



































































































































STATEMENT AS OF SEPTEMBER 30, 2015 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE DB - PART A - SECTION 1

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

9'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of Item(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) | Year Initial Total Current [ Adjustment Quality [Effectiveness|
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium | Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
INT RATE SWAP - 3M Chicago Mercantile 3\l USD LIBOR /
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest ___._ Exchange ... SNZ20JLFKBMNNCLQOF39 . | .03/11/2014 | .03/13/2034 | . ... T 7,000,000((3.5475 ) oo b (171,818)] ... (1,247,989)(_ ... (1,247,989) (213,333), 61,709 . fo 150,348 | ... 00001 ...
INT RATE SWAP - 3M Chicago Mercantile 13.81% / (31 USD
LIBOR ..o Variable annuities ____|Exhibit 5 ___[Interest _____ Exchange ... SNZ20JLFKBMNNCLQOF39 . | .03/17/2014 | .03/19/2034 | . .. 1 50,000,000 LIBOR ) | b 1,325,952 .. 10,931,724 | . 10,931,724 [ . 1,505,930 f ) (487,246) .| 1,074,402 ... 00001 ...
INT RATE SWAP - 6M Chicago Mercantile | | (| L 0.45% / (6M
EURIBOR ... Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .05/27/2014 | 05/29/2017 | . ... 1 36,814,484 [EURIBOR ) 65,686 . . 249,081 ... 9,985 | .ol 40192) ) 237,438 | _._......|00001 _____._.___
INT RATE SWAP - 3M Chicago Mercantile ...2.235% / (3M
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .07/08/2014 | 07/10/2021 | .. ... 11]......15,000,000 JusD LIBOR )  f . 221,127 | ... 655,364 | ... ... 655364 362,337 | (85,623) | 180,278 | _._......._|00001 ________.___
INT RATE SWAP - 3M Chicago Mercantile ..1.066% / (3M
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .07/15/2014 | 07/17/2017 | ... i B 68,000,000 [USD LIBOR ) 404,876 [ ! 550,070 (... f........550,070 | ... 524,484 ol (189, 7470 o 455,806 | ......_..._(00001 _._________
INT RATE SWAP - 3M Chicago Mercantile 2.16196% / (3M
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .08/26/2014 | 08/28/2021 | .. ... . 1 30,000,000 USD LIBOR ) 424,518 .. 1,000,946 ... TATA02 | L (164,720 . f 364,692 | _.___.._._|00001 _____._.___
INT RATE SWAP - 3M Chicago Mercantile .3.1745% / (3N
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .09/30/2014 | 10/02/2044 | . . . . T 5,000,000 [USD LIBOR ) 108,820 757,763 | .| 757,763 .. 182,968 39,073 | b 134,642 _.._._._{00001 _____._____
INT RATE SWAP - 3M Chicago Mercantile 3\ USD LIBOR /
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFK8MNNCLQOF39 . | .09/30/2014 | 10/02/2019 | .. ... 1 62,000,000 ((1.95 ) | b (779,973) (2,357,765)( ... (1,154, 7000 ... b (204, 72) | 620,430 [ ......_..._{00001 _._________
INT RATE SWAP - 3M Chicago Mercantile 3\l USD LIBOR /
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .10/09/2014 | 10/14/2021 | .. ... 1]......15,000,000(2.128 ) Q.. b (208,769) (623,340) (382, 18) . f (77934 184,306 | _._......._|00001 _____._.___
INT RATE SWAP - 3M Chicago Mercantile .2.132% / (3N
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .11/04/2014 | 11/06/2021 | .. ... 11]......15,000,000 JusD LIBOR )  f . 209,175 | ... 605,123 | ... ... 605123 . 384,074 78,346 ( | 185,236 ( .........._{00001 _____._____
INT RATE SWAP - 3M Chicago Mercantile _.2.116% / (3M
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .11/12/2014 | 11/14/2021 | ... 11]......45,500,000 |USD LIBOR ) 629,546 | ... 1,767,132 || 1,767,132 1,170,565 | ...l 236,078 | .l 562,906 | ...........{00001 _._________
INT RATE SWAP - 3M Chicago Mercantile 3\ USD LIBOR /
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .11/12/2014 | 11/14/2034 | .. 11]......19,000,000 {(2.9065 ) | . b (375,534) (1,662,624)( ... (603,406) ... fo (136,131 . f 415,425 _______.___|00001 _____._.___
INT RATE SWAP - 3M Chicago Mercantile 3\l USD LIBOR /
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .12/16/2014 | 12/18/2039 | .. ... . i B 16,000,000 ((2.64 ) Lo b (283,893) (545, 712)( .. L (545,712) _.____( (549,608) .| (105, 147) . f 393,683 | _._._....._|00001 _______.___
INT RATE SWAP - 3M Chicago Mercantile ~..2.041% / (3M
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .12/30/2014 | 01/02/2022 | ... ... 11]......15,000,000 |USD LIBOR ) 198,188 | ... 455,963 | |........ 455963 | . 398,238 64,949 L 187,583 | _._......._|00001 _____._.___
INT RATE SWAP - 3M Chicago Mercantile .2.3051% / (3M
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .01/21/2015 | .01/23/2045 | . . . . 11]......13,000,000 |USD LIBOR ) 181,534 | (627,316)] ... (676,485)| 49169 | 351,925 | ______._._|00001 ____._.___
INT RATE SWAP - 3M Chicago Mercantile 3\ USD LIBOR /
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .02/18/2015 | .02/20/2035 | .. . ... . Tl 6,000,000 (2.5445 ) (83,295) (124,469)( .. [ (124,469) _._.__( (109, 4142) ) (15,057) ) 132,098 ( _....._._._{00001 _____._____
INT RATE SWAP - 3M Chicago Mercantile 3\l USD LIBOR /
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .03/10/2015 | 03/12/2020 | .. . ... 1 21,000,000 ((1.7685 ) | b (171,811), (443,322) .o | (443,322)1 (429,116) .| (14,206) .| 221,498 | _.__._.|00001 _____._.___
INT RATE SWAP - 3M Chicago Mercantile 3\l USD LIBOR /
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFK8MNNCLQOF39 . | .03/10/2015 | 03/12/2035 | .. ... . Tl 6,000,000 |(2.5486 ) (74,962) (119,535) (113,266)] (6,260 . 132,306 [ .........._{00001 _____._____
INT RATE SWAP - 3M Chicago Mercantile 13.22% / (31 USD
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .03/12/2015 | 03/16/2035 | .. ... . 1 95,000,000 LIBOR ) | b 1,508,536 12,237,983 (... 12,123,806 ( | 478 2,005,451 {00001 _____._____
INT RATE SWAP - 3M Chicago Mercantile .2.4476% / (3M
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .03/17/2015 | .03/19/2035 | .. ... . Tl 6,000,000 |USD LIBOR ) 69,142 18,233 14,729 3,504 .l 132,373 .........._|00001 _____._____
INT RATE SWAP - 3M Chicago Mercantile -.2.1835% / (3M
LIBOR ... _|Variable annuities ._._[Exhibit 5 ___ | Interest Exchange __ SNZ20JLFKBIMNNCLQOF39 . | .03/24/2015 | .03/26/2030 | . 22,000,000 USD LIBOR ) 214,987 1 . (287,532)|-. (290,937) 3,405 _...418,707
INT RATE Chicago Mercan 1.8215% / (3M
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .03/31/2015 | .04/02/2022 | .. . ... 11]......15,000,000 |USD LIBOR ) 114,850 | ... 291,079 | f..291,079 .. 165,963 [ | 2516 191,206 ___._._._{00001 _____._____
INT RATE SWAP - 3M Chicago Mercantile 3\l USD LIBOR /
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .04/07/2015 | .04/09/2018 | .. ... . 1 34,000,000 ((1.0875 ) | b (130,660), (325,751) (71,5640 . f (154, 187) . f 270,134 __._____._{00001 _._________
INT RATE SWAP - 3M Chicago Mercantile .2.2535% / (3M
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .04/07/2015 | .04/09/2030 | .. . ... 11]......45,000,000 |USD LIBOR ) 423,622 ... 253,260 |- }.........253,260 | ______| (201,500 . 454,761 | L 857,513 _._._._._._[00001 _._________
INT RATE SWAP - 3M Chicago Mercantile 3\l USD LIBOR /
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .04/07/2015 | .04/09/2045 | . . .. 1 22,300,000 ((2.4345 ) | b (229,213)) ... 296,581 | ... [ .......296,581| 541,25 ol (244.,644) L. 605,857 | _._....._._]00001 _____._.___
INT RATE SWAP - 3M Chicago Mercantile .2.3395% / (3M
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .04/28/2015 | .04/30/2035 | .. _ ... . Tl 6,000,000 |USD LIBOR ) 51,621 . (35,722) (91,483)] 55,761 ( | 132,759 ( _..._._._._{00001 _____._____
INT RATE SWAP - 3M Chicago Mercantile 3\t USD LIBOR /
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .05/12/2015 | 05/14/2030 | .. . ... 1 31,000,000 ((2.619 ) | b (274,399) (1,602,503)(_........._ (1,306,318)] ... b (296,185) ... | 592,705 | _._.......|00001 _____._.___
INT RATE SWAP - 3M Chicago Mercantile ..2.261% / (3M
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFKBMNNCLQOF39 . | .06/27/2015 | .05/29/2025 | .. . ... .. i B 11,000,000 |USD LIBOR ) 73,024 ... 345,880 (... __.....345880| 264,974 80,907 f .| 170,977 | _.........|00001 _____._.___
INT RATE SWAP - 3M Chicago Mercantile 3\l USD LIBOR /
LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest Exchange ... SNZ20JLFK8MNNCLQOF39 . | .06/09/2015 | 06/11/2030 | .. ... 11......15,000,000 {(2.779 ) Lo b (113,652) (1,063,287)].........._. }....(1,063,287)] ._._____ (938,691) .| (124,596) .| 287,527 | ..........{00001 _._________
INT RATE SWAP - 3M Chicago Mercantile 3\l USD LIBOR /
LIBOR ... Variable annuities ... |Exhibit 5 ____|Interest Exchange ._............ SNZ20JLFKBMNNCLQOF39 . | .06/23/2015 | .06/25/2020 | .. .........._. 1. 21,000,000 |(1.8335 ) (86,470)] ... (568,497)[.........._. (466,960) ... f. (101,537)) .o 228,507 | ...........[00001 ._._____._._
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STATEMENT AS OF SEPTEMBER 30, 2015 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE DB - PART A - SECTION 1

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

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

INT RATE SWAP - 3M Chicago Mercantile -.2.9715% / (3M

LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest ___._ Exchange ... SNZ20JLFKBMNNCLQOF39 . | .06/23/2015 | .06/25/2045 | . . . . A S 4,800,000 [USD LIBOR ) 34,331 485,179 485179 . 447,404 KTAVEE Y S R 130,874 ... 00001 ...
INT RATE SWAP - 3M Chicago Mercantile 3\ USD LIBOR /

LIBOR ..o Variable annuities ____|Exhibit 5 ___[Interest _____ Exchange ... SNZ20JLFKBMNNCLQOF39 . | .07/14/2015 | 07/16/2025 | . ... . 1 22,000,000 ((2.505 ) | b (101,237)f .. (1,104,961)] ... | (1,104,961) .___ (1,008, 724) | (101,237) o f 344,257 | .. 00001 ...
INT RATE SWAP - 3M Chicago Mercantile . 2.474% 7 (3N

LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest ___._ Exchange ... SNZ20JLFKBMNNCLQOF39 . | .07/21/2015 | .07/23/2025 | .. . ... . i B 11,000,000 |USD LIBOR ) 45,14 515,183 515,183 | ... 470,070 LI R U A 172,200 ... 00001 ...
INT RATE SWAP - 3M Chicago Mercantile ...2.353% / (3M

LIBOR ..o Variable annuities ____|Exhibit 5 ___[Interest _____ Exchange ... SNZ20JLFKBMNNCLQOF39 . | .07/28/2015 | 07/30/2025 | .. . ... . i B 11,000,000 |USD LIBOR ) 38,144 . 385,637 385,637 | ... 347,493 38144 L 172,470 ... 00001 ...
INT RATE SWAP - 3M Chicago Mercantile ..2.6151% / (3M

LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest ___._ Exchange ... SNZ20JLFKBMNNCLQOF39 . | .08/04/2015 | 08/06/2035 | .. ... Tl 6,000,000 |USD LIBOR ) 20,1610 194,072 194,072 .. 790 20,161 (o 133,660 | ... 00001 ...
INT RATE SWAP - 3M Chicago Mercantile 2.19598% / (3M

LIBOR ..o Variable annuities ____|Exhibit 5 ___[Interest _____ Exchange ... SNZ20JLFKBMNNCLQOF39 . | .08/26/2015 | 08/28/2025 | ... ... . 1 22,000,000 USD LIBOR ) 37,5291 404,687 404,687 [ . 367,158 37,529 b 346,301 [ ... 00001 ...
INT RATE SWAP - 3M Chicago Mercantile . 2.475% / (3N

LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest ___._ Exchange ... SNZ20JLFKBMNNCLQOF39 . | .09/29/2015 | 10/01/2035 | .. ... . 1 24,000,000 USD LIBOR ) | b 126,977 126,977 | .. 126,977 | oL 536,694 | ... 00001 ...
INT RATE SWAP - 3M Wells Fargo Bank, .2.229% / (3M

LIBOR ..o Variable annuities ____|Exhibit 5 ___[Interest _____ - KB1H1DSPRFMYMCUFXTO9 . | -10/04/2012 {.10/09/2027 | ... 11]......15,000,000 JusD LIBOR )  f . 220,297 | ... 274,784 |l 274,784 | 473,955 81,816 | 260,078 | ... 00001 ...
INT RATE SWAP - 3M ...2.335% / (3M

LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest _____ - 1IEBVN30JCEQV1H4R804 _ | -10/22/2012 {.10/24/2027 | ... ... . Tl 8,000,000 [USD LIBOR ) 123,668 ... 235,242 235,242 .. 249,877 LT E) I A R, 138,948 ... 00001 ...
INT RATE SWAP - 3M 2.15125% / (3N

LIBOR ..o Variable annuities ____|Exhibit 5 ___[Interest _____ - 1IEBVN30JCEQV1H4R804 _ | -11/28/2012 { 11/30/2027 | ... ... 1 22,000,000 USD LIBOR ) 310,303 | ... 130,623 130,623 701,301 |l 15,728 ) 383,688 | ... 00001 ...
INT RATE SWAP - 3M _.2.7275% / (3N

LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest ___._ NA 11E8VN30JCEQV1H4R804 _ [ 05/09/2013 | .05/13/2033 | ... ... Tl 6,000,000 |USD LIBOR ) 110,429 .. 378,419 378,419 ... 201,839 40,249 Lo 125,927 ... 00001 ...
INT RATE SWAP - 3M Chicago Mercantile ..2.803% / (3M

LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest _____ Exchange ... SNZ20JLFKBMNNCLQOF39 . | .06/14/2013 | 06/18/2028 | .. ... . T 7,500,000 [USD LIBOR ) 142,243 . 572,759 572,799 | ... 211,639 52,344 1 183,727 00001 ...
INT RATE SWAP - 3M Chicago Mercantile 317 /(3N

LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest _____ Exchange ... SNZ20JLFKBMNNCLQOF39 . | .06/14/2013 | 06/18/2038 | .. ... . T 5,000,000 [USD LIBOR ) 106,604 620,678 620,678 ... 168,488 3881 | 19,155 .. 00001 ...
INT RATE SWAP - 3M Chicago Mercantile _.3.811% /(3N

LIBOR ..o Variable annuities ____|Exhibit 5 ____[Interest ___._ Exchange ... SNZ20JLFKBMNNCLQOF39 . | .11/12/2013 | 11/14/2043 | .. A S 4,700,000 [USD LIBOR ) 124,779 ... 1,333,550 ... f......1,333,550 | ... 175,156 4802 b 124,621 .. 00001 ...
INT RATE SWAP - 3M Chicago Mercantile -..3.903% / (3M

LIBOR ..o Variable annuities ____|Exhibit 5 ___[Interest _____ Exchange ... SNZ20JLFKBMNNCLQOF39 . | .12/31/2013 | .01/03/2044 | . .. i B 11,000,000 |USD LIBOR ) | 296,283 | ... 3,281,687 ...l .. 3,281,687 .. A3 AT2 L (11,984 f 292,372 ... 00001 ...
INT RATE SWAP - 3M Chicago Mercantile 3\ USD LIBOR /

LIBOR ... Variable annuities ... |Exhibit 5 ____[Interest ... Exchange ._.........._. SNZ20JLFKBMNNCLQOF39 . | .01/28/2014 | 01/30/2018 | ... 1. 25,000,000((1.296 ) b b ]| (191,841)f . (305,888)[ oo | (305,888)f ... (275,195) 83,809 f ... | 190,941 ... 00001 ...
0919999. Subtotall- Swaps - Hedging ?ther - Interelzst Rate T [ [ I 10,001, 164 45,846,868 [ XXX 45,846,868 17,661,259 616,578 25,560,463 [ XXX XXX
0929999. Subtotal - Swaps - Hedging Other - Credit Default XXX XXX XXX

[ | [ [ [ |
0939999. Subtotall- Swaps - Hedging ?ther - Foreilgn Exchangle T [ [ I XXX XXX XXX
0949999. Subtotal - Swaps - Hedging Other - Total Return XXX XXX XXX
| | | | I
0959999. Subtotal - Swaps - Hedging Other - Other XXX XXX XXX
0969999. Subtotall- Swaps - Hedging ?ther I | | | 10,001, 164 45,846,868 [ XXX 45,846,868 17,661,259 616,578 25,560,463 [ XXX XXX
0979999. Subtotal - Swaps - Replication - Interest Rate XXX XXX XXX
| | | I
0989999. Subtotall- Swaps - Replicati(l)n - Credit Default T [ [ I XXX XXX XXX
0999999. Subtotal - Swaps - Replication - Foreign Exchange XXX XXX XXX
| | | | I
1009999. Subtotal - Swaps - Replicati(l)n - Total Relturn T [ [ I XXX XXX XXX
1019999. Subtotal - Swaps - Replication - Other XXX XXX XXX
1029999. Subtotal - Swaps - Replication XXX XXX XXX
| | | | I
1039999. Subtotal - Swaps - Income Generation - Ilnterest Rate T [ [ I XXX XXX XXX
1049999. Subtotal - Swaps - Income Generation - Credit Default XXX XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2015 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of Item(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) | Year Initial Total Current [ Adjustment Quality [Effectiveness|
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium | Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1059999, Subtotal - Swaps - Income Generation - Foreign Exchange XXX XXX XXX
| | | | I
1069999. Subtotal - Swaps - Income Generation - Total Return XXX XXX XXX
| | I | | [
1079999. Subtotal - Swaps - Income Generation - Other XXX XXX XXX
1089999. Subtotal - Swaps - Income Generation XXX XXX XXX
| | | | | I
1099999. Subtotal - Swaps - Other - Interest Rate XXX XXX XXX
[ [ [ I [ | [ [
1109999. Subtotal - Swaps - Other - Credit Default XXX XXX XXX
[ | | | | | | | I
1119999. Subtotal - Swaps - Other - Foreign Exchange XXX XXX XXX
[ | | | | I | | [
1129999. Subtotal - Swaps - Other - Total Return XXX XXX XXX
| | | | | | I
1139999. Subtotal - Swaps - Other - Other XXX XXX XXX
1149999. Subtotal - Swaps - Other XXX XXX XXX
1159999. Total Swaps - Interest Rate 10,001, 164 45,846,868 [ XXX 45,846,868 17,661,259 616,578 25,560,463 [ XXX XXX
1169999. Total Swaps - Credit Default XXX XXX XXX
1179999. Total Swaps - Foreign Exchange XXX XXX XXX
1189999. Total Swaps - Total Return XXX XXX XXX
1199999. Total Swaps - Other XXX XXX XXX
1209999. Total Swaps 10,001, 164 45,846,868 [ XXX 45,846,868 17,661,259 616,578 25,560,463 [ XXX XXX
[ | | | I | | [
1219999. Subtotal - Forwards - Hedging Effective XXX XXX XXX
| | | | | | | I
1229999. Subtotal - Forwards - Hedging Other XXX XXX XXX
| | | | I | | [
1239999. Subtotal - Forwards - Replication XXX XXX XXX
| | | | | | I
1249999. Subtotal - Forwards - Income Generation XXX XXX XXX
| | | I | | [
1259999. Subtotal - Forwards - Other XXX XXX XXX
1269999. Subtotal - Forwards XXX XXX XXX
1399999. Subtotal - Hedging Effective XXX XXX XXX
1409999. Subtotal - Hedging Other 50,828,087 24,507,462 10,001, 164 38,412,710 [ XXX 38,412,710 834,239 (824,072) 616,578 25,560,463 | XXX XXX
1419999. Subtotal - Replication XXX XXX XXX
1429999. Subtotal - Income Generation XXX XXX XXX
1439999. Subtotal - Other XXX XXX XXX
1449999 - Totals 50,828,087 24,507,462 10,001, 164 38,412,710 [ XXX 38,412,710 834,239 (824,072) 616,578 25,560,463 | XXX XXX
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 . Economically hedge the variable annuities living benefits exposure.
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STATEMENT AS OF SEPTEMBER 30, 2015 OF THE RiverSource Life Insurance Co.

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

of New York

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other [ in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin ltem Hedges Year Exposure (b) Point
1279999. Subtotal - Long Futures - Hedging Effective XXX XXX
| | | | | | I R | ] I
1289999. Subtotal - Long Futures - Hedging Other XXX XXX
| | | | | I R | ] I
1299999. Subtotal - Long Futures - Replication XXX XXX
| | | | | | I R | ] I
1309999. Subtotal - Long Futures - Income Generation XXX XXX
| | | | I R | ] I
1319999. Subtotal - Long Futures - Other XXX XXX
1329999. Subtotal - Long Futures XXX XXX
I I I I | | I I
1339999. Subtotal - Short Futures - Hedging Effective XXX XXX
Russel | 2000 Mini
RTAZS . | 207 [ 22,685,130 [Futures _.___._.__.______ Variable annuities .__|Exhibit 5 ___|Equity/Index | 12/18/2015 _|NYF - ICE Futures . 549300R41G1TWPZT5U32 _.{ 09/21/2015 _| _.1,158.1478 | _.1,095.9000 (362,250) (362,200)f - 1,288,530 | ... 1,288,530 |........1,117,800 {00001 .| 100
OSE - Osaka
TPZ5 123 14,472,006 [Topix Index Futures _|Variable annuities .__|Exhibit 5 ___|Equity/Index | 12/10/2015 _| Exchange 09/09/2015 ) ._____. 11.9085 [ ... 11.7659 (300, 155) (300, 155) 176,410 [ 75,410 | ... 661,318 {00001 ____._____.___| ... 10,000
FTSE 100 Index LIF - NYSE LIFFE -
225 | 28| 2,549,255 |Futures ... Variable annuities .__|Exhibit 5 ___|Equity/Index [ 12/18/2015 _fLondon ____._._________ 549300H IRNTNKXV3M12 _ | 00/14/2015 ... 9,366.6315 [__.9,104.4826 (54,429) (54,429) 73,402 73,402 147,614 100001 .| 10
S&P 500 Mini Futures Chicago Mercantile
ESZ5 2,322 [ 221,600,070 (..o Variable annuities .__|Exhibit 5 ___|Equity/Index [ 12/18/2015 _[Exchange __..._._.._____ SNZ20JLFKBMNNCLQOF39 .| 09/15/2015 .1 ._1,938.6779 [__1,908.7000 (3,970,620) (3,970,620} - 3,480,433 | ... 3,480,433 | ... 10,681,200 100001 .| 50
Mini MSCI Emerging
MESZ5 ... 235 9,295,425 Mkt Futures _._..._____. Variable annuities .__|Exhibit 5 ___|Equity/Index | 12/18/2015 _|EUX - Eurex ___._.__. 06X922CGZE976DBY7657 _ [ 09/11/2015 | ____ 802.9650 [ ... 791.1000 (280,825) (280,825) 139,296 | ... 139,206 | ..__.___.434,750 (00001 ... ... 50
Euro STOXX50 Futures
VGZ5 | 1,704 (. 58,854,161 | Variable annuities .__|Exhibit 5 ___|Equity/Index | 12/18/2015 _|EUX - Eurex ___._.__. 06X922CGZE976DBY7657 _ [ 09/11/2015 ] ._.3,595.8031 |...3,453.8821 (1,237,632) (1,237, 632)) - 2,418,333 | ... 2,418,333 | ...._..4,630,647 (00001 __.__________ | 10
Yen FX currency Chicago Mercantile
JZ5 170 17,728,875 |Futures ___.___._____.___. Variable annuities .__|Exhibit 5 ___|Currency..____. 12/14/2015 _JExchange ..._._._______ SNZ20JLFKBMNNCLQOF39 __| 09/09/2015 . ._____.| 83.5104 |._____. 83.4300 46,750 46,750 17,084 17,084 442,000 (00001 .| 1,250
Euro FX currency Chicago Mercantile
ECZ5 . 154 L 21,519,575 |Futures ... Variable annuities .__|Exhibit 5 ___|Currency..____. 12/14/2015 _JExchange ..._._._______ SNZ20JLFKBMNNCLQOF39 __| 09/09/2015 .1 ._______ 1.1203 [ 1.1179 179,025 179,025 45,635 45,635 546,700 (00001 .| 125,000
BP FX currency Chicago Mercantile
BPZ5 188 17,757,775 |Futures . _...[Variable annuities ...|Exhibit 5 ..._|Currency ... 12/14/2015 ] Exchange _..SNZ20JLFK8VNNCLQOF39 ._{ 09/09/2015 _f ....153.2014 | ... 151.1300 45,825 45,825 243,395 | ........243,395 | _347,800 ..625
1349999. Subtotal - Short Futures - Hedging Other (5,934,310) (5,934,310), 7,881,516 7,881,516 19,009,829 XXX
| | | | | | I R | ] I
1359999. Subtotal - Short Futures - Replication XXX XXX
| | | | | | I R | ] I
1369999. Subtotal - Short Futures - Income Generation XXX XXX
| | | | | I ] I
1379999. Subtotal - Short Futures - Other XXX XXX
1389999. Subtotal - Short Futures (5,934,310) (5,934,310)] 7,881,516 7,881,516 19,009,829 XXX XXX
1399999. Subtotal - Hedging Effective XXX XXX
1409999. Subtotal - Hedging Other (5,934,310) (5,934,310)] 7,881,516 7,881,516 19,009, 829 XXX XXX
1419999. Subtotal - Replication XXX XXX
1429999. Subtotal - Income Generation XXX XXX
1439999. Subtotal - Other XXX XXX
1449999 - Totals (5,934,310) (5,934,310) 7,881,516 7,881,516 19,009,829 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
JP Morgan Securities LLC (5,934,310) (5,934,310)
Total Net Cash Deposits (5,934,310) (5,934,310)
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STATEMENT AS OF SEPTEMBER 30, 2015 OF THE RiverSource Life Insurance Co. of New York

Code

Description of Hedged Risk(s)

Financial or Economic Impact of the Hedge at the End of the Reporting Period

Economical ly hedge the variable annuities living benefits exposure.
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STATEMENT AS OF SEPTEMBER 30, 2015 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date
4

1 2 3 Book/Adjusted Carrying Value Fair Value 11 12
Credit 5 6 7 8 9 10
Master Support Fair Value of Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y or N) (YorN) Collateral Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 4,099,600 (6,205,910) 4,099,600 4,099,600 (6,205,910) 4,099,600 19,009,829 19,009,829
Barclay's Bank PLC G5GSEF7VJP5170UK5573 Y Y 11,500,997 (14,090,003) 11,500,997 (14,090,003) 1,131,208
Credit Suisse International E58DKGMJYYYJLNBC3868 . Y Y 3,350,000 7,443,927 (3,883,979) 209,947 7,443,927 (3,883,979) 209,947 869,330 869,330
Goldman Sachs International W22LROWP2 | HZNBBBKS528 - Y Y 8,773,671 (3,662,660) 5,111,011 8,773,671 (3,662,660) 5,111,011 345,852 345,852
HSBC Bank U.S.A., NA 11E8VN30JCEQV1H4R804 . Y Y 9,700,758 21,045,978 (10,237,646) 1,107,574 21,045,978 (10,237,646) 1,107,574 3,146,118 3,146,118
J.P. Morgan Chase Bank, N.A. THBGLXDRUGQFUS7RNEST Y Y 5,560,000 9,726,256 (4,072,485) 93,771 9,726,256 (4,072,485) 93,771 935,971 935,971
Societe Generale 02RNES | BXP4ROTDBPU41 . Y Y 4,273,136 (16,671,172) 4,273,136 (16,671,172)
Wells Fargo Bank, NA KB 1H1DSPRFMYMCUFXT09 __ Y. Y. 9,350,689 9,504,488 (44,221) 109,578 9,504,488 (44,221) 109,578 1,686,332 1,686,332
0299999. Total NAIC 1 Designation 27,961,447 72,268,453 (52,662, 166) 6,631,881 72,268,453 (52,662, 166) 6,631,881 8,114,811 6,983,603
0399999. Total NAIC 2 Designation
0499999. Total NAIC 3 Designation
0599999. Total NAIC 4 Designation
0699999. Total NAIC 5 Designation
0799999. Total NAIC 6 Designation
0899999. Aggregate Sum of Central Clearing houses 15,056,487 38,426,591 (23,448, 167) 38,426,591 (23,448, 167) 17,445,652 17,367,589
0999999 - Gross Totals 43,017,934 114,794,644 (82,316,244) 10,731,481 114,794,644 (82,316,244) 10,731,481 44,570,292 43,361,020
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 114,794,644 (82,316,244)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 2015 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CuUsIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)|
Barclay's Bank PLC G5GSEF7VJP5170UK5573 ___ [ MBS - Agency 3128MJ-VM-9 ___ _| FGOLD 30YR GIANT 2,577,966 2,549,270 2,582,616 |....12/01/2044 V
Societe Generale 02RNE8IBXP4ROTDBPU41 ___ [ MBS - Agency 31292L-4F-9 _| FGOLD 30YR 816,506 805,022 807,991 | .__12/01/2042 .| ...} |
Societe Generale 02RNE8BXP4ROTDBPU41 ___ [ MBS - Agency 3132GR-DK-4 _| FHLMC GOLD 30YR 975,868 933,855 973,033 | ...02/01/2042 V
Societe Generale 02RNE8IBXP4ROTDBPU41 ___ [ MBS - Agency 3132GV-MY-5 ___ _| FHLMC GOLD 30YR 1,592,473 1,570,058 1,623,081 [.__07/01/2042 ___f ) |
Societe Generale 02RNE8BXP4ROTDBPU41 ___ [ MBS - Agency 3132H7-CA-0 _| FHLMC GOLD 30YR LTV >125 1,591,324 1,519,436 1,520,378 [ .._.08/01/2043 V
Societe Generale 02RNE8IBXP4ROTDBPU41 ___ [ MBS - Agency 3132HB-P8-2 _| FHLMC GOLD 30YR LTV >125 1,586,832 1,470,777 1,511,935 | .__05/01/2043 .| ... |
Societe Generale 02RNE8BXP4ROTDBPU41 ___ [ MBS - Agency 3138X0-AY-4 .| FNMA CONV LONG TERM 30YR LTV >105 1,948,673 1,861,429 1,875,009 [....07/01/2043 V
Societe Generale 02RNE8IBXP4ROTDBPU41 ___ [ MBS - Agency 31417H-BX-1 __________| FNMA 30YR 1,596,688 1,512,270 1,533,891 | .__07/01/2043 ___| ... |
Societe Generale 02RNE8IBXP4ROTDBPU41 ___ [ MBS - Agency 31417H-CS-1 _| FNMA CONV LONG TERM 30YR OR LESS 1,591,971 1,519,290 1,508,860 |....07/01/2043 V
Societe Generale 02RNE8IBXP4ROTDBPU41 ___ [ MBS - Agency 31419A-4N-4 _| FNMA 30YR 2,189,953 2,094,320 2,141,003 | ... 02/01/2041 ___ | ... |
Chicago Mercantile Exchange SNZ20JLFK8MNNCLQOF39 . [ MBS - Agency 3138IP-G2-4 _ | FNVA 30YR 7,181,992 7,064,599 6,998,939 | ... 04/01/2043 |
Chicago Mercantile Exchange SNZ20JLFK8MNNCLQOF39 _._ [ MBS - Agency 36202F-EH-5 _ | GNMA2 30YR 16,788,303 15,441,712 15,663,797 [._.02/20/2040 .. . | I
Chicago Mercantile Exchange SNZ20JLFK8MNNCLQOF39 . [ MBS - Agency 31292L-XG-5 _| FGOLD 30YR 3,842,673 3,788,805 3,959,162 [.__10/01/2042 |
Chicago Mercantile Exchange SNZ20JLFK8MNNCLQOF39 _._ [ MBS - Agency 312942-NM-3 _| FGOLD 30YR 7,503,143 6,918,683 7,040,688 | .._09/01/2040 ___| ... | I
Chicago Mercantile Exchange SNZ20JLFK8MNNCLQOF39 . [ MBS - Agency 3138AV-U3-7 _| FNVA 30YR 2,682,796 2,566,856 2,619,061 | .__12/01/2041 |
0199999 - Total 54,467, 161 51,616,381 52,359,445 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUsIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
HSBC Bank U.S.A., NA 1I1E8VN30JCEQV 1H4R804 ___ | MBS 36179N-X5-2 .. GNMA2 30YR 1,770,028 1,685,813 XXX 01/20/2044 V
HSBC Bank U.S.A., NA 11E8VN30JCEQV1H4R804 ___ | MBS 361790-J8-1 ___ _ | GNMA2 30YR 1,391,003 1,323,813 XXX ...07/20/2044 ___ .} ) |
HSBC Bank U.S.A., NA 11E8VN30JCEQV 1H4R804 __ | MBS 361790-L5-8 _ | GNMA2 30YR 2,992,270 2,847,733 XXX 08/20/2044 V
HSBC Bank U.S.A., NA 11E8VN30JCEQV1HAR804 ___ | Treasury. 912828-VW-7 ___._.____| TREASURY NOTE 3,547,458 3,531,000 XXX ...09/15/2016 ...} ...} |
Wells Fargo Bank, NA KB1H1DSPRFMYMCUFXTO9 _._ [ MBS 3138E2-UX-1 ... _| FNVA 30YR 3,036,997 2,904,484 XXX 03/01/2042 V
Wells Fargo Bank, NA KB1H1DSPRFMYMCUFXTO9 ___ [ MBS 3138EH-R7-9 ___ _| FNVA 15YR 6,313,692 6,035,565 XXX ...02/0172027 ...} ... |
Credit Suisse International E58DKGMJYYYJLNBC3868 .. [ Cash Cash 3,350,000 3,350,000 XXX V
J.P. Morgan Chase Bank, N.A. THBGLXDRUGQFUS7RNESY ___ [ Cash. Cash 5,560,000 5,560,000 XXX |
Chicago Mercantile Exchange SNZ20JLFK8MNNCLQOF39 . [ Cash. Cash 15,056,487 15,056,487 XXX V
0299999 - Total 43,017,934 42,294,894 XXX XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2015 OF THE RiverSource Life Insurance Co. of New York

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11



STATEMENT AS OF SEPTEMBER 30, 2015 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Wells Fargo Bank Minneapolis, MN (1,279,750) (353,358) (473,201) XXX |
JP Morgan Chase Bank New York, NY (6,192,508)|. .. (4,473,339)| (6,263,480)] . XXX |
JP Morgan Chase Bank New York, NY (829,278) (553,382) (502,744)[ XXX
Wells Fargo Bank ... . Minneapolis, MN 2,085,203 | ... 2,615,642 [ | 618,396 | XXX |
JP Morgan Chase Bank . . New York, NY (14,596) 43,947 28,407 | XXX
Wells Fargo Bank Red Wing, MN (1,890,906) .. (1,586,766)|.._____ (1,181,338) XXX |
Wells Fargo Bank Minneapolis, MN 100,685 100,685 100,685 [ XXX |
JP Morgan Chase Bank _ _ New York, NY 9,812 3,837,694 [ . 12,846 | XXX |
JP Morgan Chase Bank New York, NY 211,298 249,681 749,237 | XXX
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX XXX
0199999. Totals - Open Depositories XXX | XXX (7,800,040) (119,196) (6,911,192)] XXX
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX XXX
0299999. Totals - Suspended Depositories XXX [ XXX XXX
0399999. Total Cash on Deposit XXX | XXX (7,800,040) (119,196) (6,911,192)] XXX
0499999. Cash in Company's Office XXX [ XXX XXX XXX XXX
0599999. Total - Cash XXX | XXX (7,800,040) (119,196) (6,911,192)] XXX

E12
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STATEMENT AS OF SEPTEMBER 30, 2015 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0599999. Total - U.S. Government Bonds

1099999. Total - All Other Government Bonds

1799999. Total - U.S. States, Territories and Po ions Bonds

2499999. Total - U.S. Political Subdivisions Bonds

3199999. Total - U.S. Special Revenues Bonds
CONSUMERS ENERGY COMPANY 09/15/2015 0.000 10/05/2015 6,999,619 1,524
HEWLETT-PACKARD CO 09/24/2015 0.000 10/06/2015 9,999,055 1,322
HEWLETT-PACKARD CO 09/29/2015 0.000 10/08/2015 9,998,697 372
WILLIAMS PRTNRS 09/28/2015 0.000 10/07/2015 14,998,825 587
ENCANA CORP 09/30/2015 0.000 10/01/2015 19,100,000 239
3299999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 61,096, 196 4,044
3899999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 61,096, 196 4,044
4899999. Total - Hybrid Securities

5599999. Total - Parent, Subsidiaries and Affiliates Bonds

7799999. Total - Issuer Obligations 61,096,196 4,044
7899999. Total - Residential Mortgage-Backed Securities

7999999. Total - Commercial Mortgage-Backed Securities

8099999. Total - Other Loan-Backed and Structured Securities

8399999. Total Bonds 61,096, 196 4,044

8699999 - Total Cash Equivalents 61,096, 196 4,044






