... NEWELL BRANDS .|--8.CFE ..|... ...98.6210 |... O [ 105 |0 o0 e 4.700 |...... 4.726 ....03/18/2016 ...[....04/01/2026 ...
651639-AZ-9 ..... NEWMONT MINING |- 2.AFE L. ...85.4800 |... O [ 172 |0 [0 2.600 |...... 2.611 ....12/06/2021 ...|....07/15/2032 ...
65339K-BM-1 ..... NEXTERA ENERGY CAPITAL . .. 2.AFE ..|... ...89.6060 |... 896,062 |.... O [ 383 |0 o0 e 2.750 |...... 2.7% ...10/01/2019 ...|....11/01/2029 ...
654106-AK-9 ..... ...91.9410 |... 919,408 |.... O [ 139 0 [0 2.850 |...... 2.867 ....03/25/2020 ...|....03/27/2030 ...
655663-D*-0 ..... NORDSON . ...98.0670 |. ..588,401 |. .0 .3.130 |......3.127 ....07/12/2012 .. 07/26/2024
655664-AS-9 . NORDSTROM ... ...93.1540 |. ..232,885 | .0 .4.000 |......3.625 ....10/18/2021 .. 03/15/2027
655844-CI-8 . NORFOLK SOUTHERN RAILWAY ...88.9130 |. ..889,130 |. .0 0] .3.000 |......3.000 ...02/15/2022 .. 03/15/2032
666807-BM-3 ..... NORTHROP GRUMMAN .... ...97.7080 |. ..977,078 |. .1,006,734 |.. .0 (7,553) | .2.930 |......2.148 ....03/16/2020 .. 01/15/2025 ...
666807-BS-0 ..... NORTHROP GRUMMAN . ...99.4510 |. ,491,768 |. .1,500,000 .1,495,905 |.. .0 ..o 4,400 |......4.449 ...03/19/2020 .. 05/01/2030 ...
66989H-AR-9 ..... NOVARTIS CAPITAL .... ...88.0350 |... ,320,528 |.... .1,500,000 |.. .... 1,498,692 O [ 179 0 [0 2.200 |...... 2.214 ....02/11/2020 ...|....08/14/2030 ...
67021C-AP-2 ..... NSTAR ELECTRIC ... ...95.3760 |... ,430,635 |.... .1,500,000 |.. ... 1,494,425 O [ 760 |0 o0 e 3.950 |...... 4.017 ....08/23/2020 ...|[....04/01/2030 ...
670346-AP-0 ..... . ...97.6520 |... ,953,033 |.... .2,000,000 |.. .... 1,998,494 O 295 |0 [0 3.950 |...... 3.968 ....04/23/2018 ...|[....05/01/2028 ...
670346-AV-7 ..... . .. 996,730 |...89.8000 |... 897,9% |.... .1,000,000 |.. ....997,226 O [ 287 0 [0 e 3.125 |...... 3.163 ....08/02/2022 ...|....04/01/2032 ...
67059T-AF-2 ..... NUSTAR LOGISTICS . 3.CFE . .. 252,500 |...99.8240 |... 249,560 |.... ..250,000 |.. ....251,089 O [ (A73) |0 o0 6.000 |...... 5.717 ....10/27/2020 ...|....06/01/2026 ...
67066G-AF-1 ..... NVIDIA CORP . 1.EFE . ,494,435 |...92.4830 |... 1,387,251 |.... .1,500,000 |.. ,496,300 O [ 827 0 [0 e 2.850 |...... 2.893 ...03/26/2020 ... |....04/01/2030 ...
67080L-AA-3 ..... NUVEEN .. ...97.6570 |. ..976,566 |. .1,000,000 .996,782 |.. .0 .4.000 |......4.073 ....10/17/2018 .. 11/01/2028 ...
680665-AL-0 ..... OLIN .. ...98.4100 |. ..492,049 |. . 500,000 474,651 |.. .0 .5.625 |......6.728 ....09/14/2022 .. 08/01/2029
68217F-AA-0 ..... ...97.4540 |. .2,000,000 1,999,441 |.. .0 .3.600 |......3.611 ....03/28/2016 .. 04/15/2026
682680-8B-8 ..... ONEOK ...89.7310 |. .1,000,000 999,298 |.. .0 .3.100 |......3.112 ....03/05/2020 .. 03/15/2030
683720-AA-4 ... OPEN TEXT HOLDINGS . ...90.5070 |. . 500,000 .498,326 |.. .0 L4125 4187 ....03/10/2020 .. 02/15/2030 ...
68389X-AU-9 ..... ORACLE . ...98.8320 |... .2,000,000 |.. ,999,713 O [ 517 0 [0 e 3.400 |...... 3.427 ...06/30/2014 ...|....07/08/2024 ...
68389X-BC-8 ..... ORACLE 2.BFE 1,990,860 |...97.0570 |... .2,000,000 |.. ,998,542 O 996 |0 [0 2.950 |...... 3.003 ....04/28/2015 ...|[....05/15/2025 ...
68622T-AB-7 ..... ORGANON FINANCE 1 LLC ... .. 433,750 |...85.4840 |... ... 500,000 |.. 440,392 O [ 5,978 |0 o0 e 5.125 |...... 7.248 ....11/15/2022 ...|....04/30/2031 ...
688225-AH-4 ..... OSHKOSH .. 996,240 |...89.8880 |... .1,000,000 |.. ....997,523 O o385 |0 [0 3.100 |...... 3.144 ...02/11/2020 ...|....03/01/2030 ...
69047Q-AC-6 ..... OVINTIV INC . .. 997,930 |. 103.3770 |... .1,000,000 |.. ....998,104 O [ 174 |0 o0 6.250 |...... 6.276 ....05/16/2023 ...|....07/15/2033 ...
693475-AZ-8 ..... PNC FINANCIAL SERVICES .. .. 498,601 |...87.4770 |... ... 500,000 |.. ....499,106 O [ 134 0 [0 2.550 |...... 2.582 ....01/16/2020 ...|....01/22/2030 ...
69353R-EF-1 ..... PNC BANK NA .. 999,580 |...98.1330 |... 981,328 |.... .1,000,000 |.. ...999,929 O [ A7 el [0 e 3.300 |...... 3.305 ...10/27/2014 ...|....10/30/2024 ...
69353R-EQ-7 ..... PNC BANK NA ..o .. 997,880 |...97.2360 |... 972,357 |.... .1,000,000 |.. O 288 |0 [0 3.250 |...... 3.275 ....056/27/2015 ...|....06/01/2025 ...
694308-KC-0 ..... PACIFIC GAS & ELECTRIC . ,993,860 |...92.4990 |. .. 1,849,972 |. .2,000,000 01,994,732 |.. .0 ......4.400 |......4.438 ....02/16/2022 .. 03/01/2032 ...
703481-AB-7 ..... PATTERSON UTI-ENERGY ... .. 999,250 |...93.1430 [.....coounnnnnnns 931,426 |.... .1,000,000 |. ....990,410 O 2,104 0 0 3.950 |...... 4.207 ...01/10/2018 ...|....02/01/2028 ...




6'0L3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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
CUsSIP 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
70450Y-AD-5 ..... PAYPAL . eeeennn fo een | s T L AGFE e 1,513,620 |...94.9750 |...oeeiennn 1,424,632 |.covveennnnnnn 1,500,000 |..eevnrennnn 1,505,396 |.....covvnnnnnnns (VI O (721772 T KON | I FOROUU | B NN 2.650 |...... 2.500 ....03/12/2020 ...|....10/01/2026 ...
708696-BZ-1 ..... PENNSYLVANIA ELECTRIC ... N A |- 2.AFE ... ...92.7440 |... . 500,000 |.. ....499,429 O e 92 |0 o0 e 3.600 |...... 3.623 ....05/28/2019 ...|[....06/01/2029 ...
713448-CN-8 ..... 1. |- LEFE ... ...99.6880 |... .1,000,000 |.. ....999,893 O [ 167 il [0 3.600 |...... 3.621 ....02/25/2014 ...|....03/01/2024 ...
713448-ER-5 ... N A |- 1.EFE ... ...94.8270 |... .1,000,000 |.. ....997,501 0 . e 128 [0 0 [ 2.625 |...... 2.706 ....08/17/2020 ...|....03/19/2027 ...
717081-EW-9 ..... 1. |- LFFE L ...90.1950 |... ... 750,000 |.. ...748,265 0 . < 0 I R | R FORN | ) I, 2.625 |...... 2.665 ....03/25/2020 ...|....04/01/2030 ...
718172-CJ-6 ..... PHILIP MORRIS INTERNATIONAL .... N A |- 1L FE L.l ...93.7730 |... .1,000,000 |.. 992,078 JU N 1,249 o0 [0 e 3.375 |...... 3.531 ...04/29/2019 ...|[....08/15/2029 ...
718172-DA-4 ..... PHILIP MORRIS INTERNATIONAL .... 1. |- LFFE L . 101.6320 |... .3,000,000 |.. ....3,015,487 O e (1493) [0 [0 e 5.125 |...... 5.019 ...04/27/2023 ...|....02/15/2030 ...
T2147K-AL-2 ..... PILGRIM'S PRIDE N A ..2.CFE ..|... . 107.9580 |... ... 500,000 |.. O [ 62 |0 o0 6.875 |...... 7.140 ....09/27/2023 ...|....05/15/2034 ...
723787-A0-0 ..... PIONEER NATURAL RESOURCE 1 L2.AFE .. ...84.9010 |. .. 2,547,026 |. .3,000,000 .0 .1.900 |......2.122 ...01/14/2021 .. 08/15/2030
74164\-AB-4 ..... PRIMERICA INC .. 1 1.GFE .. ...84.5860 |. ..1,691,721 |. .2,000,000 .0 .2.800 |......2.852 ....11/16/2021 .. 11/19/2031
T4166M-AF-3 ..... PRIME SECSRVC BRW .. 1 .3.BFE .. ..500,000 |...92.7200 |. ..463,598 |. . 500,000 .0 ......3.375 |......3.376 ....08/06/2020 .. 08/31/2027 ...
74256L-AU-3 ..... PRINCIPAL LIFE GLOBAL FUND .. .. 1.EFE ..|... 1,006,575 |...95.2000 |... 952,000 |.... .1,000,000 |.. O [ (727) |0 o0 e 3.000 |...... 2.921 ...11/10/2016 ...|....04/18/2026 ...
T42718-FH-7 ..... PROCTER & GAMBLE . |- 1.DFE ... ...93.6440 |... 1,872,871 |.... .2,000,000 |.. ....1,99,785 O o884 0 [0 3.000 |...... 3.028 ....03/23/2020 ...|....03/25/2030 ...
743315-AZ-6 ..... PROGRESSIVE .. 1.FFE ..|... ...89.2080 |... 2,676,243 |.... .3,000,000 |.. .... 2,993,849 O [ 642 |0 0 e 3.000 |...... 3.028 ....08/02/2022 ...|....08/15/2032 ...
74368C-AP-9 ..... PROTECTIVE LIFE GLOBAL .... .| 1.DFE ..|... ...99.3220 |... .1,000,000 |.. ....1,000,000 O [0 0 [0 3.104 |...... 3.104 ....04/08/2019 ...[....04/15/2024 ...
74368C-B0-6 ..... PROTECTIVE LIFE GLOBAL ... B .- 1.DFE ..|... .100.7000 |... .2,000,000 |.. ....2,000,000 O [0 0 [0 e 5.366 |...... 5.366 ....01/03/2023 ...|....01/06/2026 ...
T44542-AC-5 ... PUBLIC SERVICE OF NM 1. |- 2.BFE ... ...97.3890 |... .1,000,000 |.. ....999,457 O [l 311 0 [0 3.850 |...... 3.884 ....08/06/2015 ...[....08/01/2025 ...
744560-BD-7 ... PUBLIC SERVICE ELECTRIC ... N A |- 1L FE L.l ...99.5740 |... .1,000,000 |.. ....999,913 O [ (8) |0 o0 e 3.750 |...... 3.751 ...09/09/2013 ... |[....03/15/2024 ...
T44573-AN-6 ... PUBLIC SERVICE ENTERPRISE . 1. .. 2.BFE ..|... ...98.7110 |... .1,000,000 |.. O 88 0 [0 2.875 |...... 2.885 ....06/03/2019 ...[....06/15/2024 ...
744573-AU-0 . PUBLIC SERVICE ENTERPRISE . 1 .2.BFE .. ...84.1120 |. .2,000,000 .1,99,978 |.. .0 .2.450 |......2.471 ....11/04/2021 .. 11/15/2031
T47525-AU-T7 . QUALCOMM .. 1 1FFE .. ...96.8010 |. .3,000,000 .2,99,969 |.. .0 .3.250 |......3.281 ....06/19/2017 .. 05/20/2027
T4T62E-AF-9 ..... QUANTA SERVICES INC 1 .2.CFE .. ...87.7470 |. .2,000,000 1,995,204 |.. .0 .2.900 |......2.939 ....09/17/2020 .. 10/01/2030
74834L-AX-8 ..... QUEST DIAGNOSTICS .. N .2.BFE .. ...97.8010 |. .1,000,000 .999,901 |.. .0 .3.500 |......3.505 ....03/05/2015 .. 03/30/2025 ...
T4949L-AC-6 ..... RELX CAPITAL ...... o L2.AFE .. ...98.3030 |. .1,000,000 .993,306 |.. .0 ......4.000 |......4.143 ...03/11/2019 .. 03/18/2029 ...
749685-AV-5 ..... RPM INTERNATIONAL .. 1. |- 2.CFE ..|... ...96.1050 |... .1,250,000 |.. ... 1,249,989 LI SRR ( (+) N PO | I RPN | ) FN 3.750 |...... 3.749 ....03/29/2017 ...|....03/15/2027 ...
754730-AG-4 ..... RAYMOND JAMES FINANCIAL ... N A |- 1.GFE ... . 100.7640 |... . 500,000 |.. O [ 152 |0 [0 e 4.650 |...... 4.692 ....03/26/2020 ...|....04/01/2030 ...
75513E-CN-9 ... RAYTHEON TECH 1. |- 2.AFE L. ...83.3350 |... .5,000,000 |.. O i 82 el [0 2.375 |...... 2.317 ....11/01/2021 ...{....03/15/2032 ...
75886F-AF-4 ... REGENERON PHARMACEUTICAL .. N A |- 2.BFE ..|... ...65.9030 |... .1,000,000 |.. O [ 65 |0 o0 2.800 |...... 2.814 ....08/07/2020 ...|[....09/15/2050 ...
759509-AG-7 ..... REL IANCE STEEL 1. |- 2.BFE ... ...84.4020 |... .1,500,000 |.. O 396 |0 [0 2.150 |...... 2.181 ....07/28/2020 ...|....08/15/2030 ...
760759-AQ-3 ..... REPUBLIC SERVICES N A .. 2.AFE ..|... ...97.6620 |... .2,000,000 |.. ....1,998,789 O [ 920 |0 o0 e 3.200 |...... 3.249 ...03/04/2015 ...|[....08/15/2025 ...
760759-AV-2 ..... REPUBLIC SERVICES .. 1 L2.AFE .. ...87.9240 |. . 500,000 .500,829 |.. .0 .2.300 |......2.268 ...02/25/2020 .. 03/01/2030 ...
776743-AG-1 ..... ROPER TECHNOLOGIES . 1 L2.AFE .. ...91.6250 |. . . .1,000,000 .998,671 |.. .0 .2.950 |......2.975 ....08/19/2019 .. 09/15/2029
778296-AD-5 ..... ROSS STORES ... 1 L2.AFE .. ...97.4340 |. ..974,341 | .1,000,000 .99,392 |.. .0 .4.800 |......4.866 ....04/02/2020 .. 04/15/2030
78409V-BG-8 ..... S&P GLOBAL INC 1 1.GFE .. ...99.6040 |. ..1,743,077 |. .1,750,000 01,842,252 |.. .0 .4.250 |......3.118 ....03/16/2022 .. 05/01/2029
78409V-BK-9 ..... S&P GLOBAL INC ... 1 1.GFE .. ...89.2580 |. ..1,338,868 |. .1,500,000 1,484,241 |.. .0 ......2.900 |......3.046 ...03/04/2022 .. 03/01/2032 ...
785592-AJ-5 ... SABINE PASS LIQUEFACTION .. N A |- 2.AFE ... . ...99.9420 |... ... 100,000 |.. O [ 478 |0 o0 e 5.750 |...... 6.272 ....05/04/2016 ...[....05/15/2024 ...
785592-AN-8 ..... SABINE PASS LIQUEFACTION 1. |- 2.AFE L. .. 1,085,000 |. 100.1910 |... .1,000,000 |.. ....1,011,484 O [ (12,015) |0 o0 e 5.625 |...... 4.334 ....01/25/2017 ...|....03/01/2025 ...
785592-AU-0 ... SABINE PASS LIQUEFACTION N A |- 2.AFE ... .. 1,011,070 |...97.8900 |... .1,000,000 |.. .... 1,005,268 O [ (1,308) |0 o0 e 4.200 |...... 4.044 ....08/27/2019 ...|....03/15/2028 ...
785592-AV-8 ..... SABINE PASS LIQUEFACTION .. 1. |- 2.AFE L. ..400,000 |. 101.8000 |... . 400,000 |.. ... 400,000 O [0 0 [0 5.875 |...... 5.875 ....06/08/2016 ...[....06/30/2026 ...
79466L-AF-1 ..... SALESFORCE N A |- 1L FE L.l .. 499,875 |...97.9850 |... . 500,000 |.. ....499,920 O [ 18 0 [0 e 3.700 |...... 3.703 ....04/05/2018 ...[....04/11/2028 ...
797440-CB-8 ..... SAN DIEGO GAS & ELECTRIC .. 1. |- LFFE L .. 997,170 |.. 88.6070 |... .1,000,000 |.. O o282 |0 [0 3.000 |...... 3.033 ....08/07/2022 ...|....03/15/2032 ...
80282K-AP-1 ..... SANTANDER HOLDINGS USA 2 .. |- 2.AFE ... 3,347,520 |...97.0990 |... .3,000,000 |.. O [ (52,819) |0 o0 e 4.400 |...... 2.457 ...10/15/2020 ...|....07/13/2027 ...
806851-AG-6 ..... SCHLUMBERGER HOLDINGS ... 1. .. 2.AFE ..|... ..34,451(...98.4830 |... ...33,000 |.. JLC I SRR (& 74D N PO | I AP | ) F 4.000 |...... 3.419 ....11/17/2016 ...|....12/21/2025 ...
806851-AK-7 ..... SCHLUMBERGER HOLDINGS 1 L2.AFE .. 480,464 |...97.0840 |. . 487,000 .0 ......3.900 |......4.077 ....04/11/2019 .. 05/17/2028 ...
808513-BA-2 ..... CHARLES SCHHAB ... 1., . 1.FFE ..].. 1,521,485 |...93.7720 |... .1,500,000 |. ... 1,512,398 Ol (2,260 [0 0 o 3.250 |...... 3.072 ...10/01/2019 ... |[....05/22/2029 ...
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808513-BU-8 ..... CHARLES SCHWAB .....vvieiviieieieiiiiieeeeeiinieeeenans foe vee | s T LAFFE e 1,073,429 |...99.4860 |.........oennnnnn 994,861 |..eevvnnnnnnns 1,000,000 |.............. 1,005,102 |.oeveennnnnnnnd (VI PO (11 I O | ) FOROUU | B NN 3.750 |...... 0.706 [AD .eevve Jovvnnniiiiinnnnns 9,375 ...09/24/2021 ...|....04/01/2024 ...
808513-BV-6 ..... CHARLES SCHIAB ... N A |- 1L FE L.l ...98.1660 |... .1,000,000 |.. .... 1,026,037 O [ (5,777) |0 o0 e 3.625 |...... 1.002 |AD weeeee fernneeeeeennnans 9,063 |... ....09/24/2021 ...|....04/01/2025 ...
808513-CA-1 ..... CHARLES SCHIAB ... 1. |- LFFE L ...85.9540 |... .3,000,000 |.. ....2,994,29% O o802 |0 [0 e 2.900 |...... 2.926 [MS ...... ... 28,517 |... ....03/01/2022 ...|....03/03/2032 ...
824348-BD-7 ... SHERWIN-WILLIAMS ... N A |- 2.BFE ..|... ...97.4380 |... ... 750,000 |.. O o292 el [0 e 3.300 |...... 3.341|FA ...... ... 10,313 |... ...06/02/2017 ...|....02/01/2025 ...
824348-BJ4 ... SHERWIN-WILLIAMS ... 1. |- 2.BFE ... ...91.9930 |... .1,000,000 |.. LI SRR (< 1 (- N PO | I RPN | B FN 2.950 |...... 2.517 |FA ...... Lo11,144 | ....04/13/2020 ...|....08/15/2029 ...
824348-BL-9 ..... SHERWIN-WILLIAMS ... N A |- 2.BFE ..|... ...86.7210 |... .1,000,000 |.. .... 1,000,456 O [ (88) |0 o0 e 2.300 |...... 2.292 ...03/03/2020 ... |....05/15/2030 ...
82067N-BA-5 ..... SIRIUS XM RADIO 1. |- 3.CFE ..|... ...96.5990 |... ... 500,000 |.. 506,600 LI SRR 0 (60N N | I RPN | B FPN 5.000 |...... 3.797 ....12/10/2019 ...|....08/01/2027 ...
832696-AK-4 ..... N A ..2.BFE ..|... ...98.0520 |... .3,000,000 |.. .... 3,001,429 O [ (1,229) |0 o0 e 3.500 |...... 3.456 ....03/13/2015 ...|....08/15/2025 ...
835495-AL-6 ..... SONOCO PRODUCTS 1 .2.BFE .. ...90.0220 |. .1,000,000 .999,230 |.. .0 .3.125 |......3.138 ....04/20/2020 .. 05/01/2030
842400-GU-1 ..... [ SOUTHERN CALIFORNIA EDISON 1 1.GFE .. ...85.8180 |. .1,000,000 .999,397 |.. .0 .2.250 |......2.260 ....03/04/2020 .. 06/01/2030
842434-CU-4 ......[SOUTHERN CALIFORNIA GAS 1 .1.DFE .. ...87.9200 |. .1,000,000 .998,535 |.. .0 ......2.550 |......2.576 ....01/06/2020 .. 02/01/2030 ...
842587-CV-7 ..... SOUTHERN N A |- 2.BFE ..|... ...96.4660 |... ... 500,000 |.. ....499,500 O [ 189 |0 0 e 3.250 |...... 3.292 ...05/19/2016 ...|....07/01/2026 ...
842587-DE-4 ..... SOUTHERN 1. |- 2.BFE ... ...94.2110 |... .2,000,000 |.. ....2,137,172 O [ (20,654) |0 o0 3.700 |...... 2.478 ....11/04/2021 ...|....04/30/2030 ...
85172F-AN-9 ..... SPRINGLEAF FINANCE .... N A |- 3.BFE ..|... . 101.8790 |... ..250,000 |.. O [ (420) |0 o0 e 7125 |...... 6.920 ....03/12/2019 ...|....03/15/2026 ...
85172F-AR-0 ..... SPRINGLEAF FINANCE 1. |- 3.BFE ..|... ...93.6400 |... ..250,000 |.. O 3579 |0 [0 5.375 |...... 7.742 ....08/02/2022 ...|....11/15/2029 ...
854502-AL-5 ... STANLEY BLACK & DECKER . N A |- 2.AFE ... ...85.0440 |... .1,000,000 |.. . O [ 315 |0 0 e 2.300 |...... 2.337 ....02/03/2020 ...|....03/15/2030 ...
855244-Al-9 ... STARBUCKS ... 1. |- 2.AFE L. .. 87.7100 |... .1,000,000 |.. 996, 196 O o862 el [0 2.250 |...... 2.316 ....03/10/2020 ...|....03/12/2030 ...
855244-BC-2 ..... STARBUCKS ... N A |- 2.AFE ... ...89.7160 |... . .1,500,000 |.. ,497,605 O [ 288 |0 o0 e 3.000 |...... 3.022 ...02/09/2022 ...|....02/14/2032 ...
857477-AT-0 ..... STATE STREET ... .| LFFE ..|... ...98.1120 |... 1,471,681 |.... .1,500,000 |.. .... 1,499,576 O[22 o0 [0 3.550 |...... 3.566 ....08/13/2015 ...|....08/18/2025 ...
857477-AW-3 ..... STATE STREET . .. 1.FFE .. ...95.4760 |. 1,909,523 |. .2,000,000 01,971,254 |.. .0 .2.650 |......3.281 ....12/01/2016 .. 05/19/2026
858550-AB-6 ..... STELLANTIS 1 L2.AFE .. ...83.6670 |. .. 1,673,340 |. .2,000,000 .2,000,000 |.. .0 .2.691 |......2.690 ....09/08/2021 .. 09/15/2031
863667-AN-1 ... STRYKER . 1 L2.AFE .. ...97.5500 |. ..975,502 |. .1,000,000 .998,322 |.. .0 .3.500 |......3.578 ....03/03/2016 .. 03/15/2026
871829-BK-2 ..... SYSCO . N .2.BFE .. ...88.2080 |. ..1,323,121 | .1,500,000 1,503,617 |.. .0 .2.400 |......2.355 ....07/17/2020 .. 02/15/2030 ...
871829-BQ-9 ..... SYSCO ... o .2.BFE .. ...84.3840 |. .. 1,687,686 |. .2,000,000 1,993,109 |.. .0 \eeenn2.450 |......2.498 ...12/01/2021 .. 12/14/2031 ...
87264A-BD-6 ..... T-MOBILE USA ... 1. |- 2.BFE ... ...96.9930 |... 2,909,780 |.... .3,000,000 |.. ....2,910,638 O [ 17,528 el [0 e 3.750 |...... 4.7371 ....04/11/2023 ...|....04/15/2027 ...
87264A-BX-2 ..... T-MOBILE USA ... N A |- 2.BFE ..|... ...83.2600 |... .2,795,000 |.. .. 2,772,721 O 2,582 |0 0 e 2.250 |...... 2.361 ....10/19/2020 ...{....11/15/2031 ...
87264A-CS-2 ..... T-MOBILE USA ... 1. .. 2.BFE ..|... ...80.7440 |... .1,000,000 |.. .... 1,000,645 O [ (118) |0 o0 e 2.400 |...... 2.386 ....12/01/2021 ...|....03/15/2029 ...
872898-AC5 ..... TSNC ARIZONA CORP N A |- 1.DFE ..|... ...86.0830 |... .3,000,000 |.. ....2,989,373 O [ 1,208 0 o0 e 2.500 |...... 2.550 ....10/20/2021 ...|....10/25/2031 ...
876128-BS-0 ..... TARGA RESOURCES PARTNERS .. 1. |- 2.CFE ..|... ...97.1410 |... ... 500,000 |.. O [0 0 [0 4.875 |...... 4.875 ....08/11/2020 ...|....02/01/2031 ...
87612B-BU-5 ..... TARGA RESOURCES PARTNERS .. N A ..2.CFE ..|... ...91.3130 |... .1,500,000 |.. ....1,309,176 O [ 17,986 |0 o0 e 4.000 |...... 6.019 ...07/06/2022 ...|....01/15/2032 ...
88033G-DH-0 ..... TENET HEALTHCARE ... 1 .3.CFE .. ...95.4310 |. . 200,000 .186,253 |.. .0 .4.625 |......6.423 ....01/20/2023 .. 06/15/2028 ...
88033G-DT-4 ..... TENET HEALTHCARE ... 1 .3.CFE .. . 102.2050 |. . 500,000 500,000 |.. .0 .6.750 |......6.750 ....06/02/2023 .. 05/15/2031
880451-AZ-2 ..... TENNESSEE GAS PIPELINE 1 .2.BFE .. .. 88.0760 |. . 500,000 .499,343 |.. .0 .2.900 |......2.923 ....02/19/2020 .. 03/01/2030
883203-BII-0 ..... TEXTRON ... 1 .2.BFE .. ...98.0050 |. .1,000,000 .998,009 |.. .0 .4.000 |......4.093 ....03/04/2016 .. 03/15/2026
883556-CL-4 ..... THERMO FISHER SCIENTIFIC 1 1.GFE .. ...84.2560 |. . 500,000 .495,388 |.. .0 ......2.000 |......2.129 ....08/09/2021 .. 10/15/2031 ...
891027-AS-3 ..... GLOBE LIFE N A |- 2.AFE ... ...99.1640 |... .2,000,000 |.. ....2,085,416 O [ (18,253) |0 o0 e 4.550 |...... 3.746 ...05/06/2019 ...|[....09/15/2028 ...
89236T-KJ-3 ..... TOYOTA MOTOR CREDIT 1. |- LEFE ... . 100.7750 |... .2,000,000 |.. .... 1,998,389 O 388 |0 [0 4.550 |...... 4.572 ....09/156/2022 ...|....09/20/2027 ...
898813-AP-5 ..... TUCSON ELECTRIC POWER ... N A |- 1.GFE ... ...97.4350 |... .1,000,000 |.. O [ 388 |0 o0 e 3.050 |...... 3.088 ....02/24/2015 ...|....08/15/2025 ...
902494-AX-1 ..... TYSON FOODS 1. |- 2.BFE ... ...98.8600 |... .1,000,000 |.. O [ 31 0 [0 3.950 |...... 3.987 ....08/05/2014 ...|....08/15/2024 ...
90363@-AA-8 ..... USTA NATIONAL TENNIS CENTER . N A |- 1.GFE ... ...98.6820 |... ..511,082 |.. O [0 0 [0 e 3.110 |...... 3.108 ....06/11/2014 ...|....09/08/2024 ...
907818-FH-6 ..... UNION PACIFIC RAILROAD .. 1. |- .G FE ... ...89.0630 |... .1,000,000 |.. O [l 378 0 [0 2.400 |...... 2.444 ....01/28/2020 ...|....02/05/2030 ...
907818-FQ-6 ..... UNION PACIFIC RAILROAD .. 1. |- 1.GFE ... ...84.4080 |... .2,000,000 |.. ....2,169,716 O [ (12,319) |0 o0 e 2.891 [...... 2.088 ...04/06/2021 ...|....04/06/2036 ...
907818-FX-1 ..... UNION PACIFIC RAILROAD .. 1. .. 1.6 FE ..|... .. 88.7160 |... .1,000,000 |.. ....996,592 O 366 |0 [0 2.800 |...... 2.847 ...02/09/2022 ...|....02/14/2032 ...
90932L-AH-0 ..... UNITED AIRLINES INC ... 1 .3.BFE .. ...93.5240 |. ..250,000 .256,918 |.. .0 ......4.625 |......3.983 ....07/14/2021 .. 04/15/2029 ...
911312-BR-6 ..... UNITED PARCEL SERVICE ... 1., . 1.FFE ..].. ...96.6430 |... .1,000,000 |. ....999,301 O o 15 0 0 3.400 |...... 3.414 ...03/13/2019 ... |....03/15/2029 ...
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911312-BY-1 ..... UNITED PARCEL SERVICE ....ovviviiivniiiiiniinieneennnns foe vee | ennnns T LA FE e 498,115 |. 100.9600 |........e0vvnnnnn 504,798 |..evvvniiiiinnnn 500,000 [.oeeevvuennnenns 498,700 [..oevvvuennnns (VI R 7/ RN | ) AU | B NN 4.450 |...... 4497 [AO cooees v 5,563 ....03/19/2020 ...|....04/01/2030 ...
91159H-HG-8 ..... US BANCORP ... |- 1.GFE ... ...99.7990 [..eeeiiinnnnns 1,995,978 |.... .2,000,000 |.. ....1,999,887 O o206 |0 o0 e 3.700 |...... KVAKT VN R .... 31,039 |... ....01/27/2014 ...|....01/30/2024 ...
91150H-HR-4 ..... US BANCORP ... |- 1.GFE ... ...95.1160 |... .2,000,000 |.. ....2,005,537 O [ (7)) a0 fel0 e 3.150 |...... 3.054 [AO ...... ... 11,200 |... ....056/07/2019 ...|....04/27/2027 ...
91159H-JD-3 ... US BANCORP |- 1.GFE ... ...83.3820 |... .1,000,000 |.. ....1,000,000 O [0 0 [0 e 2.677 |...... 2.677 | ....... e 11,452 | ....01/20/2022 ...|....01/27/2033 ...
91324P-CP-5 ...... UNITEDHEALTH GROUP . |- LFFE L ...98.5550 |... .... 1,998,998 O [ 805 |0 [0 3.750 |...... 3.783 | ....... ... 34,583 |... ....07/20/2015 ...|....07/15/2025 ...
91324P-EJ-T7 ... UNITEDHEALTH GROUP |- 1L FE L.l ...97.8530 |... .... 2,933,570 O [ 4310 |0 o0 e 4.200 |...... 4.520 [MN ...... .. 16,100 |... ...04/24/2023 ... |....05/15/2032 ...
913903-AW-0 ..... UNIVERSAL HEALTH SVCS ... .. 2.CFE ..|... ...84.7930 |... O [ 131 0 [0 2.650 |...... 2.682 ....09/10/2020 ...|....10/15/2030 ...
91863@-AB-9 ..... VHG CAPITAL, LP .. ...81.1510 |... O [0 0 [0 e 3.210 |...... 3.210 ....11/02/2021 ...|....10/21/2033 ...
92203#-AU-2 . VANGUARD ........... . ...78.0270 |. .0 .2.040 |......2.040 ....07/30/2020 .. 08/22/2032
92343V-FF-6 . VERIZON COMMUNICATIONS 1 ...95.0730 |. .0 .3.000 |......3.008 ....08/17/2020 .. 03/22/2027
92343V-FT-6 . VERIZON COMMUNICATIONS .. 1 ...72.0520 |. .0 ......2.650 |......2.656 ....11/10/2020 .. 11/20/2040 ...
927804-FU-3 ..... VIRGINIA ELECTRIC & POWER N A ...96.9210 |... O [ 10 0 o0 e 3.150 |...... 3.151 ...01/12/2016 ...|....01/15/2026 ...
927804-FZ-2 ..... VIRGINIA ELECTRIC & POWER 1. ...96.9770 |... O 281 0 [0 3.800 |...... 3.828 ....03/20/2018 ...|....04/01/2028 ...
92826C-AD-4 ..... N A ...97.5670 |... 0 [ (18,057) |0 o0 e 3.150 |...... 2.387 ....03/16/2020 ...[....12/14/2025 ...
92826C-Al-4 ..... 1. .. 87.8680 |... O e 277 a0 [0 2.050 |...... 2.066 ...03/31/2020 ... |....04/15/2030 ...
92840V-AG-7 ..... VISTRA OPERATIONS .. N A ...94.7170 |... O [ 70 |0 o0 e 3.700 |...... 3.7 ....11/06/2019 ...|....01/30/2027 ...
928563-AL-9 ..... VMWARE INC ... 1. ...82.8610 |... 1,657,225 |.... O o365 |0 [0 2.200 |...... 2.222 ....07/20/2021 ...|....08/15/2031 ...
928668-AT-9 ..... VOLKSWAGEN ... N A ...98.8200 |... 2,470,507 |.... O [ (4,826) |0 o0 e 4.625 |...... 4.411 ...04/17/2020 ...|....11/13/2025 ...
929089-AB-6 ..... VOYA FINANCIAL ... 1. ...96.7010 |... 967,006 |.... O [l 311 0 [0 3.650 |...... 3.685 ....06/06/2016 ...[....06/15/2026 ...
93401*-AA-8 ..... WARBURG PINCUS . . ...82.0820 |. .. 2,954,936 |. .3,600,000 |.. .0 .2.720 |......2.720 ....09/17/2021 .. 09/29/2031
941848-E@-8 ..... WATERS .. 1 ...95.3070 |. ..2,382,669 |. .2,500,000 |.. .0 ......3.440 ....03/23/2016 .. 05/12/2026
94973V-BJ-5 . ANTHEM ..... 1 ...98.6640 |. ..986,638 |. .999,605 |.. .0 .3.500 |...... 3.560 ....08/07/2014 .. 08/15/2024
949746-SH-5 ..... |WELLS FARGO & COMPANY .........covvvivviivimnnnnninninnnns Jooe onn B ...94.9370 |. .. 2,373,436 |. . 2,498,130 |.. .0 .3.000 |......3.027 ....10/19/2016 .. 10/23/2026 ...
95000U-2G-7 ..... |WELLS FARGO .... N A ...88.8960 |. ..888,962 |. .1,000,000 .1,000,000 |.. .0 ......2.879 |......2.879 ...10/24/2019 .. 10/30/2030 ...
95000U-2U-6 ..... WELLS FARGO .... 1. ...87.3420 |... .1,000,000 |.. 1,000,000 O [0 0 [0 3.350 |...... 3.350 ....02/23/2022 ...|....03/02/2033 ...
959802-AY-5 ..... WESTERN UNION N A ...97.1600 |... O [ 805 |0 o0 e 2.850 |...... 2.882 ....11/18/2019 ...|....01/10/2025 ...
97164#-AN-6 ..... WILMINGTON INVESTMENTS . 1. ...98.1210 |... 3,000,000 O [0 0 [0 4.190 |...... 4.190 ....02/09/2015 ...|....02/26/2025 ...
97670M-A*-7 ..... WISCONSIN GAS N A ...96.7850 |... 2,500,000 0 . IUUURRRRRUPN | ) FORPTR | R RN 3.530 |...... 3.530 ....09/16/2015 ...[....09/30/2025 ...
98310W-AM-0 ..... WYNDHAM DESTINATIONS . 1. .100.1000 |... O e (5,912) [0 [0 [ 6.600 |...... 5.270 ....09/21/2016 ...|....10/01/2025 ...
98389B-AV-2 ..... XCEL ENERGY .... N A ...97.5710 |... . 1,993,111 O [t 1,876 |0 o0 e 4.000 |...... 4.085 ...06/20/2018 ...|....06/15/2028 ...
98419M-AJ-9 ..... XYLEM ...... 1 ...96.3330 |. ..481,665 |. . 500,000 ....499,663 |.. .0 .107 | .3.250 |......3.274 ....10/03/2016 .. 11/01/2026 ...
(8655%-AA-2 ..... TPG PARTNER ... 2 .. 87.7070 |. ..2,631,221 |. .3,000,000 .3,000,000 |.. .0 .0 | .2.970 |......2.970 ....08/28/2020 .. 09/30/2030
008474-F*-4 ..... AGNICO EAGLE MINES . . .. 87.6670 |. ..2,630,002 |. .3,000,000 |.. .0 L0 .2.780 |......2.780 ....03/05/2020 .. 04/07/2030
01626P-AH-9 ..... ALIMENTATION COUCHE-TARD 1 509,455 |...96.2070 |. ..481,035 |. .504,755 |.. .0 (1,333) |- .3.550 |......3.246 ....04/22/2020 .. 07/26/2027
06368L-AQ-9 ..... BANK OF MONTREAL . 1 . 5,997,360 . 100.2680 |. ..6,016,002 |. .5,997,591 |.. .0 . 487 | ......4.700 |......4.710 ....09/07/2022 .. 09/14/2027 ...
124900-AD-3 ..... CCL INDUSTRIES ... N A 2.BFE. .. 997,520 |...87.5990 |... 875,987 |.... 998,307 O [ 288 |0 o0 e 3.050 |...... 3.079 ...05/27/2020 ...|....06/01/2030 ...
13607L-NG-4 ..... CANADIAN IMPERIAL BANK .... 1. 1.FFE . .. 2,500,000 |. 100.5890 |... 2,514,715 |.... ....2,500,000 O [0 0 [0 5.001 |...... 5.001 ....04/24/2023 ... |....04/28/2028 ...
13645R-BF-0 ..... CANADIAN PACIFIC RAILROAD . N A 2.B FE ...92.7350 |... 1,854,709 |.... .... 1,999,412 O [ 64 |0 0 e 2.450 |...... 2.454 ... 11/17/2021 ...|....12/02/2031 ...
13648T-AA-5 ... CANADIAN PACIFIC RAILROAD . 1. 2.BFE ...85.5820 |... ... 1,997,434 O 382 |0 [0 2.050 |...... 2.072 ....03/03/2020 ...|....03/05/2030 ...
13648T-AC-1 ..... CANADIAN PACIFIC RAILWAY .. N A 2.B FE ...90.0590 |... O [ 10,278 a0 o0 e 2.875 |...... 4.892 ....04/18/2023 ...|....11/15/2029 ...
286181-AD-4 ..... ELEMENT FLEET MANAGEMENT . 1. 2.AFE . ...97.1650 |... O i 85 0 [0 3.850 |...... 3.853 ....05/28/2020 ...|....06/15/2025 ...
45823T-AL-0 ..... INTACT FINANCIAL CORP 1. 1.G FE . . 100.1620 |.....coeee..n. 2,003,245 |.... ....2,000,000 O [0 0 [0 e 5.459 |...... 5.459 ...09/15/2022 ...|....09/22/2032 ...
575385-AD-1 ..... MASONITE INTERNATIONAL .. 1. ...96.0000 |... 240,000 |.... ....250,000 O [0 0 [0 5.375 |...... 5.375 ....07/11/2019 ...|....02/01/2028 ...
669771-AQ-2 ..... NOVA CHEMICALS 1 ...99.1260 |. ..495,630 |. .499,383 |.. .0 ......4.875 |......5.156 ....04/25/2019 .. 06/01/2024 ...
67077M-AE-8 ..... NUTRIEN ... 1., ..97.7760 |... 977,759 |.... .1,000,000 |. ....998,571 O o 0 0 4.000 |...... 4.051 ...04/10/2018 ... |....12/15/2026 ...
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68245X-AK-5 ..... 1011778 BC UNLIMITED LIABILITY wevvvvviivinniiviinnnns Joee oo [ eeeenes T L3BFE e 250,000 |...99.6740 |......ceeunnnnnnn 249,184 [.oooovinininnns 250,000 [....ooeevrnnnnnnn 250,000 [....coeeevnnnnn (0 R | N RN | I FOROUUR | B NN 5.750 |...... 5.750 [AO cooeet [orviiiiiniiiiens 3,035 ....06/13/2022 ...|....04/15/2025 ...
72605X-AK-1 ..... BARRICK GOLD e [ 2.AFE Ll . 103.3220 |.....cooeennnt 1,007,387 |.... ..975,000 |.. ....1,045,771 O [ (27,192) |0 o0 e 7.370 |...... 4189 (0J ....... . 33,134 ... ....08/24/2017 ...|....06/03/2026 ...
775109-BE-0 ..... ROGERS COMMUNICAT IONS 1 [ 2.0 FE L ...97.0760 |... .2,000,000 |.. .... 1,996,607 LI R XV FOU | N AP | B FN 3.625 |...... 3.715 | ....... e 3,222 |... ....12/01/2015 ...|....12/15/2025 ...
87971M-BF-9 ..... N A |- 2.BFE ..|... ...96.1460 |... .1,000,000 |.. O 102 |0 o0 e 3.700 |...... 3.712|MS ...... ... 10,894 |... ....03/01/2017 ...|....09/15/2027 ...
89114T-2V-7 ..... TORONTO-DOMINION BANK 1. |- LEFE ... ...88.5800 |... .4,000,000 |.. O[890 |0 [0 e 3.200 |...... 3.223 |MS ...... .. 39,467 |... ....08/07/2022 ...|....03/10/2032 ...
94106B-AA-9 ..... WASTE CONNECTIONS INC N A |- 2.AFE ... .. 499,955 |...89.7170 |... ... 500,000 |.. O [ 0 0 2.600 |...... 2.601 ...01/21/2020 ...|....02/01/2030 ...
C5793#-AF-0 ..... MCCAIN FOODS 1. |- 1.GFE ... 2,000,000 |...97.0380 |... .2,000,000 |.. ....2,000,000 O [0 0 [0 4.060 |...... 4.060 ....10/09/2013 ...|....11/20/2025 ...
C5847*-AB-9 ..... MOSAIC FOREST MANAGEMENT .. .- 2.APL .. . 100.4800 |... .3,000,000 |.. .... 3,022,946 O [ (13,190) |0 o0 e 6.160 |...... 5.655 ....01/03/2023 ...|....08/30/2025 ...
00084D-AW-0 ..... ABN AMRO BANK NV . .. 2.AFE .. ...87.9710 |. .. 1,759,416 |. .2,000,000 .2,000,000 |.. .0 .2.470 |......2.470 ....12/06/2021 .. 12/13/2029
00182E-BF-5 ..... ANZ NEW ZEALAND .. .. 1.EFE .. ...95.2100 |. .. 1,428,151 |. .1,500,000 . 1,498,739 |.. .0 .3.450 |......3.475 ....07/11/2017 .. 07/17/2027
00217G-AB-9 ..... APTIV PLC / APTIV CORP .. .2.BFE .. ...88.3400 |. ..883,3% |. .1,000,000 .996,628 |.. .0 ... 3,260 |.. ....02/09/2022 .. 03/01/2032 ...
00774M-AB-1 ... AERCAP |RELAND CAPITAL .. |- 2.BFE ..|... ...95.0160 |... .1,000,000 |.. ....965,805 O [ 8,636 |0 o0 e 3.650 ...05/31/2018 ...|....07/21/2027 ...
00774M-AW-5 ..... AERCAP |RELAND CAPITAL .. Couennn 1 |- 2.BFE ... ...91.2990 |... .4,000,000 |.. ....3,994,716 O 983 |0 [0 3.000 ....10/21/2021 ...|....10/29/2028 ...
00973R-AF-0 ..... AKER BP ASA Cevenns 1 |- 2.BFE ..|... ...91.8160 |... ... 500,000 |.. O e 98 |0 o0 e 3.750 ....01/08/2020 ...|[....01/15/2030 ...
034863-AT-7 ..... ANGLO AMERICAN CAPITAL . (R 1 |- 2.AFE L. ...96.0540 |... ... 500,000 |.. O [ 1,498 |0 [0 4.000 ....02/22/2018 ...|[....09/11/2027 ...
046353-AN-8 ... ASTRAZENECA Cevenns 1 |- 1L FE L.l ...96.0520 |... . .1,500,000 |.. O [ 79 a0 o0 e 3.125 ....06/23/2017 ...|....06/12/2027 ...
05279#-AG-4 ..... AUTOLIV ASP Couennn 1 |- 2.BFE ... .. 3,000,000 |...99.3140 |... 2,979,415 |.... .3,000,000 |.. O [0 0 [0 4.590 ...03/12/2014 ...|....04/23/2024 ...
05401A-AS-0 ..... AVOLON HOLDINGS FND ... Cevenns 1 |- 2.CFE ..|... .. 5,014,800 |. 101.9610 |... 5,098,074 |.... .5,000,000 |.. ....5,014,451 O [ (349) |0 o0 e 6.375 ....12/05/2023 ...|[....05/04/2028 ...
05583J-AC-6 ..... (R .. 2.AFE ..|... ...93.6030 |... 3,744,114 |.... .4,000,000 |.. .... 4,156,095 JLU SRR (< 1 1:1e DN N | I RPN | B FN 3.500 ....11/23/2021 ...|....10/23/2027 ...
06407E-AF-2 ..... BANK OF NEW ZEALAND . .. 1.EFE .. ...83.8980 |. .. 1,677,957 |. .2,000,000 .2,000,000 |.. .0 .2.870 |.. ....01/20/2022 .. 01/27/2032
06738E-BM-6 ..... BARCLAYS .. 1 L2.AFE .. ...84.3160 |. ..1,686,318 |. .2,000,000 .2,015,446 |.. .0 .2.645 |.. ....09/16/2020 .. 06/24/2031
096591-2U-7 ..... BNP PARIBAS . |2 .1.G FE ...84.9730 |. .. 2,549,195 |. .3,000,000 .3,000,000 |.. .0 13,132 |.. ....01/12/2022 .. 01/20/2033
12656*-AK-8 ..... CSL LIMITED . 1 1.6 .. ...94.0640 |. 1,219,211 | .1,360,000 .1,360,000 |.. .0 .2.870 |.. ...09/23/2016 .. 10/13/2026 ...
143658-BR-2 ..... CARNIVAL ........ |1 4.C FE ...96.2210 |. .549,000 |.. .0 ......6.000 |.. ....10/19/2021 .. 05/01/2029 ...
191241-AH-1 ... COCA-COLA FEMSA SAB CV 1.G FE . ...89.5250 |... .. ....496,708 O 490 |0 [0 2.750 ....01/08/2020 ...|[....01/22/2030 ...
22535/-AB-3 ... CREDIT AGRICOLE 1.G FE . ...96.9800 |... .2,000,000 |.. ....2,028,390 O [ (8,732) |0 o0 e 4.125 ....01/03/2018 ...|....01/10/2027 ...
23291K-AH-8 ..... DH EUROPE FINANCE 11 . (R 1 1.G FE . ...90.5090 |... ... 500,000 |.. O [ 46 |0 [0 2.600 ....10/29/2019 ...|....11/15/2029 ...
23341C-AC-7 ... DNB BANK ASA Cevenns 2 1.F FE . . . 100.9500 |... .4,000,000 |.. 0 . 0 0 o0 5.8% ....10/04/2022 ...|....10/09/2026 ...
251526-CE-7 ..... DEUTSCHE BANK NY . (R 2 2.AFE . .. 2,500,000 |...93.7320 |... 2,343,29 |.... .2,500,000 |.. 0 . cend0 0 [0 2.129 ... 11/17/2020 ...|....11/24/202%6 ...
25243Y-AZ-2 ... DIAGEO CAPITAL ... Cevenns 1. 1.G FE . 1,036,410 |...97.7370 |... 977,368 |.... .1,000,000 |.. ....1,018,206 0 . o (4,035) [0 0 3.875 ...03/07/2019 ...|....05/18/2028 ...
25243Y-BH-1 . DIAGEO CAPITAL SCe. 1 1.G FE . 994,700 |. 106.4460 |. ..1,064,461 |. .1,000,000 .995,380 |.. .0 702 | .5.500 |.. ...10/19/2022 .. 01/24/2033 ...
30251G-BC-0 ..... FMG RESOURCES .. SCet 3.A FE ...91.4510 |. ..182,903 |. . 200,000 .206,287 |.. .0 (767) | .4.375 |.. ....09/20/2021 .. 04/01/2031
314890-AA-2 ..... FERGUSON FINANCE . SCe. 1 2.BFE ...98.4060 |. ..984,063 |. .1,000,000 .998,060 |.. .0 .342 | .4.500 |.. ....10/17/2018 .. 10/24/2028
33938E-AU-1 . FLEX .. SCet 2.C FE ...98.7420 |. ..987,421 |. .1,000,000 .998,588 |.. .0 .899 |. 4.750 |.. ....06/03/2015 .. 06/15/2025
449691-AC-8 . ILIAD HOLDING SAS .. SCe. 1 4.A FE ...99.5090 |. ..248,772 | ..250,000 .255,006 |.. .0 (871) ). ......7.000 |.. ....10/13/2021 .. 10/15/2028 ...
453140-AF-2 ..... IMPERIAL BRANDS FINANCE ... 2.BFE. ...98.2090 |... .. 1,473,136 |.... .1,500,000 |.. .... 1,494,057 0 . PN 7 IS | R IO | B 4.250 ...07/15/2015 ... |....07/21/2025 ...
456837-AH-6 ..... ING GROEP NV ... 1.G FE . ...96.7480 |... 1,934,960 |.... .2,000,000 |.. .... 1,998,938 O o 274 el [0 3.950 ...03/21/2017 ...|....03/29/2027 ...
456837-BH-5 ..... ING GROEP NV ... 1.G FE . . 104.8770 |... 1,048,767 |.... .1,000,000 |.. O [ 830 |0 o0 6.114 ....11/01/2023 ...|....09/11/2034 ...
456873-AD-0 ..... INGERSOLL-RAND LUX .... 2.AFE ...96.7800 |... . 500,000 |.. O [ 88 |0 [0 3.800 ....03/19/2019 ...|[....03/21/2029 ...
456873-AE-8 ..... INGERSOLL-RAND LUX .... 2.A FE ...97.1830 |... . 500,000 |.. O [ 77 a0 o0 e 3.500 ....03/19/2019 ...|[....03/21/2026 ...
460599-AE-3 ..... INTERNATIONAL GAME TECH 3.A FE ...97.9200 |... ..250,000 |.. O 2,949 |0 [0 5.250 ....10/04/2022 ...|....01/15/2029 ...
46132F-AD-2 ..... INVESCO FINANCE . 2.A FE ...97.3630 |... . .2,000,000 |.. ....2,016,203 O [ (7,621) |0 o0 e 3.750 ...10/19/2016 ...|....01/15/2026 ...
46653K-AA-6 ..... JAB HOLDINGS ... B [ 1 2.AFE ...80.3520 |... 1,607,043 |.... .... 1,995,531 O 890 |0 [0 2.200 ....11/18/2020 ...|....11/23/2030 ...
472160-AC-7 ..... JDE PEETS NV ...80.0900 |. ..1,601,806 |. 1,993,484 |.. .0 ieeenn2.250 |.. ....09/21/2021 .. 09/24/2031 ...
482630-AA-7 ..... LHOIST SA ..niiiiiiiii i .. 3,900,000 )...89.2470 |.............. 3,480,629 |.... .3,900,000 |. .... 3,900,000 O 0 0 0 3.560 ...03/09/2022 ... |....03/31/2032 ...
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51512*-AB-0 ..... ORORA LIMITED ..uvvvvivviiiiieiiniinieeecennin e eecennn fean o [ s I L2BPL e 2,000,000 |...96.3490 |.............. 1,926,987 [oevvreennn 2,000,000 |.eeevuennnnnns 2,000,000 |.eevvrunnnnnnns (0 O | A RN | AR | B NN 3.410 |...... 3.410 ....04/28/2015 ...|....07/16/2025 ...
539439-A0-2 ...... LLOYDS BANKING Cevenns |- 1.GFE ... .. 988,930 |...93.9550 |... ....994,481 O [ 1,015 |0 o0 e 3.574 |...... 3.699 ....01/04/2018 ...|....11/07/2028 ...
53944Y-AD-5 ..... LLOYDS BANKING GROUP ... Couennn |-G FE ..., .. 993,080 |...95.9670 |... ....997,612 LI SRR 7 (N N | I RPN | ) FN 3.750 |...... 3.834 ....01/04/2017 ...|....01/11/2027 ...
53944Y-AL-T7 ..... LLOYDS BANKING GROUP ... Cevenns |- 1.GFE ... ..500,000 |...99.0510 |... O [0 0 [0 e 3.870 |...... 3.870 ....04/02/2020 ...|....07/09/2025 ...
53944Y-AS-2 ..... LLOYDS BANKING GROUP ... (R |- 1.GFE ... 2,000,000 |...95.6990 |... O [0 0 [0 3.750 |...... 3.750 ....03/11/2022 ...|....03/18/2028 ...
55037A-AB-4 ..... LUNDIN ENERGY FI . Cevenns |- 2.BFE ..|... ...1,596,960 |...85.5290 |... .... 1,597,642 O [ 272 et o0 e 3.100 |...... 3.122 ...06/16/2021 ...|....07/15/2031 ...
55608J-AN-8 ..... MACQUARIE GROUP .. .. 1.F FE ..|... .. 1,000,000 |...96.9260 |... ....1,000,000 O [0 0 [0 4.654 |...... 4.654 ....03/19/2018 ...|....03/27/2029 ...
55608J-AZ-1 ..... MACQUARIE GROUP .. |- 1LFFE L. 3,000,000 |...82.2050 |... ....3,000,000 O [0 0 [0 e 2.871 |...... 2.871 ....10/06/2021 ...|....01/14/2033 ...
55608P-AQ-7 ..... MACQUARIE BANK .. 1.EFE .. .. 998,530 |...98.2540 |. .999,701 |.. .0 .4.000 |......4.018 ....07/23/2015 .. 07/29/2025
606822-BN-3 ..... MITSUBISHI UFJ .. 1.G FE .. 1,000,000 |...96.5820 |. .1,000,000 |.. .0 .2.193 |......2.193 ....02/18/2020 .. 02/25/2025
606822-BX-1 ..... MITSUBISHI UFJ ... .|C. 1.GFE .. 1,000,000 |...82.9750 |. .1,000,000 |.. .0 ......2.309 |......2.309 ....07/12/2021 .. 07/20/2032 ...
62877C-AA-1 ... NORDIC AVIATION CAPITAL ... Cevenns |- 4.BFE ..|... 2,155,467 |...92.0000 |... ....2,258,5% O [ 6,217 |l o0 e 4.750 |...... 8.266 ...06/01/2022 ...|....06/30/2026 ...
62954H-AY-4 ..... NXP BV Couennn |- 2.AFE L. 6,442,609 |...91.8940 |... ....6,281,548 O [ (57,943) |0 o0 3.400 |...... 2.256 ....11/03/2021 ...|....05/01/2030 ...
63861V-AB-3 ..... NATIONWIDE BLDG SOCIETY ... Cevenns |- 1.GFE ... 1,000,000 |...95.7450 |... ....1,000,000 O [0 0 [0 e 4.302 |...... 4.302 ....03/01/2018 ...|[....03/08/2029 ...
64045D-AC-8 ..... NEMAK ... |- SAFE L. .. 481,250 |...83.0880 |... O s 1,690 |0 [0 e 3.625 |...... 4.097 ....10/15/2021 ...|....06/28/2031 ...
65535H-AX-7 ..... NOMURA .. |- 2.AFE L. 1,000,000 |...83.0540 |... O [0 0 o0 2.608 |...... 2.608 ....07/06/2021 ...|....07/14/2031 ...
65558R-AD-1 ..... NORDEA BANK ABP .. ..LS.. .| LFFE ..|... ...3,997,400 |. 101.6580 |... O [ 478 |0 [0 5.375 |...... 5.390 ....09/156/2022 ...|....09/22/2027 ...
6816311-AA-7 ..... OLYMPUS CORP |- 2.AFE ... .. 4,000,000 |...91.9900 |... 3,679,610 |.... ....4,000,000 O [0 0 [0 e 2.143 |...... 2.142 ...12/02/2021 ...|....12/08/2026 ...
716973-AE-2 ..... PFIZER INVESTMENT .. 1.F FE ..|... .. 1,997,000 |. 100.2240 |... 2,004,489 |.... .... 1,997,047 O [ 47 el [0 e 4.750 |...... 4.769 ....05/16/2023 ...|[....05/19/2033 ...
756250-AE-9 ... RECKITT BENCKISER ..... 1.GFE .. ...94.9620 |. ..2,374,054 |. .2,497,118 |.. .0 .3.000 |......3.035 ...06/21/2017 .. 06/26/2027
77030#-AB-4 ..... ROBERT BOSCH FINANCE LLC .. 1.FFE .. . 108.3030 |. .. 8,664,257 |. .8,000,000 .8,000,000 |.. .0 .6.320 |......6.320 ....10/27/2023 .. 12/01/2031
77578J-AC-2 ..... ROLLS-ROYCE ............. L3.AFE .. . 100.1720 |. ..250,430 |. ..250,000 .250,000 |.. .0 .5.750 |......5.750 ....10/14/2020 .. 10/15/2027
780097-BG-5 ..... ROYAL BANK OF SCOTLAND .....ceeevvveennierernninneeennnns foan oe 1.GFE .. ...98.1680 |. .. 2,945,036 |. .3,000,000 .2,912,630 |.. .0 .4.892 |......5.524 ....06/01/2023 .. 05/18/2029 ...
78081B-AK-9 ..... ROYALTY PHARMA ... eeeees feen e .2.CFE .. ...84.0490 |. ..1,680,974 |. .2,000,000 .1,968,8% |.. .0 eeenn2.200 |......2.454 ...08/24/2020 .. 09/02/2030 ...
80281L-AG-0 ..... SANTANDER UK GROUP .... .. 2.AFE ..|... ...93.9430 |... 1,878,851 |.... .2,000,000 |.. 2,000,488 O [ (188) |0 o0 e 3.823 |...... 3.815 ....01/03/2018 ...|....11/03/2028 ...
822582-BT-8 ..... SHELL INTERNATIONAL FINANCE .... Cevenns 1.DFE. ...96.3850 |... .1,000,000 |.. O [ 348 |0 0 2.875 |...... 2.913 ....05/05/2016 ...|[....05/10/2026 ...
822582-BX-9 ..... SHELL INTERNATIONAL FINANCE .... (R |- 1.DFE ... ...95.1880 |... .2,000,000 |.. O [ 20121 |0 [0 2.500 |...... 2.616 ....09/07/2016 ...|....09/12/2026 ...
82481L-AD-1 ..... SHIRE ACQUISITIONS INVEST . Cevenns |- 2.AFE ... ...96.2010 |... .1,000,000 |.. O [ 125 |0 0 e 3.200 |...... 3.214 ....09/19/2016 ...[....09/23/2026 ...
82620K-AE-3 ..... SIEMENS FINANCIERINGSMAT .. |- LEFE ... ...97.8760 |... . 1,999,142 O 889 |0 [0 3.250 |...... 3.280 ....05/18/2015 ...|....05/27/2025 ...
82620K-AU-7 ..... SIEMENS FINANCIERINGSMAT .. .. 1.EFE ..|... ...96.4950 |... 2,894,856 |.... . 2,998,809 O [ 315 0 o0 e 3.400 |...... 3.412 ...03/07/2017 ...|....03/16/2027 ...
853254-CC-2 ......[STANDARD CHARTERED .... 1.GFE .. ...81.0650 |. .. 1,215,969 |. .1,500,000 . 1,485,520 |.. .0 .2.678 |......2.807 ....11/04/2021 .. 06/29/2032 ...
8532501-AA-6 ..... STANDARD CHARTERED . 1.GFE .. ...96.6830 |. ..966,832 |. .1,000,000 .1,003,008 |.. .0 .2.819 |......2.534 ....02/19/2020 .. 01/30/2026
85917P-AA-5 ..... STERIS PLC ... .2.BFE .. ...86.0320 |. ..1,720,641 |. .2,000,000 .2,049,038 |.. .0 .2.700 |......2.315 ....09/20/2021 .. 03/15/2031
87020P-AT-4 ..... SWEDBANK AB . .. 1.G FE .. . 100.3660 |. ..2,007,316 |. 2,000,000 .2,000,000 |.. .0 .5.337 |......5.337 ....09/12/2022 .. 09/20/2027
87124V-AF-6 ..... SYDNEY AIRPORT FINANCE L2.AFE .. ...96.8360 |. ..484,180 |. .499,915 |.. .0 ......3.625 |......3.631 ....04/21/2016 .. 04/28/2026 ...
87927Y-AA-0 ..... TELECOM ITALIA |- 4AFE ... ...99.5350 |... . . ....251,195 O [ (2,852) |0 o0 e 5.303 |...... 4.110 ...06/21/2017 ...|....05/30/2024 ...
87938II-AT-0 ..... TELEFONICA EMISIONES SAU .. |- 2.CFE ..|... ...97.9440 |... ..928,000 |.. 928,000 O [0 0 [0 4.103 |...... 4.103 ...03/01/2017 ...|....03/08/2027 ...
89153V-AT-6 ..... TOTAL CAP INTL .. 1.EFE ..|... ...91.8330 |... .1,000,000 |.. ....1,011,509 O [ (1,836) |0 o0 e 2.829 |...... 2.612 ....11/01/2019 ...{....01/10/2030 ...
902133-AR-8 ..... TYCO ELECTRONICS GROUP .. |- .G FE ... ...98.7920 |... ....99,716 O [ 440 |0 [0 3.450 |...... 3.4% ....07/28/2014 ...|....08/01/2024 ...
902133-AY-3 ..... TYCO ELECTRONICS GROUP .. .. 1.GFE ..|... ...86.5130 |... ....983,672 O [ 1779 |0 o0 e 2.500 |...... 2.726 ....02/01/2022 ...|....02/04/2032 ...
90351D-AF-4 ..... UBS GROUP FUNDING .| 1L.GFE ... ...97.6520 |... .... 3,024,941 JLJ IR & (V< 070N N | N RPN | B I 4125 |...... 3.740 ....06/24/2016 ...[....04/15/2026 ...
910200-B*-7 ..... UNITED ENERGY DISTRIBUTION .. |- 1.GFE ... ...96.8540 |.......oeee.nt 2,905,613 |.... . ....3,000,000 O [0 0 [0 e 3.590 |...... 3.590 ...08/12/2015 ...|....10/13/2025 ...
922120-AE-0 ..... VAR ENERGI ASA ... .. 2.CFE ..|... . 111.9600 |... 279,900 |.... ..250,000 |.. 261,885 O [ (813) |0 o0 8.000 |...... 7.246 ....02/23/2023 ...|....11/15/2032 ...
92841#-AA-4 ... VISTAET ...covnneen . 1.GPL .. ...94.6040 |. .. 1,835,914 |. . 1,940,630 .1,940,630 |.. .0 e 4500 |......4.492 ....03/12/2020 .. 07/15/2027 ...
92841E-AA-T ... VISTAJET CLASS A 2021-1 ... L 2APL L. ...90.3810 [....ccovnennns 1,920,196 |.... .2,124,553 |. ... 2,124,553 O 0 0 0 3.875 |...... 3.871 ...10/29/2021 ... |....02/15/2030 ...
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92857W-BJ-8 ..... VODAFONE GROUP ....vvveiiiiirniiiiniininin e cennineee foen oe (R T L 2BFE i 3,961,160 |...98.6490 |.............. 3,045,944 |.............. 4,000,000 |.eeevunnnnnnns 3,991,075 |evveennnreennnnd (I 5,913 | (0 0 |oeen 4125 |...... 4.287 |IN ...... 165,000 |....05/23/2018 ... |....05/30/2025 ...
980236-AN-3 ..... WOODSIDE FINANCE Cevenns 1 oo |- 2.AFE ). .. 999,340 |...96.0600 |... .1,000,000 |.. O [ 70 |0 o0 e 3.700 |...... 3.708 [MS ...... . 37,000 |....09/08/2016 ...|[....09/15/2026 ...
984851-AG-0 ..... YARA INTERNATIONAL ASA . Couennn 1 oo |- 2B FE ..., 1,000,000 |.. 86.7100 |... ....1,000,000 O [0 0 [0 3.148 |...... 3.148 | ....... . 31,480 |....05/28/2020 ... |....06/04/2030 ...
C0104@-AE-O ..... AIRBUS CANADA Cevenns e |- LEFE ... .. 5,000,000 |...94.3570 |... ....5,000,000 O [0 0 [0 e 2.820 |...... 2.820 .. 141,000 |....07/08/2020 ...|....07/21/2026 ...
G0369@-AW-6 ..... ANGLIAN WATER SERVICES . (R 1 |- .G FE ... ...3,831,650 |...95.5200 |... .... 3,808,513 JLJ SRR 181015 N N | I RO | ) FPN 3.290 |...... 3.189 .. 125,020 |....09/09/2016 ...|....04/27/2026 ...
G2037*-AK-2 ..... CHANEL LIMITED ... .. 4,000,000 |...79.3610 |-eeeveunnnnenn 3,174,436 |.... ....4,000,000 O [0 0 [0 e 2.550 |...... 2.550 ..102,000 |....10/02/2020 ...|....10/13/2032 ...
G5264#-AK-5 ..... KINGSPAN GROUP ... .. 3,000,000 |...87.8230 |.....eunnnnnnn 2,634,697 |.... ....3,000,000 O [0 0 [0 2.470 |...... 2.470 ... 74,100 |....09/10/2020 ...|....12/11/2028 ...
(8056*-AA-7 ..... SEVERN TRENT WATER .... .. 3,200,000 |...95.9390 |..ceeeunnnnnnn 3,070,048 |.... ....3,200,000 O [0 0 [0 e 3.690 |...... 3.690 .. 118,040 |....11/05/2015 ...|....03/03/2027 ...
(8228*-AK-8 ..... SMITH & NEPHEW ......... 3,000,000 |...97.4910 |. ..2,924,721 |. .3,000,000 |.. .0 .3.360 |......3.360 100,800 |....10/17/2014 .. 11/19/2024
L3551#-AN-2 ..... FERRERO INTERNATIONAL SA .|C. . AL 4,000,000 |...98.8040 |. .. 3,952,172 |. .4,000,000 |.. .0 .4.960 |......4.960 . 99,200 |....05/11/2023 .. 06/20/2030
N4281@-CL-7 ..... VOPAK NV e .|C. . AL 7,000,000 |. 100.6580 |. ..7,046,041 |. .7,000,000 |.. .0 ......5.160 |......5.160 184,613 |....04/05/2023 .. 06/19/2029 ...
00695#-AA-6 ..... AURIZON NETWORK PTY LTD .. 5,000,000 |. 100.1100 |... 5,005,476 |.... ....5,000,000 O [0 0 [0 e 6.530 |...... 6.530 .. 163,250 |....04/20/2023 ... |....06/28/2033 ...
03629#-AN-5 ... SA PONER NETWORKS .. 2,000,000 |...93.1570 |... 1,863,143 |.... ....2,000,000 O [0 0 [0 3.160 |...... 3.160 . 63,200 |....05/10/2016 ...|[....08/10/2028 ...
06518@-AA-0 ..... NSI ELECTRICITY NETWORKS .. .. 2,030,000 |...94.6050 |... 1,920,472 |.... ....2,030,000 O [0 0 [0 e 3.080 |...... 3.080 . 62,524 |....06/30/2016 ... [....09/16/2026 ...
09194*-AE-9 ..... TRANSURBAN QUEENSLAND ... .. 1,000,000 |...95.0270 |... ....1,000,000 O [0 0 [0 3.450 |...... 3.450 ... 34,500 |....10/19/2016 ...|....12/20/2026 ...
091940-AG-2 ..... TRANSPOWER NEW ZEALAND .. .. 4,000,000 |...93.6980 |... . ....4,000,000 O [0 0 o0 2.810 |...... 2.810 .. 112,400 |....06/02/2016 ...|....06/28/2026 ...
09389#-AH-3 ..... VECTOR LIMITED ... .. 5,000,000 |...82.5600 |.............. 4,128,025 |.... ....5,000,000 O [0 0 [0 2.640 |...... 2.640 .. 132,000 |....08/03/2020 ... |....03/12/2032 ...
W2710@-AD-2 ..... ELLEVIO .. 6,000,000 |...94.1210 |....eennnnenns 5,647,280 |.... ....6,000,000 O L0 0 e 0 3.190 |...... 3.188 .. 191,400 |....09/08/2016 ...|....10/26/2026 ...
1019999999. Subtotal - Bonds - Industrial and Miscellal

Obligations 990,665,030 [ XXX 920,724,266 988,281, 148 988,614,704 0 XXX XXX 8,306,448 32,460,150 XXX XXX
058933-A0-5 ..... BAFC 2006-D 5A3 4 [ TARM L ...87.0990 |... ..248,634 |.. 208,976 O [ (869) vl [0l 40205 |l 6.761 ....05/02/2006 ...|[....05/20/2036 ...
12666P-AE-4 ... CHiL 2006-10 1AF5 ... 4 | LARM L ...66.1130 |... .2,364,685 |.. .... 1,565,595 0 [ 112,083 o0 [0 -l 6367 | 6.361 ...06/16/2006 ... [....09/25/2046 ...
12669F-VS-9 ... CWHL 2004-5 1A5 4. L AFRN L ...96.6280 |... ....163,421 O e 2,178 o0 [0 000.5.500 .o 8.378 ....05/12/2004 ...|....06/25/2034 ...
225418-74-3 ..... [CSFB 2004-8 (B2 .. 4 1AM L 0.0010 | . .0 .0.000 ....01/18/2005 .. 12/25/2034
36185M-EG-3 ..... GMACM 2006-J1 A6 4 1.AFM ...85.6950 |. ..521,061 | .0 .6.39%5 ....04/20/2006 .. 04/25/2036
46649Y-AC-9 . JPINT 2018-9 A3 .. 4 1.A .. ...91.1800 |. ...81,606 | .0 .3.594 ....02/08/2019 .. 02/25/2049
92922F-VK-1 . | WAMU 2004-S3 B1 .. .14 1.AFM ...97.2150 |. .. 1,413,300 |. .0 .8.750 ...08/25/2004 .. 07/25/2034 ...
93934F-CS-9 ..| IVALT 2005-8 2CB5 |4 1.A FM ...96.2010 |. .0 ......0.000 ....06/09/2006 .. 10/25/2035 ...
95001T-AA-3 ..... WFMBS 2019-1 A1 v [ | LA L ...93.7800 |... Ol @) 0 fn0)000..8.932 ). 3.345 ...05/14/2019 ...|....11/25/2048 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities XXX 4,455,291 3,892,879 0 XXX XXX 26,997 298,007 XXX XXX
05359A-AA-1 ..... AVMT 2018-AM A .. A ...94.7260 |... .. 1,894,515 |.... 2,076,703 0 [ (16,380) |oeeeeeeeeeen0 o0 4112 3.267 . 83,388 |....06/27/2019 ... [....07/05/2040 ...
05359A-AG-8 ..... AVMT 2018-AWM C .. A ...89.5900 |... 895,902 |.... 994,214 O 911 L0 [0 4112 4.339 . 41,694 |....10/25/2018 ...|[....07/05/2040 ...
054927-BP-4 ... BBCMS 2020-C6 A4 .... A ...87.4920 |... 1,749,839 |.... 1,990,029 O [ 1,109 |0 [0l 2,639 | 2.723 . 52,780 |....03/18/2020 ...|[....02/15/2053 ...
055260-AE-6 ..... BAMLL 2015-200P B .. A ...94.1300 |... 1,882,598 |.... 2,005,790 O e (5,999) |0 [0 0000030490 |l 3.194 . 69,800 |....04/14/2015 ...|[....04/14/2033 ...
05592D-AA-2 ... BPR 2022-0ANA C 2022-0ANA A . A . ...98.5570 |... 1,957,500 O [ (1,012) 0 e l0 0l 72260 |- 6.786 .. 139,607 |....10/13/2022 ... |....04/15/2037 ...
056083-AJ-7 ..... BXP 2017-GM C A .. 1,001,624 |...89.1430 |... 1,000,000 O [ (307) el [0 003425 | 3.464 ... 34,724 |....06/21/2017 ...]....06/13/2039 ...
05610H-AE-3 ..... BX 2022-LP2 C .. A ...97.1140 |... 1,573,384 |.... . 1,620,139 0 . eeeerneneeeeen0 o0 62924 | 5.555 .. 107,556 |....02/10/2022 ... |....02/15/2039 ...
05610M-AA-O ..... BX 2022-CSMO A A . 100.1880 |. ..2,003,761 |. .2,000,000 1,003,731 |.. .0 (6,269) |. .6.466 143,990 |....05/27/2022 .. 06/15/2027 ...
060352-AJ-0 ..... BANK 2017-BNK6 AS .. A ...92.9490 |. ..929,487 |. .1,000,000 1,010,704 |.. .0 (3,119) [ .3.39 . 37,410 |....07/14/2017 .. 07/15/2060
06427D-AV-5 ..... BACM 2017-BNK3 AS .. AL ...93.2240 |. .. 1,864,487 |. .2,000,000 .2,017,898 |.. .0 (6,486) |. .3.393 . 74,960 |....02/02/2017 .. 02/15/2050
06540J-BG-6 ..... BANK 2020 BN26 A4 .. A ...85.0070 |. ..850,969 |. .1,000,000 1,018,436 |.. .0 (8,001) [ .2.057 . 24,030 |....03/02/2020 .. 03/15/2063
06541F-BD-0 ..... BANK 2017-BNK4 AS A ...92.1840 |. .1,009,79 |.. .0 (3,104) [ ......3.426 . 37,770 |....04/05/2017 .. 05/15/2050 ...
07335C-AF-1 ..... BBCMS 2019-C4 A5 ... A ...89.5670 |... . . . ....2,031,958 O [ (5,869) |oeeeieeeeeen0 o0 enn2.919 2.584 . 58,380 |....04/03/2020 ...|....08/15/2052 ...
08160K-AE-4 ..... BMARK 2019-B15 A5 ...ivvvveiiiiiiiiiiiiiiiiiininiieanans A 1,015,625 |...86.5980 |................. 865,975 |..oouennnnnnns 1,000,000 |.............. 1,009,418 |....cceennnnnnnd 0 e andfn 0 0 002,928 . 2.739 29,280 |....04/07/2020 ...|[....12/15/2072 ...
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08161C-AJ-0 ..... BMARK 2018-B2 AS .....vvvniiiiiiininniiiiinineevcennnnn o een | s LR TA s 3,089,994 |...88.4740 |........cceen 2,654,220 |.......ounnnn. 3,000,000 |.eeevunnnnnnns 3,038,527 |eevuunniiiinnnd 0 |eeeenns (8,888) |.ovvvveeeeeennn0 [0 s 4.084 |...... RIA 1[0 R, 10,209 |[.oovvvevenen 122,505 |....02/09/2018 ...|....02/15/2051 ...
08161H-AH-3 ..... BMARK 2018-B4 AM ... N 1A 1,009,570 |...92.9370 |... .1,000,000 |.. ....1,003,881 O [ (1,186) |0 o0 e 4.311 |...... 4.201 [MON ..... . 43,110 |....10/25/2018 ...|....07/15/2051 ...
08162V-AE-8 ..... BMARK 2019-B10 A4 .. 4. A ...1,034,375 |...93.2910 |... .1,000,000 |.. ....1,020,114 O [ (3,8%6) [0 [0 [ 3717 |...... 3.266 | MON ..... . 37,170 |....08/25/2020 ... |....03/15/2062 ...
08162Y-AF-9 ..... BMARK 2019-B14 AS .. N A 1,029,994 |...87.7120 |... .1,000,000 |.. ....1,018,083 O [ (2,968) |0 o0 e 3.352 |...... 3.004 | MON ..... . 33,515 |....11/05/2019 ...|....12/15/2062 ...
125158-AE-8 ..... CD 2019-CD8 A4 4. A ...87.3040 |... .2,000,000 |.. .... 2,024,209 O foen (201 [0 [0 e 2.912 |...... 2.664 | MON ..... . 58,240 |....04/06/2020 ...|[....08/15/2057 ...
12529T-AY-9 ..... CF 2019-CF3 AS ... N A ...82.6630 |... .1,000,000 |.. ....1,018,310 O [ (2,952) |0 o0 e 3.298 |...... 2.951 | MON ..... . 32,983 |....12/09/2019 ...|[....01/15/2053 ...
12532A-AZ-2 ... CFCRE 2016-C6 A3 . 4. A ...94.0550 |... .1,500,000 |.. ... 1,511,112 O e (4483 [0 [0 e 3.217 |...... 2.895 | MON ..... . 48,255 |....11/09/2016 ...[....11/10/2049 ...
12591U-AF-0 ..... COMM 2014-UBS2 A5 N A ...99.8250 |... 1,195,193 |.. ....1,195,193 O [ (2,287) |0 o0 e 3.961 |...... 3.627 | MON ..... ....03/12/2014 ...|....03/10/2047 ...
12592M-BK-5 . COMM 2014-LC17 A5 .. 4 AL ...98.3150 |. .3,000,000 .3,001,887 |.. .0 ..(10,921) | .3.917 |...... 3.565 ....09/18/2014 .. 10/10/2047
12592R-BJ-7 . COMM 2014-CR21 AM .. 4 A ...94.9110 |. .1,000,000 .1,006,338 |.. .0 ..(10,308) | .3.987 |......2.935 ....10/25/2016 .. 12/10/2047
12593P-AW-2 . COMM 2015-CR25 A4 .. 4 A ...96.7120 |. .1,000,000 .1,006,69% |.. .0 (5,428) |. ......3.759 [...... 3.191 ...02/19/2016 .. 08/10/2048 ...
12595F-AE-2 ..... CSAIL 2017-CX9 A5 .. N A ...91.8860 |... ,000,000 |.. 988,433 0 . L3102 [0 |0 [ 3.446 |...... 3.829 ....12/20/2018 ...|....09/15/2050 ...
12630D-AY-0 ..... COMM 2014-CR14 A4 4. A ...99.8040 |... ....217,119 O [ (740) |0 o0 4.2%6 |...... 2.469 ....01/21/2014 ...|....02/10/2047 ...
126350-BJ-8 ..... COMM 2015-CR27 AM N A ...95.6800 |... ....751,830 O [ (1,563) |0 o0 e 3.984 |...... 3.785 ....10/25/2018 ...|....10/10/2048 ...
12636L-AY-6 ..... CSAIL 2016-C5 A5 ... 4. A ...96.4880 |... ,004,589 O [ (3,528) |0 o0 3.757 |...... 3.393 ...01/26/2016 ...|....11/15/2048 ...
17322Y-AD-2 ..... CGCMT 2014-GC25 A4 . N A ...98.0640 |... . .. ....1,002,149 0 [ (6,205) |0 o0 e 3.635 |...... 3.010 ....02/19/2015 ...|....10/10/2047 ...
173256-AD-8 ..... CGCMT 2016-C3 A4 .... 4. A ...93.5550 |... .1,000,000 |.. .... 1,007,784 LI R (- N NP | I RPN | ) FN 3.154 |...... 2.801 ....11/03/2016 ...|....11/15/2049 ...
17328R-BB-4 ..... CGCMT 2020-GC46 A .. N A ...80.5250 |... 402,626 |.... .. 500,000 |.. 509,323 O [ (1,544) |0 [0 e 2.918 |...... 2.572 ...02/13/2020 ... |....02/15/2053 ...
36250P-AC-9 ... GSMS 2015-GC32 A3 4. A ...96.8070 |... 789,49% |.... ..815,538 |.. 818,083 O [ (2,683) |veeeeceienl0 o0 3.4%8 |...... 3.160 ....10/30/2015 ...|....07/10/2048 ...
36250P-AD-7 . GSMS 2015-GC32 A4 4 A ...97.0410 |. .. 1,940,819 |. .2,000,000 .2,008,766 |.. .0 .3.764 |......3.354 ....11/06/2015 .. 07/10/2048
3625011-AA-8 ..... GSMS 2015-590M A . 4 A ...94.0840 |. .. 3,387,021 |. .3,600,000 .3,619,371 |.. .0 .3.621 |......3.278 ....10/23/2015 .. 10/10/2035
36251X-AR-8 ..... GSMS 2016-GS4 A4 . 4 A ...94.9350 |. .. 474,675 |. . 500,000 .504,258 |.. .0 .3.442 |......3.089 ....11/16/2016 .. 11/10/2049
36251X-AV-9 ..... GSMS 2016-GS4 AS . .14 A ...92.1890 |. ..921,894 |. .1,000,000 1,009,750 |.. .0 .3.645 |......3.269 ....11/16/2016 .. 11/10/2049 ...
36253P-AC-6 ..... GSMS 2017-GS6 A3 . |4 A ...92.5710 |. .. 1,851,422 |. .2,000,000 .2,020,144 |.. .0 ......3.433 |......3.084 ...05/19/2017 .. 05/10/2050 ...
36258Y-BL-1 ..... 4. A ...84.8660 |... 1,697,311 |.... .2,000,000 |.. 2,026,438 O [l 378 a0 [0 3.173 |...... 2.909 ....04/06/2020 ...|[....02/13/2053 ...
38406J-AL-2 ..... GRACE 2020-GRCE E .. N G ... ...69.9420 |... 1,049,134 |.... .1,500,000 |.. 1,386,680 O [ 18,222 |0 o0 2.680 |...... 3.973 ....11/10/2020 ...|....12/10/2040 ...
44421G-AA-1 ... HY 2019-30HY A 4. A ...88.4590 |... 1,185,355 |.... .1,340,000 |.. 1,341,845 O [ (478) |0 o0 3.228 |...... 3.206 ....03/26/2020 ...|....07/10/2039 ...
44421L-AA-0 ..... HY 2016-10HY A ... N A ...92.9310 |... .1,000,000 |.. O [ 8,212 |0 o0 e 2.835 |...... 3.789 ...12/20/2018 ...|....08/10/2038 ...
A4421N-AG-5 ... HY 2019-55HY C ... 4. A ...82.2790 |... 1,000,026 O o0 0 [0 2.943 |...... 2.942 ....12/02/2019 ...|....12/10/2041 ...
44421M-AJ-9 HY 2019-55HY D N A .. 78.1100 |... 781,097 |.... . 983,671 O foein2,335 |0 o0 e 2.943 |...... 3.297 ....12/02/2019 ...|....12/10/2041 ...
449652-AA-4 . ILPT 2022-LPF2 A 2022-LPF2 A 4 A ...99.6410 |. .. 3,985,620 |. .4,000,000 .3,989,941 |.. .0 (1,243) |. .7.607 |......6.586 ....09/08/2022 .. 10/15/2039 ...
46590R-AE-9 . JPNCC 2016-JP3 A5 4 A ...92.7800 |. ..927,798 |. .1,000,000 1,007,731 |.. .0 (3,817) . .2.870 |......2.490 ....09/22/2016 .. 08/15/2049
46645J-AD-4 . JPNBB 2015-C33 A4 4 A ...96.4060 |. ..964,059 |. .1,000,000 .1,007,665 |.. .0 (5,662) . .3.770 |...... 3.194 ...02/12/2016 .. 12/15/2048
46645U-AT-4 . JPNCC 2016-JP4 A4 4 A ...94.0090 |[. ..940,094 |. .1,000,000 .1,008,269 |.. .0 (3,292) |- .3.648 |......3.292 ....12/05/2016 .. 12/15/2049
46646R-AN-3 . JPNDB 2016-C4 AS . 4 A ...89.0150 |. .. 445,076 |. . 500,000 .503,632 |.. .0 (1,360) | ......3.385 |......3.081 ...10/31/2016 .. 12/15/2049 ...
48129R-AX-3 ..... JPNDB 2019-COR6 A4 . N A ...82.7270 |... 827,268 |.... .1,000,000 |.. ....1,017,838 O [ (3,016) |0 o0 e 3.057 |...... 2.707 ....11/14/2019 ...{....11/13/2052 ...
55316P-AE-7 ..... MKT 2020-525M B .. 4. A ...67.4770 |... 337,384 |.... . 500,000 |.. 509,478 O e (1,482) [0 [0 [ 2.866 |...... 2.529 ....02/07/2020 ...|....02/12/2040 ...
563136-AG-5 ..... OMW 2020-0MW C ... N A ...86.0330 |... .. 1,290,492 |.... .1,500,000 |.. .... 1,483,736 O [ 3,882 |0 o0 e 2.335 |...... 2.675 ....08/17/2020 ...|....09/10/2039 ...
61690Q-AD-1 ..... MSBAM 2015-C23 A3 .. 2. A ...97.2430 |... 2,789,141 |.... .... 2,868,394 O o (3323) [0 [0 e 3.451 |...... 3.334 ....06/05/2015 ...|....07/15/2050 ...
61691A-BK-8 ..... MSC 2015-UBS8 A3 ... N A ...96.9310 |... 2,314,645 |.... ....2,421,389 0 [ (26,436) |oeeeeeeeeeeen0 o0 el 30540 |l 2.324 ....09/02/2016 ...|....12/15/2048 ...
61691A-BL-6 ..... MSC 2015-UBS8 A4 .... 4. A ...96.2360 |... .... 1,005,939 O e (A1) [0 [0 e 3.809 |...... 3.355 ....01/27/2016 ...|....12/15/2048 ...
61764X-BJ-3 ..... MSBAM 2015-C21 A4 .. 4 ... A ...96.7050 |... ....1,001,380 0 [ (3,076) |0 o0 e 3.338 |...... 3.030 ...02/13/2015 ...|[....03/15/2048 ...
61764X-BL-8 ..... MSBAM 2015-C21 AS .. 4. A ...95.3530 |... 953,533 |.... ....1,002,238 0 . (2,217) [0 0 3.652 |...... 3.368 ....04/16/2019 ...|....03/15/2048 ...
61768H-AV-8 ..... MSC 2019-L2 A3 ...... 4 A ...94.2260 |. ..2,826,778 |. .3,009,9% |.. .0 (3,655) | ......3.806 |......3.665 ...03/01/2019 .. 03/15/2052 ...
87332P-AA-8 ..... TYSN 2023-CRNR A 2023-CRNR A ....ovvvvvvnnniiniinnnnnnnns 4. LAFE .. .. 2,018,208 ). 104.0810 |.............. 2,081,610 |.... .2,000,000 |. ....2,018,208 .0 . L0 0 0 6.799 |...... 6.536 ... 11/29/2023 ... |....12/10/2033 ...
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90117P-AC-9 ..... AOTA 2015-1211 AA2 ooovveiiiiiiiiincceen e [ e | s LR TA s 3,111,824 [...95.7630 |.............. 2,872,875 | 3,000,000 |.eeevunnnnnnns 3,018,496 |.......oevnnnnnns 0 |eeens (12,915) [eovvvviiiiinnnnnd0 0 s 3.901 |...... 3462 [MON ..... [ooeeeeeneeenn,751 |, 117,015 |....02/03/2016 ...|....08/10/2035 ...
90276C-AH-4 ..... UBSCM 2017-C2 AS . A ...89.8730 |... .1,500,000 |.. .... 1,525,040 O [ (7,188) |0 o0 e 3.740 |...... 3.203 | MON ..... . 56,100 |....10/10/2019 ...|....08/15/2050 ...
90276E-AE-T ..... UBSCM 2017-C1 A4 . A ...93.9030 |... .... 1,009,655 O [ (3,315) |0 o0 3.460 |...... 3.104 | MON ..... . 34,600 |....05/31/2017 ...|....06/15/2050 ...
90276G-AS-1 ..... UBSCM 2017-C3 A4 . A ...93.5980 |... .... 1,924,959 U 3,999 [oeieiiiiiiieeeen0 feeeiiiieenl0 s 3.426 |...... 3.692 | MON ..... . 66,523 |....04/19/2018 ...|....08/15/2050 ...
95000M-BR-1 ..... WFCM 2016-C36 AS . A ...91.7720 |... ... 1,724,668 LI R - (01 O | N RPN | B FN 3.419 |...... 3.923 | MON ..... . 59,832 |....10/25/2018 ...[....11/15/2059 ...
95001J-AW-7 ... WFCM 2018-C44 A4 . A .. 1,006,914 |...95.5070 |... 955,070 |.... ....1,002,188 O [ (951) |0 o0 e 3.948 |...... 3.861 [MON ..... . 39,480 |....12/11/2018 ...|....05/15/2051 ...
95001L-AU-6 ..... WFCM 2018-C43 A4 . A .. 1,079,883 |...95.2800 |... 952,805 |.... . .. .... 1,041,578 JLJ RPN (& [0 15TC) N N | N AP | B F 4.012 |...... 2.827 | MON ..... . 40,120 |....04/08/2020 ...|....03/15/2051 ...
95001L-AX-0 ..... WFCM 2018-C43 AS A s 2,059,890 [...92.5160 [.............. 1,850,316 [...cevvnnnnnns 2,000,000 |-eeeveunnnnnns 2,027,800 f...ccevrinnnnnnns 0 fooeeeeeeee (7,447 |0 |0 [ 4.152 |...... 3.760 [MON ... ovrvnninneeennnn6,920 [oiiiiiinnnnns 83,040 |....03/12/2018 ...|....03/15/2051 ...
1039999999. Subtotal - Bonds - Industrial and Miscellal -

Commercial Mortgage-Backed Securities 100,358,856 | XXX 91,504,453 98,546,135 98,947,507 0 XXX XXX XXX 298,997 3,737,446 XXX XXX
00436M-AA-3 ..... AALLC 2018-1 A evveiiiiiiiiie i 97,7320 [ 220,059 i 225,165 |oeveeniiiennnn 225,108 [...eeeeeennnnnnn (0 R | A N | FOROUURR | B NN 3.870 |...... 3948 [MON ..ooe [oreiiiiiiiniiiees (072 PO 8,714 |....06/13/2018 ... |....12/02/2033 ...
00436M-AB-1 ..... AALLC 2018-1B ... ...97.5210 |... ..225,170 |.. ....225,122 O [0 0 [0 e 4.510 |...... 4.605 [MON ..... . 10,155 |....06/13/2018 ...|[....12/02/2033 ...
008513-AA-1 ..... AGREE .......oeunnnns ...85.6670 |. .1,000,000 .999,486 |.. .0 .2.900 |......2.908 . 29,000 |....08/12/2020 .. 10/01/2030
015271-AP-4 ..... ALEXANDRIA REAL ESTATE . 499,465 |...97.1700 |. . 500,000 499,79 |.. .0 .3.800 |......3.817 ....08/12/2019 .. 04/15/2026
03027X-AD-2 ..... AMERICAN TOWER ... 1,967,900 |...99.8720 |. 1,999,268 |.. .0 ......5.000 |......5.203 ....09/10/2013 .. 02/15/2024 ...
03027X-AJ-9 ..... AMERICAN TOWER ... ...98.7210 |... . . ....1,998,510 O [ 616 |0 o0 e 4.400 |...... 4.435 ...01/08/2016 ...|....02/15/2026 ...
05348E-BA-6 ..... AVALONBAY COMMUNITIES ... ...95.4870 |... .1,000,000 |.. ....998,676 O 37 el [0 3.350 |...... 3.391 ....056/03/2017 ...|....05/15/2027 ...
05348E-BG-3 ..... AVALONBAY COMMUNITIES ... ...87.2020 |... ... 500,000 |.. ....499,650 O [ B 0 [0 e 2.300 |...... 2.312 ...02/10/2020 ...|....03/01/2030 ...
05588U-AA-0 ..... HGVGI 2019-A A ... ...95.4510 |... ..290,757 |.. ....290,683 O [0 0 [0 3.280 |...... 3.351 ....04/03/2019 ...|[....09/26/2033 ...
05588U-AB-8 ..... HGVGI 2019-A B ... ...95.0270 |... ..145,378 |.. ....145,373 O [0 0 [0 e 3.780 |...... 3.859 ....04/03/2019 ...|[....09/26/2033 ...
05607B-AB-7 ..... BXGNT 2017-A B ...98.5290 |... . 144,794 .. O [ o0 [0 3.590 |...... 3.619 ....056/24/2017 ...|....10/04/2032 ...
10112R-AY-0 ..... BOSTON PROPERTIES .. ...92.7510 |... .3,000,000 |.. .... 2,964,662 O [ 11,804 |0 o0 e 2.750 |...... 3.192 ...10/10/2019 ...|....10/01/2026 ...
12667@-AA-5 ..... CVS PASS THRU TRUST . 107.5760 |... .... 2,390,302 O [0 0 [0 7.350 |...... 7.463 ....06/13/2008 ...|[....07/10/2030 ...
133131-AV-4 ... CAVDEN PROPERTY TRUST ...98.4250 |. .999,327 |.. .0 .3.500 |......3.592 ....09/03/2014 .. 09/15/2024
20633K-AA-6 ..... TUNES 2022-1A A2 2022-1A A2 . . 101.0790 |. . 4,882,235 |.. .0 (6,572) | .6.500 |......7.262 ....12/08/2022 .. 01/20/2073
22160N-AA-7 ..... COSTAR GROUP .....cevvnnnnns ...84.9940 |. . 1,499,189 |.. .0 .10 | .2.800 |......2.809 ....06/24/2020 .. 07/15/2030
224092-AA-4 . CPEF 2023-1A A 2023-1A A . 100.3560 |. ..2,872,650 |. . 2,849,033 |.. .0 L7157 | .7.480 |......8.055 ....11/10/2023 .. 03/15/2032 ...
22822V-AB-7 ..... [CROWN CASTLE INTER .... ...98.5000 |. ..492,499 |. . 500,000 .499,659 |.. .0 140 | .. L 4450 |......4.482 ...01/28/2016 .. 02/15/2026 ...
22822V-AC-5 ... CROWN CASTLE INTER .... . . ...96.4980 |... . 500,000 |.. ....506,455 O e (2,781) | 0 e 3.700 |...... 3.091 ....08/15/2016 ...|....06/15/2026 ...
22822V-AH-4 ... CROWN CASTLE INTER . 2.B FE .. 951,630 |...95.0590 |... .1,000,000 |.. ....958,036 0 . JC (0 S | R IO | I S 3.650 |...... 4.913 ....06/15/2023 ...|[....09/01/2027 ...
22966R-AD-8 ... CUBESMART 2.BFE .. 497,520 |...94.8400 |... ... 500,000 |.. ....499,251 LI SR 1) I NN | I RPN | ) FN 3.125 |...... 3.183 ....08/08/2016 ...[....09/01/2026 ...
233046-AS-0 ..... DNKN 2021-1A A23 2.B FE ...3,920,000 |...82.5110 |... .3,920,000 |.. ... 3,920,000 O [0 0 [0 e 2.791 |...... 2.812 ....10/15/2021 ...{....11/20/2051 ...
25512D-AB-5 ..... DIVERSIFIED ABS PHASE ... 2.BFE .. 3,268,681 ...96.7030 |... 3,160,908 |.... ... 3,268,681 O [0 0 [0 5.780 |...... 5.848 . ....06/19/2022 ...|....05/28/2039 ...
25755T-AL-4 ..... DPABS 2019-1A A2 . 2.AFE . .. 2,831,667 |...91.2340 |... 2,634,373 |.... 2,842,921 O [ 6,439 |0 o0 e 3.668 |...... 3.995 .. 105,913 |....08/17/2022 ... |....10/25/2049 ...
26884A-BF-9 ..... ERP OPERATING .. 1.G FE . 1,986,820 |...94.9590 |. ..1,899,180 |. 1,995,850 |.. .0 .2.850 |......2.926 . 57,000 |....10/04/2016 .. 11/01/2026 ...
26884U-AG-4 ..... EPR PROPERTIES . 2.CFE . ...82.9370 |. .. 1,658,735 |. .2,000,000 1,986,529 |.. .0 .3.600 |......3.699 . 72,000 |....10/13/2021 .. 11/15/2031
28415A-AA-5 ... EHGVT 2023-A A 2023-A A 1.AFE . . 102.1560 |. .. 3,319,431 |. . 3,249,365 .3,249,200 |.. .0 .6.160 |......6.368 . 45,592 |....00/26/2023 .. 02/25/2038
28416T-AA-3 ..... EHGVT 2019-A A ... 1.AFE . ...95.3730 |. ..480,351 |. ..503,655 .503,519 |.. .0 .2.610 |......2.647 . 13,145 |....08/14/2019 .. 01/25/2034
28416T-AB-1 ..... [EHGVT 2019-A B 1.FFE . ...95.1560 |. ..239,629 |. ..251,828 .251,787 |.. .0 ......2.910 |.. 7,328 |....08/14/2019 .. 01/25/2034 ...
29444U-BC-9 ...... EQUINIX 2.BFE. ...97.4000 |... . 500,000 |.. ... 501,168 O [ (1,437) |0 o0 e 2.625 |...... 2.3271 . 13,125 |....01/30/2020 ...{....11/18/2024 ...
20444Y-AA-6 ... EQFY 2023-1A A 2023-1A A 1.CFE. . 100.3910 |... .2,062,723 |.. ....2,062,698 O [0 0 [0 7.200 |...... 7.297 . 26,403 |....10/04/2023 ...[....09/15/2031 ...
29717P-A0-0 ..... ESSEX PORTFOL10 2.A FE ...96.5050 |... .1,000,000 |.. O [ 688 |0 o0 e 3.375 |...... 3.448 . 33,750 |....04/04/2016 ...|[....04/15/2026 ...
20717P-AV-9 ..... ESSEX PORTFOL10 2.AFE ...83.5130 |... ... 500,000 |.. O [ 142 |0 [0 2.650 |...... 2.686 . 13,250 |....02/04/2020 ...{....03/15/2032 ...
30225V-AG-2 ..... EXTRA SPACE STORAGE LP .. . R | 2.BFE ..|... ...81.5120 |... . .1,500,000 |.. O [ 267 0 [0 e 2.350 |...... 2.372 . 35,250 |....09/13/2021 ...|....03/15/2032 ...
32055R-C*-6 ..... FIRST INDUSTRIAL ...ovvivvvnnnniiiiininniiiiininneneeenns fonn vee | nnnnns LI A T 3,000,000 |...84.2620 |.............. 2,527,869 [.......ocennnt 3,000,000 |..cevuennnnnns 3,000,000 J..eevennninnnnd 0 fooevviivinnnnn0 v o0 s 2.740 |...... 2740 IMS ... [ 23747 i 82,200 |....06/17/2020 ...J....09/17/2030 ...
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35041J-AA-3 ..... FFIN 2019-1A A ooveeiiiiiee e foe eee | s 4 LTAFE e 49,856 [...99.1590 [.........eeen..... 49,444 |l 49,863 [oiiiiinnnn 49,860 il (VR R (N RN | I AU | B RN 3.860 |...... 3.896 [MON ..... |eeeeereiiiiiinnnns 86 [ooiiiiiiininns 1,925 [....03/20/2019 ... |....11/15/2034 ...
35042P-AA-8 ... FFIN 2021-2A A 2021-2A A 2 e | 1.CFE Ll ...90.7260 |... O [ 0 [0 e 2.190 |...... 2.199 54,118 |....11/17/2021 ...{....01/15/2042 ...
38081E-AA-9 ..... GLDN 2016-1A A 4 | TAFE L ...89.3520 |... O [0 0 [0 3.750 |...... 2.022 ...06/15/2016 ...|[....09/20/2047 ...
38082J-AA-7 ..... GLDN 2016-2A A N ...86.5230 |... O [0 0 [0 e 3.160 |...... 1.845 ...10/25/2016 ...|....09/20/2047 ...
38217D-AA-8 ..... GOODG 2023-1A A 2023-1A A . 4. ...96.8100 |... O [0 0 [0 5.900 |...... 6.484 ....04/03/2023 ...|[....01/17/2061 ...
38217K-AA-2 ..... GOODG 2016-1A A .. N ...90.2300 |... ....663,802 O [ 1 0 [0 e 3.230 |...... 3.238 ...10/28/2016 ...|....10/15/2052 ...
38217V-AA-8 ..... GOODG 2017-1A A .. 4. ...91.6900 |... ....297,613 O [ 0 [0 3.740 |...... 3.748 ....04/21/2017 ...|....10/15/2052 ...
38218D-AA-7 ..... GOODG 2019-1A N ...90.3730 |... .... 1,243,963 O [0 0 [0 e 3.860 |...... 3.864 ....01/22/2019 ...|....10/15/2054 ...
38218J-AA-4 ..... GOODG 2022-1A B 2022-1A A . 4 ...87.9090 |. ..2,729,829 |. .3,105,301 |.. .0 .3.840 |......3.846 ....03/11/2022 .. 10/15/2056
38218J-AB-2 ..... GOODG 2022-1A B .. 4 ...85.0150 |. ..667,231 |. 784,459 |.. .0 .4.590 |......4.592 ....03/11/2022 .. 10/15/2056
38237D-AA-4 . GOOD 2022-4CS A 2022-4CS A 2 ...95.4050 |. .. 1,773,540 |. 1,774,016 |.. .0 ......5.300 |......7.155 ...10/13/2022 .. 11/20/2054 ...
38237TH-AA-5 ... GOOD 2021-5CS A N ... 77.9040 |... 1,221,235 |.... .... 1,567,378 O [0 0 [0 e 2.310 |...... 2.326 ....10/21/2021 ...|....10/20/2048 ...
38237J-AA-1 ... GOOD 2022-1GS A .. 2. ...79.0450 |... .... 2,453,326 O [0 0 [0 2.700 |...... 2.723 ....01/24/2022 ...|....01/20/2049 ...
3905711-AC-3 ..... GRTLK 2021-6A B .. N ...95.7930 |... .. ....1,000,000 O [0 0 [0 e 7.655 |...... 5.995 ...10727/2021 ...|....01/15/2034 ...
40417Q-AA-3 ..... HERO 2016-4A A1 4. ...91.2680 |... 173,756 |.. O o2 o0 [0 3.570 |...... 3.575 ....12/01/2016 ...|....09/20/2047 ...
41757B-AA-2 ... HSLT 2023-1 A 2023-1 A 2 ... . 100.1560 |... . 2,958,423 |.. O [0 0 o0 e 8.610 |...... 7.452 ....11/28/2023 ...|....10/25/2050 ...
42225U-AL-8 ..... HEALTHCARE TRUST OF AMER .. B L ...82.1130 |... ....430,581 O 9314 0 [0 2.400 |...... 5.032 ...07/22/2022 ...|....03/15/2030 ...
427700-AA-1 ... HERO 2015-2A A N ...93.0310 |... 205,089 |.... ....220,452 O [0 0 [0 e 3.990 |...... 3.734 ....07/27/2015 ...|....09/20/2040 ...
A27700-AA-T ... HERO 2016-2A A ... 4. ...92.2660 |... 333,415 |.... ....361,361 O [0 0 [0 3.750 |...... 3.761 ....05/25/2016 ...|[....09/20/2041 ...
42770X-AA-5 ... HERO 2016-3A A1 4 ...90.0340 |. ..391,786 |. .435,183 |.. .0 .3.080 |......3.078 ....09/15/2016 .. 09/20/2042
A2T7T1T-AR-3 ... HERO 2015-3A A 4 ...94.6680 |. ..348,870 |. .368,519 |.. .0 .4.280 |......4.652 ....11/18/2015 .. 09/20/2041
46590U-AB-8 ..... HENDR 2018-2A B 4 ...86.4780 |. 915,705 |.. .0 .4.700 |......4.757 ....10/02/2018 .. 10/15/2077
46616M-AA-8 ..... HENDR 2010-3A A .. .14 ...99.5910 |. .296,797 |.. .0 .3.820 |......3.854 ....10/29/2010 .. 12/15/2048 ...
46616M-AB-6 ..... HENDR 2010-3A B .. |4 ...99.9000 |. ..152,766 152,764 |.. .0 ......6.850 |......6.949 ...10/29/2010 .. 12/15/2050 ...
46616Y-AA-2 ..... HENDR 2012-2A A 4. ...88.5570 |... ..399,000 |.. ....398,989 O o2 o0 [0 3.840 |...... 3.875 ....07/18/2012 ...|....10/15/2059 ...
46617A-AA-3 ..... HENDR 2012-3A A N ...86.9720 |... ....573,484 O [ 0 [0 e 3.220 |...... 3.244 ....11/09/2012 ...|....09/15/2065 ...
46617L-AA-9 ..... HENDR 2013-3A A .. 4. ...90.4760 |... ....469,991 JLC I SRR (D PO | I R | ) I 4.080 |...... 4.115 ....10/10/2013 ...|....01/17/2073 ...
47987E-AC-1 ..... JONAH 2022-1 A1 2022-1 A1 . B U UU s . . 100.4620 |... ....4,215,006 O [ 10,186 |0 o0 e 7.200 |...... 7.837 ....10/11/2022 ...|....12/10/2037 ...
481218-AN-1 ... JRD HOLDINGS 4. ..2.BPL ..|.. .. 2,100,000 |...84.7770 |... 1,780,325 |.... ....2,100,000 O o0 0 [0 2.680 |...... 2.680 ....10/01/2021 ...|....10/14/2031 ...
49427R-C*-1 KILROY REALTY .eeereeeeeeeene e e eeeene e e eeeneeeees feen o N .. 2,000,000 |.. 87.7070 |... . ....2,000,000 O [0 0 [0 e 4.270 |...... 4.270 ...04/17/2020 ...|....01/31/2031 ...
49446R-AU-3 ..... |KIMCO REALTY ... 1 .2.AFE 1,996,860 |...97.7970 |. .2,000,000 1,999,456 |.. .0 .3.300 |......3.324 ....08/01/2017 .. 02/01/2025 ...
53948K-AA-T7 ..... LPSLT 2020-2GF A . 4 1.FFE .. ...78.9390 |. .3,115,239 .3,146,918 |.. .0 .2.750 |......2.611 ....09/10/2020 .. 07/20/2047
53948N-AA-1 . LPSLT 2020-3GS A . 4 1FFE .. ...77.4770 |. .1,920,059 1,919,265 |.. .0 .2.470 |......2.488 ...10/29/2020 .. 12/20/2047
55400D-AC-5 ..... [MVWOT 2019-2A C .. 4 .2.BFE .. ...93.3560 |. ..333,631 .333,522 |.. .0 .2.680 |......2.737 ....10/01/2019 .. 10/20/2038
55400V-AA-9 ..... [MVWOT 2022-2A A 2022-2A A . 2 1AFE .. . 102.6110 |. . 3,647,034 . 3,646,452 |.. .0 ......6.110 |......6.293 ...10/25/2022 .. 10/21/2041 ...
59523U-AN-7 ... MID-AMERICA APARTMENTS ... e | 1GFE L ...96.6480 |... O [ 830 |0 o0 e 3.600 |...... 3.650 ....05/02/2017 ...|....06/01/2027 ...
61946C-AA-0 ..... MSAIC 2019-1A ... 4 | LFFE L ...93.1790 |... 1,289,593 |.... .... 1,383,531 O [0 0 [0 4.370 |...... 4.468 ....01/25/2019 ...|....12/21/2043 ...
61946F-AA-3 ..... MSAIC 2018-1A A .. 4 e | LEFE L ...92.5740 |... 1,142,026 |.... .. ... 1,233,572 O [ (19) 0 o0 e 4.010 |...... 4.043 ....04/11/2018 ...|....06/22/2043 ...
61946G-AA-1 ..... MSAIC 2017-2A A .. 4 | LFFE L ...92.5860 |... ..538,170 |.. O [ () a0 [0 e 3.820 |...... 3.854 ....10/17/2017 ...|....06/22/2043 ...
619460-AA-9 ..... 2 e | 1D FE Ll ...85.4610 |... 3,192,644 |.. O [ 4,051 |0 o0 e 2.640 |...... 3.393 ....03/10/2022 ...|....01/20/2053 ...
61946R-AA-7 ..... MSAIC 2021-2A A 2 e | 1B FE L ...81.8300 |... .1,360,386 |.. O o378 0 [0 1.640 |...... 2.133 ....12/02/2021 ...|....04/22/2047 ...
637417-AG-1 ... NATIONAL RETAIL PROPERTIES .. 1 |- 2.AFE L.t ...98.9810 |... ... 500,000 |.. O [ 107 0 [0 e 3.900 |...... 3.924 ...05/05/2014 ...|....06/15/2024 ...
68504L-AA-9 ..... ONGLT 2016-A A ... 4. .. 1.F FE ..|... ...97.4380 |... O o 0 [0 2.610 |...... 2.629 ....10/18/2016 ...[....03/08/2029 ...
68504L-AB-7 ..... ONGLT 2016-A B 4 .2.BFE .. ...96.9860 |. .0 ......2.910 |......2.928 ....10/18/2016 .. 03/08/2029 ...
68504U-AB-7 ..... ONGLT 2019-A B ... 4. . 1.FFE ..].. ...96.6610 |... ..188,745 |. ....188,733 O 9 0 0 3.360 |...... 3.388 ...05/21/2019 ... |....04/09/2038 ...
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68504U-AC-5 ..... ONGLT 2019-A C .o L 2BFE s 188,740 |...96.6580 |.................182,436 |.................188,744 [................ 188,740 |oevveennnnnd (VR R (N RN | I AU | B RN 3.610 |...... 3.637 ....05/21/2019 ...|....04/09/2038 ...
69121M-AA-8 ..... OR 2023-14A A 2023-14A A .. .. 1.AFE ..|... 3,000,000 |...99.7060 |... ....3,000,000 O [0 0 [0 e 7.816 |...... 6.429 e 26, ....11/07/2023 ...|....10/20/2035 ...
69376B-AA-4 ... PACEF 2020-1A A |- TAFE L .. 86.6010 |... O [0 0 [0 3.000 |...... 2.406 .27, ....06/05/2020 ...|[....09/20/2055 ...
69410P-AA-1 ... CPACE 2021-1 A ... .. 1.AFE ..|... ...79.0970 |... O [0 0 [0 e 2.628 |...... 2.675 .4, .78, ....12/07/2021 ...{....10/10/2059 ...
T4340X-BK-6 ..... .. 1.6 FE ..|... ...96.4710 |... .... 1,028,581 O [ (11,026) |0 o0 e 3.250 |...... 2.0M .8, .32, ....02/10/2020 ...|....10/01/2026 ...
T4340X-BN-0 ..... PROLOGIS .. |- 1.GFE ... ...92.3750 |... 923,749 |.... . . ....999,198 O o229 |0 [0 e 2125 |...... 2.150 4, .21, ....02/03/2020 ...|[....04/15/2027 ...
74340X-BU-4 ..... PROLOGIS .. |- 1.GFE ... ...96.6510 |... 483,254 |.... ... 500,000 |.. ....475,812 O [ 8,827 o0 [0 3.250 |...... 5.345 . 16, ....10/04/2022 ...|....06/30/2026 ...
75000@-AC-4 ..... RPT REALTY LP .. ..2.CFE ..|... .100.0000 |....ccvveennns 3,000,000 |.... .3,000,000 |.. ....3,000,000 O [0 0 [0 e 3.820 |...... 3.820 s . 114, ....11/29/2021 ... {....11/30/2031 ...
756109-BP-8 ..... REALTY INCOME .. 1.GFE .. . 105.1970 |. ..5,600,665 |. .5,324,000 .5,317,653 |.. .0 .5.625 |......5.641 .64, ) ....10/03/2022 .. 10/13/2032
76169X-AB-0 ..... REXFORD INDUSTRIAL . L2.AFE .. ...80.0400 |. ..3,201,617 |. .4,000,000 . 3,865,509 |.. .0 .2.150 |......2.637 .28, .86, ....11/02/2021 .. 09/01/2031
82652T-AB-1 ..... SRFC 2022-1A C ... 1FFE .. ...96.7770 |. .. 1,095,577 |. . 1,132,062 01,132,037 |.. .0 ......3.580 |......3.575 . s .40, ....03/14/2022 .. 10/20/2038 ...
82652T-AC-9 ..... SRFC 2022-1A C ... |- 2.BFE ..|... . ...95.6530 |... O [ 27 0 o0 e 3.940 |...... 3.979 .29, ....08/14/2022 ...|....10/20/2038 ...
82653E-AB-3 ..... SRFC 2019-1A B ... |- LFFE L .. 102,097 |...99.0240 |... O o7 o0 [0 3.420 |...... 3.454 . s ....03/12/2019 ...|....01/20/2036 ...
82653E-AC-1 ..... SRFC 2019-1A C ... |- 2.BFE ..|... ... 51,056 |...98.9480 |... O [ 0 [0 e 3.770 |...... 3.800 s ....03/12/2019 ...|....01/20/2036 ...
826934-AA-9 ..... SRFC 2022-3A A 2022-3A A .. |- TAFE L 1,005,119 |. 100.8850 |... O [0 0 [0 5.830 ....10/12/2022 ...|....07/20/2039 ...
828807-CY-1 ..... SIMON PROPERTY GROUP .. 1.GFE ..|... ...96.0500 |... O [ 408 0 [0 e 3.250 ....04/20/2017 ...|....11/30/2026 ...
828807-DE-4 ..... SIMON PROPERTY GROUP .. 1.G FE . ...95.2480 |... 2,857,444 |.... O [ 12,320 |0 o0 3.375 ....03/13/2018 ...|....12/01/2027 ...
84861T-AH-1 ..... SPIRIT REALTY LP 2.BFE. ...88.7960 |... 3,107,852 |.... . . ... 3,455,980 O [ 9,817 0 o0 2.100 ...10719/2021 ...|....03/15/2028 ...
86175E-AA-5 ..... SSCRF 2015-1A A .. .. 1.AFE. ,001,721 |...89.6670 |... 898,763 |.... .1,002,330 |.. ....1,001,877 O e 20 0 [0 3.570 ....04/09/2015 ...|....12/15/2054 ...
86361Y-AB-3 ..... SFS 2006-B B ... 1AFE. 206,008 |...98.8150 |. ..203,563 |. ..206,003 .206,008 |.. .0 .6.302 |.. ...12/07/2006 .. 03/15/2038
86365F-AA-2 ..... SFS 2010-A A 1AFE. 110,293 |...99.1890 |. ..109,398 |. ..110,293 110,293 |.. .0 .5.218 |.. ....01/25/2010 .. 01/16/2046
86365L-AA-9 ..... SFS 2010-B A 1AFE. 136,571 |...97.3500 |. ..136,584 .136,581 |.. .0 .3.730 |.. ....11/18/2010 .. 08/15/2036
86365L-AB-7 ..... SFS 2010-B B .1.BFE. 749,811 |. 102.3170 |. . 750,000 .749,939 |.. .0 .7.970 |.. ....11/18/2010 .. 08/15/2036 ...
86746A-AA-3 ..... SNVA 2023-A A 2023-A A .1.DFE. ,892,855 |...97.7770 |. 1,942,733 1,897,360 |.. .0 ......5.300 |.. ...05/09/2023 .. 05/20/2050 ...
869504-AA-8 ..... SPSS 2011-1A A .. 1.AFE. 1,122,676 |...95.7670 |... ,124,017 .. ....1,123,330 O i 82 |0 [0 4.920 ....10/24/2011 ...|....11/15/2058 ...
869507-AA-1 ..... SPSS 2017-1A A ... . 1.AFE. .. 309,799 |...87.3750 |... .. O [ (929) |0 o0 e 4.190 ....11/06/2020 ...|....01/15/2071 ...
87342R-AJ-3 ..... BELL 2021-1A A23 . 2.BFE ...80.9550 |... 1, O [ 12,897 |0 [0 2.542 ....02/16/2022 ...|....08/25/2051 ...
87613#-AA-0 ..... TARGET SHELBY MICHIGAN . ... 1.F ... . 104.2540 |... A, O [ (3,687) |0 o0 e 7.550 ...07/18/2002 ...|....10/15/2027 ...
88576X-AA-4 ..... HENDR 2010-1A A 1.AFE . ...99.1250 |... O [ (A7) |0 o0 e 5.560 ....01/27/2011 ...|....07/15/2059 ...
90265E-AR-1 ..... 2.A FE ...88.3400 |... .... 4,134,705 O [ (16,448) |0 [0 e 3.000 ...11/02/2021 ...|....08/15/2031 ...
918288-AC-5 ..... VSTNA 2017-A C 2.BFE ...99.2880 |. .290,126 |.. .0 .2.930 |.. ....09/13/2017 .. 03/20/2035 ...
92277G-AJ-6 ..... VENTAS REALTY .. 2.A FE ...94.7560 |. .999,387 |.. .0 .3.250 |.. ....09/14/2016 .. 10/15/2026
948741-AL-7 ..... WEINGARTEN REALTY 2.AFE ...97.4280 |. .999,183 |.. .0 .3.850 |.. ....10/27/2015 .. 06/01/2025
948741-AM-5 ... WEINGARTEN REALTY .. 2.AFE . ...94.7090 |. 498,742 |.. .0 .3.250 |.. ...08/02/2016 .. 08/15/2026
94946D-AB-7 . WLKRG 2019-AA B 1.FFE . ...95.3360 |. . 226,117 |.. .0 .. .. ....06/03/2019 .. 06/15/2038 ...
950400-AH-7 ..... WELLTOWER 2.A FE ,493,325 |...96.5360 |... .1,500,000 |.. ,49, 166 O [ 834 |0 0 e 4.125 ...02/13/2019 ...|....03/15/2029 ...
950400-AK-0 ..... WELLTOWER 2.AFE .. 499,465 |...93.7380 |... . 500,000 |.. ....499,755 O i 72 el [0 2.700 ....12/09/2019 ...|....02/15/2027 ...
962166-BX-1 ..... WEYERHAEUSER ... 2.B FE .. 994,620 |...95.5360 |... .1,000,000 |.. ....996,701 O [ 482 |0 o0 e 4.000 ....02/21/2019 ...|....11/15/2029 ...
962166-BY-9 ..... WEYERHAEUSER ... 2.BFE .. 984,700 |...95.2250 |... .1,000,000 |.. ....989,650 O [ 1,404 |0 [0 4.000 ....03/26/2020 ...|....04/15/2030 ...
962166-CA-0 ..... WEYERHAEUSER ... 2.BFE. .. 994,630 |...88.7640 |... ,000,000 |.. ...995,348 0 . IUUURRRRRUPN | ) FORPTR | R RN 3.375 ....02/23/2022 ...|....03/09/2033 ...
428357-AA-5 ..... HIFI 2022-1A A2 1.FFE . .. 999,979 |...93.0180 |... 999,979 .0 . cend0 o0 [0 3.939 ... 39,390 |....02/04/2022 ...|....02/01/2062 ...
000806-AJ-8 ..... ABPCI 2020-9A A1R .. 1.AFE . 3,000,000 |...99.7000 |... ,000,000 0 . F VI PO I AUUPPPRRNN | B IO 7.050 .. 195,310 |....11/24/2021 ...|....11/18/2031 ...
000848-AC-5 ..... ABPCI 2020-10A A1B . 1.AFE . .. 1,000,000 |...94.8300 |... 948,300 |.... s ,000,000 0 . cend0 0 [0 2.340 . 23,400 |....11/24/2020 ...{....01/20/2032 ...
03666B-AE-4 ..... LPSLT 2021-1A-B ..... 1.CFE . 1,000,000 |...95.8860 |. ..958,858 |. 1,000,000 .1,000,000 |.. .0 .0 | ool 7.490 | . 69,567 |....06/15/2021 .. 07/25/2033 ...
04940B-AA-8 ..... ATCLO 2023-22A A1 2023-22A A1 .ovevviiiiinnnnniiinnnns 1.AFE . .. 2,000,000 ). 100.1430 |.............. 2,002,860 |.... .2,000,000 |. ....2,000,000 .0 . L0 0 0 7.396 [......7.393 | JADO ... fiiiieiiinnnnnd,520 i 0 ]....11/10/2023 ...J....01/20/2036 ...
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Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
04940B-AG-5 ..... ATCLO 2023-22A A1 2023-22A C ..oovvveneevviiieeecens feen e (R 4 LA FE e 1,000,000 |...99.8880 |.................998,878 |.............. 1,000,000 |.............. 1,000,000 f...ccevveeeeeen0 Jovvvnniinniinnnnd0 feniiiiiiin 0 a0 00090016 | 9.045 [JAJD ... |oeviiiiiniiiiens 2,755 ....11/10/2023 ...|....01/20/2036 ...
08182N-AC-6 ..... BSP 2021-24A B Cevenns 4 .. 1.CFE .. ...99.0580 |.................990,577 |.............. 1,000,000 {.............. 1,000,000 |..eeeeeeeeuuec0 feorrriririii0 Jeeeeiiil0 o0 72377 | 5.59 | JAJO ... 14,960 ...09/17/2021 ...|....10/20/2034 ...
38218G-AA-0 ..... GOODG 2018-1A A Couennn 4 .. 1.AFE .. ...88.2900 [........eeeenn628,387 |oeeeennneennnhTILT34 [ TIT3E 0 [ 99 0 000030930 3,933 |A0 ceees fernnreiiiiinans 5,905 ....04/20/2018 ...|....10/15/2053 ...
382180-AA-8 ..... GOODG 2017-2A A .. N [ . 1.AFE ..|. ...91.0200 |[...eevvvnneeeen 913,773 el 1,003,922 ..t 1,008,787 o0 o8 0 0 ]100023.260 . 3.262 (A0 ..... ..6,909 |... ....11/08/2017 ...|....10/15/2053 ...
39055V-AB-9 ..... GRTLK 2021-5A-A .. B [ .. 1.AFE ..|.. ...99.6830 |.............. 2,990,496 |..............3,000,000 |[.............. 2,950,791 |...oeeeerrrnnnn0 foorinennn 11,090 oceviinniiiiinnnl0 o0 7,355 i, 7.110 ....06/15/2022 ...|[....04/15/2033 ...
42772B-AA-1 ... HERO 2020-1A A ... N [ . 1.AFE ..|. ...82.3160 [....ceevnneeennn 363,392 |oeniiniiinnnnn 441,460 [ 441,460 o0 e TA 0 0 ]2 2.590 . 2.605 ....03/10/2020 ...|[....09/20/2057 ...
59982V-AA-T7 ..... MCSLT 2019-2GS A . B [ .. 1.FFE ..|.. ...88.2480 |[................. 411,970 |ooeeennnn..... 466,832 [ociiiiinnnn 466,800 |oeeeinneiiiinnnl0 i (8) il 000030690 Ll 3.719 ....07/23/2019 ...|....07/20/2043 ...
59982li-AA-5 ... MCSLT 2019-1A A N [ .. 1.FFE ..|. ...91.5010 |.............. 1,180,896 |.............. 1,290,579 [.............. 1,821,904 |ooeeeeniieeenninO [ 745 |0 o0 [l 40340 | 3.865 ....06/11/2020 ...[....03/20/2043 ...
64133R-AN-6 ..... NEUB 2020-38A 2020-38A CR (R .. 1.FFE .. ...98.5370 |.................985,368 |.............. 1,000,000 {.............. 1,000,000 |...ceerrrruneO foorriiiinniinnn0 Jvvvniiiniinnl0 i l0 7677 e, 5.908 ....09/27/2021 ...|....10/20/2035 ...
64754J-AA-0 ... NMC CLO-4A AN CLO-4A AN Cevenns .. 1.AFE .. .100.1070 |.............. 3,508,742 |.............. 3,500,000 {.............. 3,500,000 |...eoeeeeeeuue0 feerrreennn (3,500) |oeeeeeneeeeennn0 [0 |l .7.366 ... 5.952 ....11/01/2023 ...|....04/20/2036 ...
67592F-AS-8 ..... OCTAGON INVESTMENT . B [ .. 1.CFE ..|.. ...99.49%0 |.................994,961 |.............. 1,000,000 |..............1,000,000 |...eeerrrruneO foorriirinniinnnn0 vl 0 072355 |, 5.516 ....09/24/2021 ...|....10/15/2033 ...
69356A-AN-2 ..... PPNC 2020-4A BR .. N [ .. 1.CFE ..|.. ...98.7570 |.................987,569 |.............. 1,000,000 {.............. 1,000,000 |..eeeeeeeeuueO feorrriiiiiien0 o0 e l0 17,307 e 5.540 ...09/29/2021 ...|....10/18/2034 ...
75973L-AA-6 ..... RENEW 2017-1A A ........ B [ |- TAFE L. 917750 [ 242,754 | 264,515 [ 264,446 0 0 0 0 ]L0U30670 3.675 ....04/21/2017 ...|....09/20/2052 ...
827925-AA-6 ..... SPCLO 2023-3A A1 2023-3A A1 ...... o C..eee . 1.AFE .. . 100.2370 |.............. 5,011,835 |..............5,000,000 {..............5,000,000 |....eoeeeeeeeuueO fooeiiiiinninn0 vl o0 [ 7,808 ol 7.364 ...11/02/2023 ...|....11/29/2036 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 190,989,488 | XXX 179,937,926 192,234,338 191,268,315 114,407 0 0 XXX XXX XXX 1,370,850 6,581,782 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,286,158,221 [ XXX 1,196,621,936 1,284,669, 131 1,282,723,405 (490,805) 0 0 XXX XXX XXX 10,003,292 43,077,385 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 998,532,250 | XXX 928,211,766 996,281,148 996,577,378 (464,427) 0 0 XXX XXX XXX 8,351,774 32,580, 150 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 5,011,320 | XXX 5,329,070 6,485,340 4,770,359 98,470 0 0] XXX XXX XXX 30,212 336,587 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 106,880,213 [ XXX 97,724,487 105,036, 135 105,463,180 (228,585) 0 0 [ XXX XXX XXX 320,580 3,999,043 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 192,417,533 | XXX 181,354,289 193,647,120 192,687,212 113,680 0 o[ XXX XXX XXX 1,374,190 6,656,942 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 1,302,841,3%5 | XXX 1,212,619,612 1,301,449, 743 1,299,498,129 (480,862) 0 0] XXX XXX | XXX 10,076,756 43,572,722 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A..$..........170,511,079 1B.. 1C..$ ...17,826,916 1D .$..... 58,688,075 1E..$.... 63,468,221 1F..$ ... 172,326,516 1G..$........... 181,402,299
1B 2A..$........240,976,494 2B .. 2C.% . 106,894,250
1C 3A..$.. .3,508,912 3B.. 3C..$ ... 6,298,850
D 4A.S . 2,895,640 4B .. 4C.$ ... .... 1,049,486
1E 5A..% ....691,926 5B.. 5C .8 e 0
1F 6..... $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

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/ sSvVo
CUsSIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment|Carrying Value| Carrying | strative Date
fication Description i Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) | Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
FEE. TSRO 1D 8 e TE 8 e

Line
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
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
CUsSIP 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
BBEODM-MA-1 ... [NORDIC AVIATION CAPITAL ...ooeveniiiniiiiiiiiiiiiinnn [ Devevee |oeeeeiiiiieeeees 44,822.000 |.......cceeeennnnns 708,188 |......... 15.800 [o..ovvevnnnnnnees 708,188 [...oooeiiiiiiiinns 715,538 [...uuniiiiiiiiiiiinnees [ [ [ PP 328,814 )............... 47,428 )., (98,609) [c.ovvvvnnnnnnnnnnnnnnes 0].. 06/01/2022 ..[...... ......
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 708, 188 XXX 708, 188 715,538 0 0 0 328,814 427,423 (98,609) 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 708, 188 XXX 708, 188 715,538 0 0 0 328,814 427,423 (98,609) 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

5989999999 - Total Common Stocks 708,188 XXX 708, 188 715,538 0 0 0 328,814 427,423 (98,609) 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 708, 188 XXX 708, 188 715,538 0 0 0 328,814 427,423 (98,609) 0 XXX XXX

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

cooo

coocoo
~
os)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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
CUSIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
02343U-AJ-4 ......... [ AMCOR FINANCE USA .. . |-...05/17/2023 ... | JP MORGAN SECURITIES .. ....990,220 |.. .... 1,000,000 |.. ....0
023771-T3-2 .........|AM AIRLIN 16-3 A ... . |-...05/01/2023 ... ... 243,498 |.. 250,000 |.. ..3,897
031162-DQ-0 ...08/31/2023 ... .... 2,037,500 |.. .... 2,000,000 |..

05632*-AA-3 ......... BSCH 11 ISSUER (1) . . |CITIGROUP .. .. 2,302,326 |.. .. 2,302,326 |..

056328-AA-1 ......... BSCH 11 ISSUER (11) .| CITIGROUP 2,697,674 |.. 2,697,674 |..

14913R-3B-1 . .. | CATERPILLAR FINL SERVICE . 01/03/2023 ... | JP MORGAN SECURITIES . 1,999,500 . 2,000,000

15135B-AV-3 . .. | CENTENE ... 03/15/2023 ... | CITICORP . . 1,505,420 . 1,750,000

224092-AA-4 . .. | CPEF 2023-1A A 2023-1A A . 11/10/2023 ... | TRUIST ... . 2,848,276 . 2,862,471

20822V-AH-4 ......... CROWN CASTLE INTER .|-...05/15/2023 ... | WELLS FARGO SECURITIES .. 951,630 |.. 1,000,000 |..

26884T-AW-2 ......... ERAC USA FINANCE voer)|....04/26/2023 ... [MIZUHO SECURITIES USA .... 1,000,000 |..

28415A-AA-5 ......... EHGVT 2023-A A 2023-A A ... oo [-...09/26/2023 ... [WELLS FARGO SECURITIES ....ceevuunniiiiiiiiiiie it e cciii e eereii s s e v s e snna s s s esnnn s e e snnnnneees [oerennnnnnneesennnninessennnnnneees Joeevnnnneneennnnneees 8,249,200 |ooviiiiiiiiiiiiiinnnins 3,249,365 |..

293661/-AD-8 .........|[ENTERGY MISSISSIPPI LLC ... . |--..05/09/2023 ... [MITSUBISHI 1,000,000 |..

29379V-CD-3 ......... |[ENTERPRISE PRODUCTS .|-...01/03/2023 ... [ JP MORGAN SECURITIES .. . .. 1,000,000 |..

20444Y-AA-6 . .. |EQFY 2023-1A A 2023-1A A . . |--..10/04/2023 ... | SVBC Nikko . 2,062,698 |.. 2,062,723 |..

345397-D5-9 .. .. |FORD MOTOR CREDIT . |...11/02/2023 ... |CITICORP ... 1,000,000 |.. 1,000,000 |..

378272-BL-1 ......... GLENCORE FUNDING ...05/02/2023 ... [MORGAN STANLEY DEAN . ... 3,494,190 |.. 3,500,000 |..

38217D-AA-8 . ..| GOODG 2023-1A A 2023-1A A .| CANTOR FITZGERALD ... ..4,592,321 . 4,697,112

41757B-AA-2 . .| HSLT 2023-1 A 2023-1 A . . | GUGGENHE IM CAPITAL ..2,958,423 ..2,958,423

53219L-AV-1 . ..|LIFEPOINT HOSPITALS .. . |CITICORP . .383,000 .383,000

536797-AF-0 ......... LITHIA MOTORS . |--..08/02/2023 ... |Various .. .... 206,265 |.. ....250,000 |..

69047Q-AC-6 ......... OVINTIV INC .|....05/16/2023 ... | GOLDMAN SACHS ... 1,000,000 |..

69121M-AA-8 ......... OR 2023-14A A 2023-14A A .. .|--..11/07/2023 ... |SG AMERICAS 3,000,000 ..

718172-DA-4 ......... PHILIP MORRIS INTERNATIONAL . .|-...04/27/2023 ... | WELLS FARGO SECURITIES .. 3,000,000 ..

T2147K-AL-2 ......... PILGRIM'S PRIDE . |--..09/27/2023 ... [MIZUHO SECURITIES USA .... .. ..

74368C-B0-6 ......... PROTECTIVE LIFE GLOBAL ... .|...01/03/2023 ... 2,000,000 .. 2,000,000 ..

86746A-AA-3 ......... SNVA 2023-A A 2023-A A ... . |--..05/09/2023 ... .. 1,892,855 |.. .. 1,942,733 |..

87264A-BD-6 T-MOBILE USA ...04/11/2023 ... 2,893,110 |.. 3,000,000 ..

87332P-AA-8 . ..| TYSN 2023-CRNR A 2023-CRNR A 11/29/2023 ... | DEUTSCHE BANK SECURITIES .2,018,208 . 2,000,000

88033G-DH-0 . ..| TENET HEALTHCARE .| Tax Free Exchange . 183,793 .200,000

88033G-DT-4 . ..| TENET HEALTHCARE . | BARCLAYS CAPITAL .500,000 .500,000

91324P-EJ-7 . .. [UNITEDHEALTH GROUP . LIMS DU ... . 2,929,260 . 3,000,000

13607L-NG-4 . ..| CANADIAN IMPERIAL BANK . 04/24/2023 ... [CIBC ... . 2,500,000 . 2,500,000

13648T-AC-1 ......... CANADIAN PACIFIC RAILWAY . .|....04/18/2023 ... |Taxable Exchange .. 887,812 |.. 1,000,000 |..

C5847*-AB-9 ......... MOSAIC FOREST MANAGEMENT . .|--..01/03/2023 ... |Tax Free Exchange ... 3,036,137 |.. 3,000,000 ..

04940B-AA-8 . ..| ATCLO 2023-22A A1 2023-22A A1 . . |C ....11/10/2023 ... | JEFFERIES & COMPANY . . 2,000,000 . 2,000,000 .0
04940B-AG-5 . ..| ATCLO 2023-22A A1 2023-22A C . |C ....11/10/2023 ... | JEFFERIES & COMPANY . . 1,000,000 . 1,000,000 ....0
05401A-AS-0 . ..| AVOLON HOLDINGS FND C ....12/056/2023 ... [WELLS FARGO SECURITIES . 5,014,800 .5,000,000 30,104
456837-BH-5 . .| ING GROEP NV ........... C ....11/01/2023 ... |MS DV .... . 945,990 . 1,000,000 8,831
64754J-AA-0 . ..|NNMC CLO-4A AN CLO-4A AN C ....11/01/2023 ... |CITICORP . . 3,503,500 . 3,500,000 10,026
716973-AE-2 . ..|PFIZER INV ENTERPRISES . C ....05/16/2023 ... [BOA ML ... . 1,997,000 . 2,000,000 ....0
77030#-AB-4 . ..| ROBERT BOSCH FINANCE LLC C ....10/27/2023 ... |BANC OF AMERICA SECURITIES . 8,000,000 . 8,000,000 .0
780097-BG-5 . ..| ROYAL BANK OF SCOTLAND ... C ....06/01/2023 ... |BARCLAYS CAPITAL .......... . 2,904,870 . 3,000,000 ,930
827925-AA-6 . ..| SPCLO 2023-3A A1 2023-3A A1 . C ....11/02/2023 ... [MIZUHO SECURITIES USA . .5,000,000 .5,000,000 ....0
922121-AE-0 . ..| VAR ENERGI ASA ........... C ....02/23/2023 ... | JEFFERIES & COMPANY ... . 262,698 . 250,000 5,667
L3551#-AN-2 . ..| FERRERO INTERNATIONAL SA C ....05/11/2023 ... [BANC OF AMERICA SECURITIES . 4,000,000 . 4,000,000 .0
N4281@-CL-7 . .| VOPAK NV 5.160% 06/19/2 C ....04/05/2023 ... [CITIGROUP ...ceevvveenaeeean . 7,000,000 . 7,000,000 .0
00695#-AA-6 .........[AURIZON NETWORK PTY LTD ...... C... ...04/20/2023 ... [BANC OF AMERICA SECURITIES ... .... 5,000,000 |.. .... 5,000,000 |.. ....0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 109,491,859 110,355,827 313,912
2509999997. Total - Bonds - Part 3 109,491,859 110, 355,827 313,912
2509999998. Total - Bonds - Part 5 3,221,745 3,227,172 0
2509999999. Total - Bonds 112,713,604 113,582,999 313,912
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
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Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
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1 2 3 5 6 7 8 9
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CUSIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 112,713,604 XXX 313,912
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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 | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
36202E-BD-0 .. | GINNIE MAE 11 POOL 3636 ... ..12/01/2023 . | Paydown ... ....1,003 .. 1,010 ..1,008 |.. 0 . (4)]... (4] ....1,003 |.... L0 0 s ..11/20/2034 .
36202S-XJ-2 ...| GINNIE MAE | POOL 608281 ..12/01/2023 . [Paydown . 873 .. L0 3 0 .0 ..09/15/2033 .
36211N-R7-5 .. | GINNIE MAE | POOL 518110 .. ..12/01/2023 . [ Paydown . 0 0 .0 ..09/15/2029 .
36290W-K9-2 .. | GINNIE MAE | POOL 619620 .. ..12/01/2023 . [Paydown . 0 0 .0 ..09/15/2033 .
36291A-R9-2 ...| GINNIE MAE | POOL 622512 ..12/01/2023 . | Paydown ... 0. L0 .0 .. ..10/15/2033 .
36292L-CK-8 .. | GINNIE MAE | POOL 651774 .......eevvvvvvvvunnnnns [oeeens ..12/01/2023 . | Paydown 0 [\ 0 ..04/15/2036 .
0109999999 Subtotal - Bonds - U.S. Governments 14,028 0 14,028 0 0 XXX
96928*-DC-8 .. |GSA HENDERSON NEVADA .......oooveeeeeeeeeeeeeeeens oo |..12/15/2023 .|Hedemption ................................................. 143,518 |............. 143,518 ... 145,069 0 e (695) )i O e (695) o 0 e, 143,518 |.oovviiieinnnns [\ 0 ..09/15/2031 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Pc ions 143,518 143,518 145,069 0 143,518 0 0 XXX
3128M6-QV-3 .. | FREDDIE MAC GOLD POOL ... ..12/01/2023 . | Paydown ... .. 7,051 ... ....7,051 ....6,958 0. ... 7,051 | O .0 .. ..03/01/2038 .
3128M7-MV-5 .. | FREDDIE MAC GOLD POOL ..12/01/2023 . | Paydown . 8,044 L0 .8,044 | 0 .0 ..06/01/2039 .
312034-NK-4 ...|FREDDIE MAC GOLD POOL . ..12/01/2023 . [Paydown . .52,511 . L0 52,511 0 .0 ..07/01/2039 .
3137A3-R8-4 .. |FREDDIE MAC REMICS 3762 WP . ..12/01/2023 . | Paydown ... ...168.471 ... ... 168,471 ...161 765 0. . 168,471 |.... O .0, .. 12/15/2039 .
0909999999. Subtotal - Bonds - U. S Special Revenues 236,077 236,077 229,759 0 236,077 0 0 XXX
00436M-AA-3 .. | AALLC 2018-1 A . ..12/02/2023 . [Paydown .. L0 0 .0 ..12/02/2033 .
00436M-AB-1 .. | AALLC 2018-1B . ..12/02/2023 . |Paydown . . L0 0 .0 ..12/02/2033 .
020002-AZ-4 .. | ALLSTATE .....ovvmmmmnnnrnnnnninninnnnsnsnnnnssnnnnnns [ eeeees ..06/15/2023 . | Maturity ... .497 045 . 0 L0 0. ..06/15/2023 .
026874-DH-7 .. | AMERICAN INTERNATIONAL ....oovvvvvvvieiiiiiiiinens [ eeeens ..11/22/2023 . [Cal | 518,020 .. 506,344 |.. 0. O ..04/01/2026 .
031162-C0-1 .. JAMGEN ...oviiiiiiiiiiiiiiiinencceii v | s ..02/16/2023 .|BOA ML .. ,857,620 0. L0 . (58,976)].... ..11/02/2027 .
040555-CZ-5 ...| ARIZONA PUBLIC SERVICE .......coovverererenneeeins [ oenns ..11/01/2023 . .... 998,690 0. O (154,603) ..08/15/2029 .
042208-AA-2 .. | ARMENTA MOUNTAIN WIND .....oovvvvvvvvrrrnernnnnens [ e s 12/31/2023 . |Redemption . 259,732 ... 250,73 0 L0 .. 12/31/2024 .
04249@-AD-3 ...| ARMY & AIR FORCE EXCHANGE ..o oreens ..12/15/2023 . [Redemption ... ... 176,758 ....176,758 0. O ..10/15/2024 .
043436-AlI-4 .. | ASBURY AUTO GRP ....cvvvnniiiiinnniniiiiinnineenes | eneens ..03/02/2023 . | MARKET AXESS .... 250,000 ....250,000 0. L0 ..11/15/2029 .
053332-AN-2 ...JAUTOZONE .......ooooeviiiiiiiiinii [ ..01/15/2023 . | Maturity ... ...500,000 .... 492,155 0. O ..01/15/2023 .
05588U-AA-0 .. |HGVGI 2019-A A . ..12/25/2023 . [Paydown . .. 96,404 |.. L0 0 ..09/26/2033 .
05588U-AB-8 .. |HGVGI 2019-A B . ..12/25/2023 . [Paydown . .. 48,212 |.. L0 0 ..09/26/2033 .
05607B-AB-7 .. | BXGNT 2017-A B . ..12/02/2023 . [Paydown . .. 75,852 |.. L0 0 ..10/04/2032 .
05610H-AE-3 .. | BX 2022-LP2 C ..07/15/2023 . | Paydown ... ... 235,630 0. O ..02/15/2039 .
058933-A0-5 ...|BAFC 2006-D BA3 ......cevvvvvvrriiiiirriieiiieeieens [ e ..12/01/2023 . [Paydown .. 0 L0 ..05/20/2036 .
06053F-AA-7 .. | BANK OF AMERICA ......eevvemmmmmmnnnnnnninninnnnnnns [ eeeeens .07/24/2023 . Maturlty 0. ..1,000,000 |.... O ..07/24/2023 .
12511V-AA-6 .. | CDI ESCROW ISSUER INC .....cceeeeeeeeeeieeeeeeeess | s ..11/28/2023 . [BOA ML .. 0 ..250,000 |.... L0 ..04/01/2030 .
125581-HA-9 .. | CIT GROUP ..06/20/2023 . [Cal 0. K ..250,000 |.... O ..06/19/2024 .
12591U-AF-0 .. | COMM 2014-UBS2 A5 .......cceeeeiiiiiieeeeeeeeeeees | s ..12/01/2023 . | Paydown .......ccovvvviiiiiienieieiieeeeeeees e, 1,804,807 |.......... 1,804,807 |......... 1,856,402 0 e (3,454) [ O e (30454) |0 [, 1,804,807 [o.vvvvvvvvnnnns 0 ..03/10/2047 .
DEUTSCHE BANK
12591Y-BC-8 .. | COMM 2014-UBS3 A4 ......cooeeeiiiiiiinnen | s ..09/13/2023 .| SECURITIES ...oooeeeeeeeii e s 1,959,688 |.......... 2,000,000 |......... 2,113,164 |.......... 2,013,925 [..ovvvvinnnnnnnns 0 e (9,850) [ervevvviiiininnnn O o (9,650) o0 e, 2,004,275 [ovvvvvinnnnnnns 0 ..06/10/2047 .
12626B-AD-6 .. | COMM 2013-CR10 A4 ... ..05/01/2023 . | Paydown ... ...1,000,000 |.......... 1,000,000 |......... 1,029,949 |......... 1,000,002 |.. 0. ..1,000,000 |.... O ..08/10/2046 .
12630D-AY-0 .. | COMM 2014-CR14 A4 ..12/01/2023 . [ Paydown . ,722,881 ..1,722,881 .. . 1,798,930 |.. . 1,727,483 L0 ..1,722,881 0 ..02/10/2047 .
12666P-AE-4 .. | CHiL 2006-10 1AF5 . ..12/01/2023 . [Paydown . . 162,912 .. .. 92,958 |.. . 100,138 L0 .01 | 0 ..09/25/2046 .
12667@-AA-5 .. | CVS PASS THRU TRUST ..12/10/2023 . [Redemption . L212,419).. 272,419 . 272,419 L0 ..272,419 | 0 ..07/10/2030 .
12667F-1I5-0 .. | CWALT 2005-5R A4 . ..04/01/2023 . [Paydown . .6,631].. 6,610 ..6,614 L0 .6,631 |. 0 ..06/25/2051 .
12669F-VS-9 .. | CHL 2004-5 1A5 ..... ..12/01/2023 . [ Paydown . .. 26,067 |.. .. 24,183 L0 ...26,057 |. 0 ..06/25/2034 .
133131-AS-1 .. | CAMDEN PROPERTY TRUST ....cceevviiiiiiiiiiiieeeens | e ..06/15/2023 . | Maturity ... .. 1,500,000 |......... 1,483,170 0. ..1,500,000 |.... O ..06/15/2023 .
18972E-AA-3 .. | CLYDESDALE ACQUISITION .oevvvvvvvvviiiiiiiiiiiens | eeeees ..05/19/2023 . | JEFFERIES & COMPANY ... .... 250,000 .... 250,240 0 ..260,207 |.... L0 ..04/15/2029 .
200340-AT-4 .. |COMERICA ..ooovvriiiiiiiniii [ ..09/18/2023 . | Various ....500,000 .... 498,125 0. ..498.879 |.... O ..02/01/2029 .
205887-BR-2 .. | CONAGRA BRANDS .........ccoiiiiiiiiiiiiiiiiiiiiinnn [ eeeees ..01/25/2023 . | Maturity ... ... 295,000 ... 204,274 0 ..295,000 |.... L0 ..01/25/2023 .
212015-AL-5 .. | CONTINENTAL RESOURCES .........eevmmmmmmmmennnnnns [ errees ..04/15/2023 . | Maturity ... .. 101,000 ...101,000 0. . 101,000 |.... L0 ..04/15/2023 .
225418-74-3 ...| CSFB 2004-8 CB2 .......coovvvveeeeeeeeeeeeeee [ ..05/01/2023 . [Paydown 0. L0 .. 12/25/2034 .
22822V-AE-1 .. | CROWN CASTLE INTER . ..05/15/2023 . | WELLS FARGO SECURITIES 0. . . .0 I ..03/01/2027 .
233046-AS-0 .. |DNKN 2021-1A A23 ....cceeeiiiiiiiiiiiiiiiiiiinnn .. 11/20/2023 . | Paydown .......cevvvereeeees O O i, O ooy [ 0 0 ..11/20/2051 .




L'vL3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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 | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
23331A-BH-1 .. | DR HORTON ..07/06/2023 . [Call ....500,000 ...558,125 0 ..(3,667)]... ...(3,667) ... . 500,000 |.... L0 .... 25,635 [..08/15/2023 .
25512D-AB-5 ...|DIVERSIFIED ABS PHASE ..12/28/2023 . [Redemption . . 987,452 .. 0 ...0 ..987,452 |. 0 . 28,285 (..05/28/2039 .
25755T-AL-4 .. | DPABS 2019-1A A2 . ..10/25/2023 . [Paydown . ..30,000 .. 0 ..530 30,000 0 ..10/25/2049 .
26884L-AH-2 .. |EQT .....cooeeeiinns ..06/09/2023 . |Call .. . 335,000 |.. 0 .(1,924) 0 ..02/01/2025 .
269246-B0-6 .. |E-TRADE FINANCIAL ..07/28/2023 . [DIRECT ... ... 1,000,000 ....980,220 0 L0 ..08/24/2027 .
28415P-AA-2 .. |EHGVT 2016-A A ..oooeerrninniiii [ ..07/25/2023 . |Paydown ... ....210,061 ....210,058 0 O ..04/25/2028 .
28416T-AA-3 .. |EHGVT 2019-A A oo [ e ..12/25/2023 . |Paydown ... .. 198,751 .. 198,698 0 L0 ..01/25/2034 .
28416T-AB-1 .. |EHGVT 2019-A B ...ovvnniiiicccc [ e ..12/25/2023 . | Paydown ... 0 O ..01/25/2034 .
20717P-AE-7 .. |ESSEX PORTFOLIO ..ooevveeeeeeeeeeeeeeee [ s ..05/01/2023 . | Maturity ... . 0 L0 ..05/01/2023 .
34960P-AD-3 ...| FORTRESS TRANSPORTATION .....eevvvvvvveiiiiiiinnns [ eeeens ..02/27/2023 . |Various .... ... 375,000 .... 376,875 0 O ..05/01/2028 .
35041J-AA-3 .. |FFIN 2019-1A A oo [ e ..12/15/2023 . | Paydown ... ... 113,181 ... 113,163 0 L0 ..11/15/2034 .
35042P-AA-8 .. |FFIN 2021-2A A 2021-2A .. ..12/15/2023 . | Paydown ... .. 936,914 ... 936,891 0 O ..01/15/2042 .
36185M-EG-3 .. | GMACM 2006-J1 A6 .... ..12/01/2023 . | Paydown . 0 0 ..04/25/2036 .
36250P-AC-9 ...| GSMS 2015-GC32 A3 ..11/01/2023 . [Paydown . 0 0 ..07/10/2048 .
378272-AF-5 .. | GLENCORE FUNDING . ..05/30/2023 . [Maturity 0 0 ..05/30/2023 .
38081E-AA-9 .. | GLON 2016-1A A ..eevennniiiiiiiiiiiiiiiiiiiiaas [ e e 09/20/2023 . | Paydown ... 0 O ..09/20/2047 .
38082J-AA-7 .. | GLDN 2016-2A A ....ovvvvvvnnnnnnnnnnnnnninnininnnnns [ eeeees ..09/20/2023 . | Paydown ... 0 L0 ..09/20/2047 .
38217K-AA-2 .. | GOODG 2016-1A A .. ..12/15/2023 . [Redemption . 0 O ..10/15/2052 .
38217V-AA-8 .. | GOODG 2017-1A A .. ..12/15/2023 . [Redemption . 0 L0 ..10/15/2052 .
38218D-AA-7 .. | GOODG 2019-1A ..12/15/2023 . | Paydown ... 0 O ..10/15/2054 .
38218D-AA-7 .. | GOODG 2019-1A ..09/15/2023 . [Redemption . 0 L0 ..10/15/2054 .
38218J-AA-4 .. | GOODG 2022-1A B 2022-1A . ..12/15/2023 . | Paydown ... 0 O ..10/15/2056 .
38218J-AA-4 .. | GOODG 2022-1A B 2022-1A . ..09/15/2023 . [Redemption ... 0 L0 ..10/15/2056 .
38218J-AB-2 .. | GOODG 2022-1A B ........ ..11/15/2023 . [Redemption . L0 0 ..10/15/2056 .
38237D-AA-4 .. | GOOD 2022-4CS A 2022-4CS ..12/20/2023 . [ Paydown . L0 0 ..11/20/2054 .
38237H-AA-5 .. | GOOD 2021-5CS A .. ..12/20/2023 . | Paydown . 0 0 ..10/20/2048 .
38237J-AA-1 .. | GOOD 2022-1GS A ..12/20/2023 . [ Paydown . 0 0 ..01/20/2049 .
404170-AA-3 .. |HERO 2016-4A A1 ..12/20/2023 . [Redemption . 0 0 ..09/20/2047 .
42770U-AA-1 .. |HERO 2015-2A A ... ..12/20/2023 . | Paydown ... 0 L0 ..09/20/2040 .
42770W-AA-7 .. |HERO 2016-2A A . ..12/22/2023 . |Paydown ... 0 O ..09/20/2041 .
42770W-AA-7 .. |HERO 2016-2A A . ..11/20/2023 . [Redemption . 0 L0 ..09/20/2041 .
42770X-AA-5 .. |HERO 2016-3A A1 .. ..12/20/2023 . [Redemption . 0 O ..09/20/2042 .
427717T-AA-3 .. |HERO 2015-3A A ... ..12/20/2023 . | Paydown ... 0 L0 ..09/20/2041 .
427717T-AA-3 .. |HERO 2015-3A A .... ..11/20/2023 . [Redemption . 0 O ..09/20/2041 .
431282-A0-5 ...|HIGHWOODS REALTY . ..09/26/2023 . |Various . ,000,000 |.. .988,180 |.. . 993,197 0 N 0 . (108,037) ..03/15/2028 .
431282-AT-9 .. |HIGHNOODS REALTY . ..09/26/2023 . | SANTANDER .3,320,000 |.. . 3,328,566 |.. 3,326,821 0 3 326,212 |. 0 . (931,396) ..02/01/2031 .
465685-AG-0 .. | ITC HOLDINGS ... ..06/16/2023 . |Call ..... ,000,000 |.. . 1,994,300 |.. 1,999,657 0 ..1,9909,908 |. 0 ..07/01/2023 .
46590U-AB-8 .. |HENDR 2018-2A B ..12/15/2023 . [ Paydown . 0 0 ..10/15/2077 .
46616M-AA-8 .. |HENDR 2010-3A A .. ..12/15/2023 . [ Paydown . 0 0 ..12/15/2048 .
46616M-AB-6 .. |HENDR 2010-3A B ....ooooerrrenrnnn [ | 12/15/2023 . | Paydoun .... 0 O ..12/15/2050 .
46616Y-AA-2 .. |HENDR 2012-2A A .. ..12/15/2023 . | Paydown ... 0 L0 ..10/15/2059 .
46617A-AA-3 .. |HENDR 2012-3A A .. ..12/15/2023 . | Paydown ... 0 O ..09/15/2065 .
46617L-AA-9 .. |HENDR 2013-3A A ..12/15/2023 . | Paydown ... 0 L0 ..01/17/2073 .
46640J-AR-8 .. | JPMCC 2013-C13 A4 ... ..05/01/2023 . [Paydown . 0 O ..01/15/2046 .
46640J-AR-8 .. | JPMCC 2013-C13 A4 ... ..06/16/2023 . [Redemption . 0 L0 ..01/15/2046 .
46649Y-AC-9 .. | JPMMT 2018-9 A3 ..... ..12/01/2023 . | Paydown ... . 0 O ..02/25/2049 .
47987E-AC-1 .. | JONAH 2022-1 A1 2022-1 A1 . ..12/10/2023 . [Paydown 639 164 0 L0 ..12/10/2037 .
485170-BD-5 .. | KANSAS CITY SOUTHERN .. ..04/18/2023 .| Taxable Exchange . . 1,000,000 |.. 0 0 . (98,283)]. (98,283) ..11/15/2029 .
48666K-AY-5 .. [KB HOVE .....evvvvvvvvveineiiiiiiiiiiiiiiiiiiiiinnnns ..05/10/2023 . | SUMRIDGE ... .. 250,000 ... 250,000 . 250,000 |. 0 o . (18,438) (18,438)|... ..11/15/2029 .
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494550-BM-7 .. | KINDER MORGAN ENERGY .. ..02/15/2023 . | Maturity ... ...1,000,000 |.......... 1,000,000 |............ 995,980 .... 999,889 |.. 0 ..1,000,000 |.... L0 ... 17,250 [..02/16/2023 .
500255-AX-2 .. |KOHL'S .............. ..03/02/2023 . |Various .... . 2,000,000 .. . 2,032,640 |.. . 2,028,869 0 ..2,028,317 |. 0 (622,437)|. . (622,437) . 24,818 (..05/01/2031 .
527298-BR-3 ...|LEVEL 3 FINANCING .. ..05/10/2023 . BARCLAYS CAPITAL . .500,000 .. .501,250 |.. .501,014 0 0 (205,932)). . (205,932) 18,358 |..07/01/2028 .
53079E-BE-3 .. |LIBERTY MUTUAL GROUP ..06/15/2023 . | Maturity ... . 220,533 .. .220,388 |.. . 220,518 0 0 .0 ....0 ..06/15/2023 .
53219L-AT-6 .. | LIFEPOINT HOSPITALS ... ..08/14/2023 . (Cal .... 383,000 .. 362,534 0 L0 .10,336 |...........10,336 |... ..04/15/2025 .
534187-BH-1 .. |LINCOLN NATIONAL ....ooooiiiiiiiiiiiiiiiiie [ ..03/29/2023 . | WELLS FARGO SECURITIES .... 1,000,000 0 0 fennnl (105,892) ... (105,892)|... ..03/01/2028 .
534187-BQ-1 .. |LINCOLN NATIONAL .....ccoeeeeiiiiiiiieeeeeeeeeeee [ ..04/21/2023 . | Various .. 2,000,000 0 0 el (432,214) . (432,214)... ..03/01/2032 .
53048K-AA-7 .. |LPSLT 2020-2GF A ... ..12/20/2023 . | Paydown ... ... 291,341 0 O ..07/20/2047 .
53948N-AA-1 .. | LPSLT 2020-3GS A .... ..12/20/2023 . | Paydown ... ... 172,620 0 L0 ..12/20/2047 .
548661-CZ-8 .. |LOWES .....eeveeeeieiniiiiiiiieiieieeineeseinsenneennns [ eeeees ..09/15/2023 . | Maturity ... .... 1,000,000 0 O ..09/15/2023 .
55336V-AE-0 .. |MPLX .o [ e ..03/13/2023 . [DIRECT .. 1,000,000 0 L0 ..07/15/2023 .
55400D-AC-5 ...|MVHOT 2019-2A C ..oevvvvveveieiiiiiieciccccecceeeees [ e ..12/20/2023 . | Paydown ... .... 131,866 0 O ..10/20/2038 .
55400V-AA-9 .. | MVHOT 2022-2A A 2022-2A A . ..12/20/2023 . [ Paydown . ..1,352,966 |.. 0 0 ..10/21/2041 .
571748-AU-6 .. | MARSH & MCLENNAN . ..10/15/2023 . | Maturity . 1,000,000 |.. 0 0 ..10/15/2023 .
58174#-AD-6 .. | MCKINSEY ........... ..06/11/2023 . [Maturity . 3,000,000 |.. 3 000,000 0 0 ..06/11/2023 .
591894-BY-5 .. |METROPOLITAN EDISON ...covvvvvvvviiiiiiiiiiiieenens [ oo e 03/15/2023 . | Maturity ... .. 2,000,000 ..1,999,783 |.. 0 217 O ..03/15/2023 .
61690G-AF-8 .. | MSBAM 2014-C14 A5 ... ..12/01/2023 . | Paydown ... 2,201,335 |.. 0 (3 027)f... L0 ..02/15/2047 .
616900-AD-1 .. | MSBAM 2015-C23 A3 ... ..05/01/2023 . | Paydown ... .. 50,064 |.. 0 ...(61)]... O ..07/15/2050 .
61691A-BK-8 .. |MSC 2015-UBSB A3 .....ccoeeeeeeeeeieeeeeeeeeeeee [ ..11/01/2023 . [ Paydown ... ... 493,247 |.. 0 (12,067))... L0 ..12/15/2048 .
61746B-DJ-2 .. |MORGAN STANLEY ......oovvvvvvviiiiiiiiiiiiiiiiieeens [ oo e 02/25/2023 . | Maturity ... . . . 1,000,008 |.. 0 O ..02/25/2023 .
61763K-BA-1 .. | MSBAM 2014-C15 A4 ..12/01/2023 . | Paydown ... ...2,500,000 |... . ..2,502,054 |.. 0 L0 ..04/15/2047 .
61946C-AA-0 .. |MSAIC 2019-1A L..eeviiiiiiiiiiiiiiiiiiiiiiiiiiiiaas [ eeeees ..12/20/2023 . | Paydown ... .... 234,106 .. 234,028 |.. 0 O ..12/21/2043 .
61946F-AA-3 .. |MSAIC 2018-1A A ...evvnnniin [ e ..12/20/2023 . | Paydown ... .... 198,896 ....198,886 0 L0 ..06/22/2043 .
61946G-AA-1 .. |MSAIC 2017-2A A ..12/20/2023 . | Paydown . .. 88,643 .. .. 88,631 |.. L0 0 ..06/22/2043 .
61946Q-AA-9 .. | MSAIC . ..12/20/2023 . [ Paydown . . 436,798 |.. .420,651 |.. L0 0 ..01/20/2053 .
61946R-AA-7 .. |MSAIC 2021-2A A ..12/20/2023 . | Paydown . . 182,802 .. 177,968 |.. 0 0 ..04/22/2047 .
628530-AV-9 .. | MYLAN . ..01/15/2023 . | Maturity .500,000 .. . 447,515 |.. 0 0 ..01/15/2023 .
62027#-AS-5 .. |NATIONAL FOOTBALL LEAGUE ..10/15/2023 . [Redemption . . 259,204 |.. . 250,294 |.. 0 . K 0 ..04/15/2035 .
629420-CT-8 ...| NRART 2020-T1 CT1 ..08/15/2023 . | Paydown ... ... 750,000 ... 749,999 0 . 750,000 |.... L0 ..08/15/2053 .
629420-CU-5 ...| NRART 2020-T1 DT1 ..08/15/2023 . [ Paydown .........ooevvvvvniioeriininnninninnns | 1,250,000 | 1 250,000 ,249,999 0 ..1,250,000 |.... O ..08/15/2053 .
629420-CZ-4 ...|NRART NRART 2020-T2 ... ..09/15/2023 . |[Paydown .........ceevvvviiii]oenenneneenenennnnnns |02 2,500,000 | 2,500,000 |.......... 2,499,995 0 L0 ..09/15/2053 .
637432-MV-4 .. |NATIONAL RURAL UTILITIES .. .. 11/15/2023 . | Maturity ... .. 1,000,000 .... 99,230 0 O ..11/15/2023 .
65249B-AA-7 .. ..05/12/2023 . |Various .... 285,000 ... 247,318 0 L0 ..05/15/2029 .
65249B-AB-5 .. | NEWS CORP .. ..05/17/2023 . |Various .... .... 215,000 ... 192,425 . 0 O ..02/15/2032 .
655663-D*-0 .. | NORDSON . ..07/26/2023 . [Redemption . .600,000 |.. .600,000 |.. .600,000 0 0 ..07/26/2024 .
682680-AR-4 .. | ONECK ... ..06/01/2023 . |Call .. .300,000 .. . 205,566 |.. . 299,47 0 0 ..09/01/2023 .
68504L-AA-9 .. |ONGLT 2016-A A . ..12/08/2023 . [Paydown . ..41,845 .. .. 41,840 |.. 41,840 0 0 ..03/08/2029 .
68504L-AB~7 .. | ONGLT 2016-A B . ..12/08/2023 . | Paydown . 20,922 |.. 20,922 0 0 ..03/08/2029 .
68504U-AB-7 .. | ONGLT 2019-A B . ..12/09/2023 . [Paydown . 0 0 ..04/09/2038 .
68504U-AC-5 .. |ONGLT 2019-A C ..oevvvvvvviiiieeeieciicccccecceeeees [ e e 12/09/2023 . | Paydoun .... . 0 O ..04/09/2038 .
69376B-AA-4 .. |PACEF 2020-1A A ....oovvvivininininiiiniiniiiiiiians [ e ..12/20/2023 . | Paydown ... 144 145 0 L0 ..09/20/2055 .
69410P-AA-1 .. | CPACE 2021-1 A ..eevviiiiiiiiiiiiiiiiieieiiieiinnens [ eeeees .12/10/2023 . | Paydown . .... 120,226 0 O ..10/10/2059 .
69410P-AA-1 .. | CPACE 2021-1 A ..eevvviiiiiiiiiiiniinnnnnninnennnnns [ e ..09/11/2023 . [Redemption ......evvvvvvvns foeveeeeeeeieniiiiinns o 2,622 [, 2,622 0 L0 ..10/10/2089 .
70478J-AA-2 .. |PEARL MERGER SUB ........coovvvviiiiiiininnn [ ..05/11/2023 . |Various .... . . ... 414,000 . 0 O ..10/01/2028 .
709599-AN-4 ...| PENSKE TRUCK LEASING .. ..01/17/2023 . | Maturity ... 500,000 |... 500,000 .... 495,700 0 L0 ..01/17/2023 .
717081-DH-3 .. |PFIZER ....oevvvvrrnnnnnnee ..06/15/2023 . | Maturity ... .1,000,000 |.......... 1,000,000 ....996,810 0 ..1,000,000 |.... O ..06/15/2023 .
720198-AD-2 .. | PIEDMONT OPERATING PART . ..07/27/2023 . (Cal ,000,000 |.......... 1,000,000 ....997,910 , 0 ..999,792 |.... L0 ..03/15/2024 .
72147K-AE-8 .. |PILGRIM'S PRIDE .. ..10/12/2023 . |Call .. .500,000 .. .503,125 |.. 502,440 0 0 .0 ..09/30/2027 .
T47262-AY-9 .. |QVC ... ..12/15/2023 .| Various .... ... 500,000 ... 476,250 . 480,032 |. 0 o . (89,002) ..02/15/2027 .
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785592-AJ-5 ...| SABINE PASS LIQUEFACTION ..... ..07/06/2023 . [DIRECT 400,000 |..evvveeens 387,000 ... 307,262 |.. 0. 308,246 |.... L0 L1754 .... 14,758 [..05/16/2024 .
797440-BR-4 .. | SAN DIEGO GAS & ELECTRIC ..00/01/2023 . | Maturity . 2,000,000 .. . 1,999,680 |.. 1,999,902 L0 ..2,000,000 |. 0 . 72,000 ..00/01/2023 .
80689#-BB-1 .. | SCHNEIDER NATIONAL .. ..09/26/2023 . |Maturity . 1,000,000 |.. . 1,000,000 |.. . 1,000,000 L0 ..1,000,000 |. 0 . 35,500 [..09/25/2023 .
808513-BC-8 .. | CHARLES SCHIAB . ..12/05/2023 . |Various . .500,000 .. . 499,290 |.. L0 ..490,483 |. 0 . 27,208 |..03/22/2030 .
82652T-AB-1 .. | SRFC 2022-1A C .... ..12/20/2023 . | Paydown ... .... 147,008 ... 746,972 0. . 747,008 |.... L0 .... 12,603 [..10/20/2038 .
82652T-AC-9 .. | SRFC 2022-1A C . ..12/20/2023 . | Paydown ... ... 498,005 .... 497,926 0. ..498,005 |.... 0 e 0 [ 0 e 9,325 |..10/20/2038 .
82653D-AA-7 .. | SRFC 2018-2A A . ..07/20/2023 . | Paydown ... .... 876,879 ... 885,922 0 L0 ..06/20/2035 .
82653E-AB-3 .. | SRFC 2019-1A B . ..12/20/2023 . | Paydown ... .. 63,890 0. O ..01/20/2036 .
82653E-AC-1 .. | SRFC 2019-1A C . ..12/20/2023 . | Paydown ... ...31,945 0. . L0 ..01/20/2036 .
826934-AA-9 .. | SRFC 2022-3A A .. ..12/20/2023 . | Paydown ... ... 181,172 .... 780,958 0. 781 172 ... O ..07/20/2039 .
86175E-AA-5 .. | SSCRF 2015-1A A . ..12/15/2023 . | Paydown ... .... 116,140 ...116,069 0 .. 116,140 |.... L0 .. 12/15/2054 .
86361Y-AB-3 .. | SFS 2006-B B ... ..12/15/2023 . | Paydown ... ...21,530 0. O ..03/15/2038 .
86365F-AA-2 .. | SFS 2010-A A ..12/15/2023 . [Paydown . .. 77,862].. L0 0 ..01/16/2046 .
86365-AA-9 .. | SFS 2010-B A ..12/15/2023 . [Paydown . . 77,8131, L0 0 ..08/15/2036 .
86365L-AB-7 .. | SFS 2010-B B ..12/15/2023 . [ Paydown . ...39,271 .. L0 0 ..08/15/2036 .
869504-AA-8 .. | SPSS 2011-1A A . ..12/15/2023 . | Paydown ... .. 202,265 0. O ..11/15/2058 .
869507-AA-1 .. | SPSS 2017-1A A ... ..12/15/2023 . | Paydown ... 0. L0 ..01/15/2071 .
87342R-AJ-3 ...|BELL 2021-1A A23 . ..08/25/2023 . Paydown . 0. O ..08/25/2051 .
87613#-AA-0 .. | TARGET SHELBY MICHIGAN .. ..12/15/2023 . [Redemption . 0. L0 ..10/15/2027 .
88033G-CS-7 .. | TENET HEALTHCARE ..06/01/2023 . [Cal 0. O ..07/15/2024 .
88033G-DG-2 .. | TENET HEALTHCARE ... ..01/20/2023 .| Tax Free Exchange ... 0. L0 ..06/15/2028 .
88576X-AA-4 .. |HENDR 2010-1A A ..12/15/2023 . [Paydown 0. O ..07/15/2059 .
90363@-AA-8 .. |USTA NATIONAL TENNIS CENTER . ..07/08/2023 . [Redemption . ... 327,812 ... 327,812 0. L0 ..00/08/2024 .
90932L-AH-0 .. |UNITED AIRLINES INC ... ..05/01/2023 . [BOA ML .. . 250,000 .. .260,000 |.. L0 0 . (31,789)|. (31,789) ..04/15/2029 .
91324P-EP-3 ...| UNITEDHEALTH GROUP . ..04/24/2023 . |MS DW . . 3,000,000 |.. . 3,067,090 |.. L0 0 .67,649 |. .67,649 ..02/15/2028 .
918288-AC-5 .. | VSTNA 2017-A C ...... ..12/20/2023 . | Paydown . . 165,279 |.. . 165,279 |.. L0 K 0 .0 ....0 ..03/20/2035 .
92343V-DY-7 ...| VERIZON COMMUNICATIONS ..04/11/2023 . |RBS SECURITIES . . 3,000,000 |.. .3,175,880 |.. L0 .(6,281) ..3 094 004 |. 0 (115,964)|. . (115,964) ..03/16/2027 .
92022F-VK-1 .. | WAMU 2004-S3 B1 ..... ..12/01/2023 . | Paydown ... . 133,447 .. 117,657 |.. L0 . 14,401 .. 133,447 |. 0 ..07/25/2034 .
92937U-AD-0 ...|WFRBS 2013-C13 A4 .o [ s ..04/01/2023 . | Paydown ... .... 1,000,000 .. 922,422 0. ..1,000,000 |.... L0 ..05/15/2045 .
92037U-AF-5 ...|WFRBS 2013-C13 AS ... oo ..05/01/2023 . | Paydown ... .. 1,000,000 |......... 1,029,968 0. O ..05/15/2045 .
92938C-AD-9 ...|WFRBS 2013-C15 A4 ..o [ ..08/01/2023 . [ Paydown ... 0. L0 ..08/15/2046 .
930934F-CS-9 ...| WIMALT 2005-8 2CB5 ... ..12/01/2023 . | Paydown ... 0. O ..10/25/2035 .
94946D-AB-7 .. | WLKRG 2019-AA B ..12/15/2023 . | Paydown ... .... 102,696 0 L0 ..06/15/2038 .
94088Q-AG-6 .. | WiFCM 2013-LC12 A4 ... ..06/01/2023 . [Paydown .. .... 907,072 . 0. O ..07/15/2046 .
94988Q-AG-6 .. | WFCM 2013-LC12 A4 ..07/01/2023 . Hedemptlon . ...92,928|.. .. 92,028 L0 N 0 ..07/15/2046 .
95001M-AK-6 .. | WiFCM 2017-C38 B .. ..05/11/2023 . [BMO CAPITAL MARKETS . 1,000,000 |.. . 1,014,868 L0 ..1,013,947 |. 0 ..07/15/2050 .
95001T-AA-3 .. | WIFMBS 2019-1 A1 ..... ..12/01/2023 . [Paydown ............. ...19,315 .. . .. 19,448 L0 ...19,315 |. 0 .0 ..11/25/2048 .
C4862#-AB-8 .. | ISLAND TIMBERLANDS FINANCE ..01/03/2023 . [Tax Free Exchange . 3,000,000 |.. .3 000 000 |.. . 3,000,000 L0 ..3,000,000 |. 0 .36,137 | ..08/30/2025 .
00973R-AE-3 .. | AKER BP ASA ..... ..02/23/2023 . | WELLS FARGO SECLRITI .250,000 .. . 249,240 |.. 249,674 L0 ..249,695 |. 0 . (11,495)|. ..01/15/2025 .
12594K-AA-0 .. | CNH INDUSTRIAL . ..08/15/2023 . |Maturity ........... .750,000 .. . 750,000 |.. 750,000 L0 . 750,000 |. 0 K ..08/15/2023 .
225401-AP-3 ...| CREDIT SUISSE ..... ..03/15/2023 . [ BARCLAYS CAPITAL . . 2,000,000 |.. . 2,316,520 |.. 2,247,5% L0 ..2,240,998 |. 0 ..04/01/2031 .
225460-AP-2 ...| CREDIT SUISSE NEW YORK .. ..03/17/2023 . [BOA ML .. 2,000,000 |......... 1,988,720 1,997,716 |.. 0. .0 ..09/09/2024 .
38218G-AA-0 .. | GOODG 2018-1A A ..11/15/2023 . [Redemption ... 95,670 , .. 95,657 |.. 0. L0 ..10/15/2083 .
38218Q-AA-8 .. | GOODG 2017-2A A ..... ..12/15/2023 . [Redemption ... . 132,338 |.. . 132,324 |.. . 132,320 L0 0 ..10/15/2053 .
41984L-AA-5 .. |HAWATIAN BRAND INTELLECT ..10/10/2023 . [ BARCLAYS CAPITAL . .300,000 .. .315,375 |.. .311,108 L0 0 ..01/20/2026 .
42772B-AA-1 .. |HERO 2020-1A A ..12/20/2023 . [Paydown .. 11,905 |.. 0. O ..09/20/2057 .
42772B-AA-1 .. |HERO 2020-1A A ..11/20/2023 . [Redemption . , 0. ...46,453 |.... L0 ..09/20/2057 .
453140-AB-1 .. | IMPERIAL BRANDS FINANCE . ..02/11/2023 . | Maturity . 1,000,000 |.. L0 ..1,000,000 |. 0 ..02/11/2023 .
50247V-AA-7 .. |LYB INTERNATIONAL FINANCE . ..07/15/2023 . |Maturity ..1,608,035 |.. L0 ..1,608,035 |. 0 ..07/15/2023 .
50082V-AA-7 .. | MCSLT 2019-2GS A ..12/20/2023 . | Paydown ... 0. I ..07/20/2043 .
59982W-AA-5 .. |MCSLT 2019-1A A ..12/20/2023 . | Paydown .........eevveeenees 0 ..03/20/2043 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. 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 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- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
62877C-AA-1 .. |NORDIC AVIATION CAPITAL ......cooeernriinnnnnnns .. 1172072023 [ Call ooooeeeeeeeeiii e [ 115,682 [ 115,682 |............ 101,800 0 [V FORR, 1,673 [ 0f......... 105,116 |................ 0 ..06/30/2026 .
639057-AF-5 .. |NATWEST GROUP PLC ..06/01/2023 . [ BARCLAYS CAPITAL .... .... 3,000,000 |......... 3,000,000 0. .0 ..0|........3,000, O ..09/30/2028 .
675771-AA-9 .. | 0CT66 2022-1A A 2022-1A A . ..11/16/2023 . [ Paydown ... ..3,500,000 |.. . 3,491,250 |.. L0 0. ..0|........ 3,500,000 [. 0 ..08/16/2033 .
70014L-AC-4 .. | PARK AEROSPACE HOLDINGS . ..03/15/2023 . | Maturity . 250,000 .. . 239,375 |.. . 249,466 L0 0. .0 ..250,000 |. 0 ..03/15/2023 .
75973L-AA-6 .. | RENEW 2017-1A A .. ..12/20/2023 . [Redemption . ...29,220|.. .. 29,213 29,212 L0 0. .0 ...20,220 | 0 ..09/20/2052 .
78413H-AA-7 .. | SES SA .. ..04/04/2023 . | Maturity . 1,000,000 |.. .995,180 |.. .99,770 L0 0. ..0....... 1,000,000 [. 0 ..04/04/2023 .
853254-BJ-8 ...| STANDARD CHARTERED .. ..03/15/2023 . |Call ..... . 2,000,000 |.. .2,000,000 .. . 2,000,000 L0 0. ..0.......2,000,000 [. 0 ..03/15/2024 .
87124V-AD-1 .. | SYDNEY AIRPORT FINANCE ..03/22/2023 . | Maturity . 1,000,000 |.. . 1,008,110 |.. . 1,000, 121 L0 0. ..0|........ 1,000,000 [. 0 ..03/22/2023 .
87938M-AT-0 .. | TELEFONICA EMISIONES SAU ..12/07/2023 .|Call ..... . 1,072,000 |.. . 1,072,000 |.. . 1,072,000 L0 0. .0 [....... 1,072,000 [. 0 ..03/08/2027 .
89641U-AA-9 .. | TRINITY ACQUISITION PLC . ..08/15/2023 . | Maturity . 1,000,000 |.. . 994,390 |.. . 999,520 L0 0. ..0|........ 1,000,000 [. 0 ..08/15/2023 .
92841%-AA-4 .. |VISTAET ...oovvvvrrennns ..07/15/2023 . [Redemption . . 329,522 |.. . 329,622 |.. . 329,522 L0 0. .0 0 ..07/15/2027 .
92841E-AA-7 .. | VISTAJET CLASS A 2021-1 . ..08/15/2023 . [Redemption . . 250,298 |.. . 250,298 |.. L0 0. .0 0 ..02/15/2030 .
G5147*-AB-2 .. | JOHNSON MATTHEY ..06/05/2023 . | Maturity . . ....3,600,000]......... 3,600,000 .01 . .0 O ... ..06/05/2023 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unafflllated) 121 760,632 126,437,856 126,933,527 126 510,362 0 (29,048)! 9,900 (38,948) 0 126 471,416 0 (4,563,344) (4,563, 344) 3 533,933 XXX
2509999997 Total - Bonds - Part 4 122,154,255 126,831,479 127,322,327 126,903,378 0 (28,439) 9,900 (38,339) 0 126,865,039 0 (4,563,344) (4,563,344) 3,543,765 XXX
2509999998. Total - Bonds - Part 5 3,261,052 3,227,172 3,221,745 0 0 8,777 0 8,777 0 3,230,522 0 30,530 30,530 17,766 XXX
2509999999. Total - Bonds 125,415,307 130,058,651 130,544,072 126,903,378 0 (19,662). 9,900 (29,562) 0 130,095, 561 0 (4,532,814) (4,532,814) 3,561,531 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 125,415,307 XXX 130,544,072 126,903,378 0 (19,662)! 9,900 (29,562) 0 130,095, 561 0 (4,532,814) (4,532,814) 3,561,531 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ | Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and

fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal (Decrease) | Accretion |Recognized| 13 -14) Value Disposal Disposal Disposal Year Dividends
031162-DP-2 .. [AMGEN .....evvviiiiiiniiiiniiiiiinieniiniines [ eeeenen ..02/16/2023 . . |..08/31/2023 . [ 2,000,000 |... 2,033,880 |.. . 2,003,350 0. .. (150) 0. (150)f.... 0. .0 |
224092-AA-4 ...[CPEF 2023-1A A 2023-1A A ..ooooeennnnnnnnns | oot ..11/10/2023 . . |-.12/15/2023 .| Paydoun ... . ... 137,529 | .... 137,529 0. 0. 0. 0.
28415A-AA-5 .. [EHGVT 2023-A A 2023-A A ..oovvvenviviinnnnn [ eeennes ..09/26/2023 .| WELLS FARGO SECURITIES ... . |-.12/25/2023 . | Paydown ....250,622 |.... .... 250,635 L0 .. 0. 0. 0
20444Y-AA-6 .. [EQFY 2023-1A A 2023-1A A . ..10/04/2023 .| SMBC Nikko .12/15/2023 . | Paydoun ... . 437,212 437,217 |... L0 0. 0 0
38217D-AA-8 .. [GOODG 2023-1A A 2023-1A A N U ..04/03/2023 .| CANTOR FITZGERALD ... .. 12/15/2023 .| Paydown ...263,998 |.... .... 270,022 L0 .. 0. 0. 0
38217D-AA-8 .. [GOODG 2023-1A A 2023-1A A ...oevvvvnnnnnnnn [ eeeens ..04/03/2023 .| CANTOR FITZGERALD ..09/15/2023 . | Redemption 0. 0. 0. 0.
41757B-AA-2 .. | HSLT 2023-1 A 2023-1 A ... . ..11/28/2023 .| GUGGENHEIM CAPITAL .12/26/2023 .|Paydown ... L0 0. 0 0
86746A-AA-3 .. [SNVA 2023-A A 2023-A A ...ooooeveriennnnnnns oot ..05/09/2023 .| SMBC Nikko .. 12/20/2023 . | Paydoun .56, ....57, 0. 0. 0. .0 ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,227,172 3,221,745 3,261,052 3,230,522 0 8,777 0 0 0
2509999998. Total - Bonds 3,227,172 3,221,745 3,261,052 3,230,522 0 8,777 0 0 0
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0

6009999999 - Totals

3,221,745

3,261,052

3,230,522

8,777

8,777




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

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

NONE

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

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
996086-60-9 ......... [ Dreyfus Government Cash Management FUnd .........ovoveeveevesimimiisiicisciscieciesienenees [ | [ 3,565,134 |ovovorosor 3,565,134 |ovvererrrrs oo
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 3,565,134 3,565,134 XXX
9999999999 - Totals 3,565,134 3,565,134 XXX
General Interrogatories:
1. Total activity for the year FairValue$ ... (5,898,034) Book/Adjusted Carrying Value $ ................. (5,898,034)
2. Average balance for the year ~ FairValue $ ............... 5,067,848 Book/Adjusted Carrying Value $ ................. 5,067,848
3.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
A 1ALS 3,565,134 1B..
3B 3.
3C
3D
3E
3F

E25




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO

CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9999999999 - Totals XXX

General Interrogatories:
1. Total activity for the year Fair Value $
2. Average balance for the year Fair Value $

Book/Adjusted Carrying Value $
Book/Adjusted Carrying Value $

E26




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
Northern Trust .....ooovvviiviiiiiiiiiiieiiiiiieeeeeeees Chicago, IL woeeeeeoiieeeeeieeeeeieeeees | e e 0.000 (25,072,674)|..XXX.
The Bank of New York Mellon ... New York, NY .. 2.250 ..60,356 |..XXX.
Bank of America ........... Troy, Ml ........ 0.000 ..63,986 |..XXX.
Wells Fargo Sioux Falls, SD .eeevveevieeeiieeeiieeiiees | e o, 0.000 |eeeeeeeieeiieeeiieeniieenn 0 e 0 e 921,922 |. XXX
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0 | XXX
0199999. Totals - Open Depositories XXX XXX 2,207 0 (24,026,410)) XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0 | XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 2,207 0 (24,026,410)) XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX
0599999 Total - Cash XXX XXX 2,207 0 (24,026,410)[ XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January...)o. (17,687,379) 4. (21,792,148) 7. (17,485,298) 10.  October......[-ccccovvnieennne (20,106,282)
2. February...|.cccccoeeees (19,999,313) 5. (17,853,379) 8. (21,994,941)]  11.  November...[.....cccernnns (21,089, 182)
3. March (15,827,591) 6. (16,290, 687) 9. September (11,664,525)| 12. December (24,026,410)

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

CusIP

Description

3 4 5 6

Code Rate of Interest

Date Acquired Maturity Date

7
Book/Adjusted
Carrying Value

8

Amount of Interest
Due and Accrued

9

Amount Received

During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

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

381410-27-3 ....... |GOLDMAN SACHS US GOVERNMENT ..ieiieitiititiiiiiiiie ittt ettt

.............................. 54,796,520

8309999999. Subtotal - All Other Money Market Mutual Funds

54,796,520

54,796,520

178,997

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A ...0 1B..

1B .0 2B.

1Cc .0 3B.

1D .0 4B..

1E .0 5B..

1F .0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE JACKSON NATIONAL LIFE INSURANCE CO. OF NEW YORK

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL

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 ...
2. AlasKa ..o
3. ArZONa ....ocooiiiiiee
4. Arkansas .......cccccciiiiiiiiiennn,
5. California ......cccceveveiviiiiiien,
6. Colorado .....
7. Connecticut
8. Delaware .......cccoceveenienieeicnnens
9. District of Columbia
10, Florida .....coovvevieiiiiiiiiciecieciee
11, Georgia .....ccccoueeeeeiccccee
12, Hawaii .cocooooeeiiiiiiiicicicecees
13, 1daho .o
14, lNOIS ..o
15, Indiana .......cccoviiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccooovveiiiiii e
21. Maryland
22. Massachusetts
23.  Michigan ..........cccccocvnniorcicnnenns MI [ ] et [eraciea et [V SRR [V [V 0
24, MINNESOta ....coovvvreeiieieieieienne N [ e e [t [V [V [V 0
25.  MISSISSIPPI -..ovveceiciririecicicinieas MS [t e | s e [V SRR [V [V 0
26.  MiISSOUI ...ooveveeveveeereeeieeeeereeeee e MO [t ] s [ [V [V [V 0
27. Montana
28. Nebraska
29. Nevada
30. New Hampshire ...........ccceeuennnee NH [ e ] s e [V [V [V 0
31. NewJersey ......coccovvciciicicnne
32. New Mexico
33, New YOrK ..cccoovveiiieiienieiceies
34. North Carolina
35. North Dakota
36. ORI .o
37. Oklahoma ...
38, Oregon ...cccoovrvrieiinenesieae e
39. Pennsylvania
40. Rhode Island
41.  South Carolina
42. South Dakota
43. Tennessee
44, TeX8S .eoooiiiiieiieeieeeeeeeeees
45, Utah ..o
46. Vermont ..
47, Virginia ......ooooeiiiieeees
48. Washington .........ccceevrvirnennen.
49. West Virginia
50.  WISCONSIN ..ooovviiiiiieieeieeieeee
51.  Wyoming ......cccceveiviieciiiicenne
52.  American Samoa ............c.cccce.... AS |t criiies| et [ere et [V [V [V 0
53, GUAM .ot GU i eviee| et [t (V1 (V1 (V1 0
54.  Puerto RiCO .......ccoovvrererereriinne PR |t criies| ettt [ere e [V [V [V 0
55. U.S. Virgin Islands ...........ccccccc...... VI [oeis e | et [ [V SRR [V [V 0
56. Northern Mariana Islands ........... MP [oeis e | s [ [V [V [V 0
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 499,072 467,969 0 0
DETAILS OF WRITE-INS
B80T, i et srees | ereeee ettt ettt s et ennes [ereseseneiee e tssesesesens [oeeeetesesesesese e e nssens [eresesee et seneses [oeet ettt
5802.

5898.

5899.

Summary of remaining write-ins for
Line 58 from overflow page

Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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