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PROPERTY AND CASUALTY COMPANIES PROTECTED CELL—ASSOCIATION EDITION

Affix Bar Code Above

ANNUAL STATEMENT

For the Year Ended December 31, 2018
OF THE CONDITION AND AFFAIRS OF THE

NAIC Group Code

NAIC Company Code Employer's ID Number

(Current Period) |~ (Prior Period)
Organized under the Laws of , State of Domicile or Port of Entry
Country of Domicile
i/Organized C d Business
Statutory Home Office R
(Strect and Number) (City or Town, State, Country and Zip Code)
Main Admini Office
(Strect and Number)
(City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address

Primary Location of Books and Records

(Street and Number or P.O. Box) (City or Town, State, Country and Zip Code)

(Street and Number)

L

(City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Web Site Address
Statutory Contact
(Name) (Arca Code) (Telephone Number) ension)
(E-Mail Address) (Fax Number)
DIRECTORS OR TRUSTEES
State of
County of ss

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on
assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated,
explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the condition an
above, and of its income and deductions therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statel
except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to as

ted above, all of the herein described
2 ith related exhibits, schedules and
reporting entity as of the reporting period stated
A ing Practices and Procedi manual
procedures, according to the best of their

jge and belief,

. Furthermore, the scope of this attestation by the described officers also includes the related correspol

clecgronic filing with the NAIC, when required, that is
lieu of or in addition to the enclosed statement.

due to

an exact copy (except for

ic filing) of the enclosed statement. The electronic filing may be request rious re

(Signature) (Signature) ’ (Signaturc)
(Printed Name) (Printed Name) \ (Printed Name)
1. 2. 3
(Title) (Title) (Title)
Yes[ ] No[ ]

Subscribed and sworn to before me
this ... .....day of. ..... ..., 2019

©2001-2018 National As

¢ amendment number
led
mber of pages attached

ion of Insurance Commissioners P/PCell



ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

ASSETS
Current Year Prior Year
1 2
Fair Value Basis Fair Value Basis

1. Bonds (Schedule D)
2. Stocks (Schedule D):
2.1 Preferred stocks
2.2 Common stocks

3. Mortgage loans on real estate (Schedule B)
4. Real estate (Schedule A):
4.1 Properties held for the production of income (less

$. civsasnisssssmnamessencUmbrances)
4.2 Properties held for sale (less $.......ccceeuneen encumbrances)
5. Cashi(®ennunss , Schedule E-Part 1) and cash equivalents ($..

Schedule E — Part 2)
Short-term investments (Schedule DA)
Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities

10.  Securities lending reinvested collateral assets (Schedule DL)
11. Aggregate write-ins for invested assets
12.  Subtotals cash and invested assets (Lines 1 to 11)

13. Investment income due and accrued

14.  Net adjustment in assets and liabilities due to foreign exchange rates
15.  Aggregate write-ins for other-than-invested assets

16. Lines 12to 15

DETAILS OF WRITE-INS
1101.
1102.
1103.
1198.  Summary of remaining write-ins for Line 11 from overflow page
1299.  Totals (Lines 1101 through 1103 plus 1198) (Line 11 above)

1501.
1502.
1503.
1598.  Summary of remaining write-ins for Line 15 from overflow page ’
1599.  Totals (Lines 1501 through 1503 plus 1598) (Line 15 above)

©2001-2018 National As ion of Insurance Commissioners 2 P/PCell



ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

LIABILITIES, SURPLUS AND OTHER FUNDS

©2001-2018 National As

hation of Insurance Commissioners 3

1 2
Current Year Prior Year
1. Funds held under securitization agreement
2. Losses
3. Loss adjustment expenses
4. Fees payable
5. Other expenses
6. Due to/from general account (net)
7.  Unearned premiums
8. Net adjustments in assets and liabilities due to foreign exchange rates
9. Derivatives
10.  Payable for securities
11. Payable for securities lending
12.  Aggregate write-ins for liabilities
13.  Total liabilities (Lines 1 through 12)
14.  Unrealized capital gain (loss)
15.  Contractual adjustment
16.  Aggregate write-in for surplus funds
17.  Total surplus (Lines 14 through 16)
18.  Total liabilities and surplus (Lines 13 and 17)
DETAILS OF WRITE-INS
1201.
1202.
1203.
1298.  Summary of remaining write-ins for Line 12 from overflow page
1299.  Totals (Lines 1201 through 1203 plus 1298) (Line 12 above)
1601.
1602.
1603.
1698.  Summary of remaining write-ins for Line 16 from overflow page
1699.  Totals (Lines 1601 through 1603 plus 1698) (Line 16 above)

P/PCell




ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

SUMMARY OF OPERATIONS
1 2
Current Prior
Year Year
Revenues

1. Premi carned

2. Net investment income (Exhibit of Net Investment Income, Line 17)
3. Capital gains and losses (Exhibit of Capital Gains (Losses), Line 10)
4
5

Aggregate write-ins for other income
Totals (Lines 1 through 4)

Expenses

6.  Change in unpaid losses

7.  Change in unpaid losses — securitized

8. Loss adj incurred

9. Interest expense
10.  Fee expense
11.  Aggregate write-ins for other transfers from Protected Cell
12.  Totals (Lines 5 through 11)
13. Net gain (loss) from operations (Line 5 minus Line 12)

SURPLUS ACCOUNT

14.  Surplus, December 31, prior year
15.  Net gain from operations (Line 13)
16.  Surplus contributed or (withdrawn) during year
17.  Aggregate write-ins for other gains and losses in surplu:
18.  Surplus, December 31, current year (Page 3, Line 17)

DETAILS OF WRITE-INS
0401.
0402.
0403.
0498. Summary of remaining write-ins for Line 4 from overflow page
0499. Totals (Lines 0401 through 0403 plus 0498) (Line 4 above)

1101.
1102.
1103.
1198.  Summary of remaining write-ins for Line 11 from overflow page
1199. Totals (Lines 1101 through 1103 plus 1198) (Line 11 above)

1701.
1702.
1703.
1798. Summary of remaining write-ins for Line 17 from overflow page
1799. Totals (Lines 1701 through 1703 plus 1798) (Line 17 above)

©2001-2018 National As ion of Insurance Commissioners 4 P/PCell



ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

CASH FLOW

Cash from Operations

1
Current Year

2
Prior Year

1. Premiums collected net of reinsurance
2. Net investment income
3. Miscellaneous income
4. Total (Lines 1 through 3)
5. Benefit and loss related payments
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts
7. Commissions, expenses paid and aggregate write-ins for deductions
8. Dividends paid to policyholders
9. Federal and foreign income taxes paid (recovered) net of §$.......... tax on capital gains (losses)
10. Total (Lines 5 through 9)
11.  Net cash from operations (Line 4 minus Line 10)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds
12.2 Stocks

12.3 Mortgage loans

12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (Lines 12.1 to 12.7)

13.  Cost of investments acquired (long-term only):
13.1 Bonds

13.2 Stocks

13.3 Mortgage loans

13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)
14.  Net increase (decrease) in contract loans and premium notes

15.  Net cash from investments (Line 12.8 minus Line 13.7 minus Line 14)

Cash from Financing and Miscellaneous Sources
16.  Cash provided (applied):
16.1 Surplus notes, capital notes

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 Dividends to stockholders

16.6 Other cash provided (applied)

17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus,

RECONCILIATION OF CASH,CASH EQUIVALENTS AND SHORT-

18.  Net change in cash, cash equivalents and short-term investments (Line 1
19.  Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of year (Line 18 plus Line 19.1)

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

20.0001

20.0002

20.0003

20.9996

©2001-2018 National AsS§@ation of Insurance Commissioners S

P/PCell




ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected Earned
During Year During Year
T. U. S. Government bonds (@)
1.1 Bonds exempt from U. S. tax (a)
12 Other bonds (unaffiliated) (a)
13 Bonds of affiliates (a)
2.1 Preferred stocks (unaffiliated) (b)
211 Preferred stocks of affiliate: (b)
22 Common stocks (unaffiliated)
221 Common stocks of affiliate:
3. Mortgage loans (©)
4 Real estate (d)
5. Contract loan:
6. Cash, cash equivalents and short-term i (©)
7 Derivative instruments 163
8. Other invested assets
9. Aggregate write-ins for i income
10. Total gross investment income
11 I expense:
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense
14. Depreciation on real estate and other invested assets
15.  Aggregate write-ins for ions from i income
16. Total deductions (Lines 11 through 15)
17.  Net investment income (Line 10 minus Line 16)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998.  Summary of remaining write-ins for Line 9 from overflow page
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)
1501.
1502.
1503.
1598.  Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 through 1503 plus 1598) (Line 15 above)
(a)  Includes $ accrual of discount less $ amortization of premium and less $ paid for accrued interest on purc
(b)  Includes $ accrual of discount less $ amortization of premium and less $ paid for accrued dividends on pus
(¢)  Includes$ accrual of discount less $ amortization of premium and less $ paid for accrued interest on purchas
(d)  Includes $ for company’s ipancy of its own buildings; and excludes $ interest on ?
(e) Includes § accrual of discount less $ amortization of premium and less $ paid for accrued interest on putchages.
0 Includes $ accrual of discount less $ amortization of premium.
(g)  Includes $ investment expenses and $ investment taxes, licenses and fees, excluding federal income taxes, attributable t Nt d Sep: Accounts.
(h)  Includes $ interest on surplus notes and $ interest on capital notes.
(i) Includes § depreciation on real estate and § depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES .

1
Realized
Gain (Loss)
On Sales or
Maturity

4 5

Change in Unrealized

Change in Unrealized Foreign Exchange

Capital Gain (Loss)

Capital Gain (Loss)

U. S. Government bonds

Bonds exempt from U. S. tax

12 Other bonds ( iated)
1.3 Bonds of affiliates
2.1 Preferred stocks (i iated)
211 Preferred stocks of affiliate:
22 Common stocks (unaffiliated)
221 Common stocks of affiliate:
3. gage loan
4. Real estate
5. Contract loan;
6. Cash, cash equi and sh
T Derivative instruments
8. Other invested assets
9. Aggregate write-ins for capital gains (losses) ...
10.  Total capital gains (losses)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from gverflow page .....
0999. Totals (Lines 0901 through 0903 plus 0998) (Lin

©2001-2018 National As

ion of Insurance Commissioners

P/PCell



ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

GENERAL INTERROGATORIES

1. Does this statement contain any securities valued at book value instead of fair value? Yes [ ] No [ ]

1.2 If yes, identify each type of security (bonds, stock, etc.) and the aggregate amount of each
security type reported at book value.

1 2
Type of Security Amount
2. For the reporting entity’s security lending program, state the amount of the following as December 31 of the current year:

2.1  Total fair value of reinvested collateral assets reported on Schedule DL, Parts | and 2

(Sum of Schedule DL, Parts 1 and 2, Column 5) $
2.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule

DL, Parts | and 2 (Sum of Schedule DL, Parts 1 and 2, Column 6) $
2.3 Total payable for securities lending reported on the liability page (Page 3, Line 11,

Column 1) $ .

©2001-2018 National AsS§@ation of Insurance Commissioners 7 P/PCell



ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

SCHEDULE P—ANALYSIS OF LOSSES AND LOSS EXPENSES

SCHEDULE P—PART 1—SUMMARY

($000 Omitted)
1 Loss and Loss Expense Payments 7
2 3 4 5 6
Years in Which Premiums Defense and Cost Adjusting Salvage and Number of
Were Earned and Losses Premium Loss Containment and Other Subrogation Total Net Paid Claims
Were Incurred Earned Payments Payments Payments Received (Cols.2+3+4) Reported
1. Prior.cccinns XXX XXX
2. 2009 XXX
3. 2010 XXX
4. 2011 XXX
5. 2012 XXX
6. 2013 XXX
7. 2014 XXX
8. 2015 XXX
9. 2016 XXX
10. 2017 XX
11. 2018 s
12.  Totals XXX XXX
Defense and Cost 12 13 14 . 15
Losses Unpaid Contai Unpaid
8 9 10 11 Total Net
Bulk Bulk Salvage and Losses and
Case + Case + Adjusting and Subrogation Expenses
Basis IBNR Basis IBNR Other Unpaid Anticipated Unpaid
1.
2;
3.
4.
3.
6.
7
8.
9.
10.
11
12. Totals
16 17
Nontabular Discount
Total Losses Loss and Loss 18 19
and Loss Expense Percentage
Expenses (Incurred/ Loss
Incurred Premiums Earned) Loss Expense
Lo s XXX XXX
2:
3.
4.
5.
6.
7.
8.
9:
10.
11.
12. XXX XXX

©2001-2018 National As

ion of Insurance Commissioners

P/PCell




ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

OVERFLOW PAGE FOR WRITE-INS

©2001-2018 National AsS§@ation of Insurance Commissioners 9
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ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

SUMMARY INVESTMENT SCHEDULE

NOT APPLICABLE TO PROTECTED CELL K

©2001-2018 National AsS§@ation of Insurance Commissioners SI01

Summary Investment



ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

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, Column 6)

2.2 Additional investment made after acquisition (Part 2, Column 9)
3. Current year change in encumbrances:

3.1 Totals, Part 1, Column 13

3.2 Totals, Part 3, Column 11

4. Total gain (loss) on disposals, Part 3, Column 18

Deduct amounts received on disposals, Part 3, Column 15

6.  Total foreign exchange change in book/adjusted carrying value:
6.1  Totals, Part 1, Column 15
6.2 Totals, Part 3, Column 13
7.  Deduct current year’s other-than-temporary impairment recognized:
7.1  Totals, Part 1, Column 12
7.2 Totals, Part 3, Column 10

8. Deduct current year’s depreciation:

8.1 Totals, Part 1, Column 11 ’

8.2 Totals, Part 3, Column 9.

9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10.  Deduct total dmitted

11.  Statement value at end of current period (Line 9 minus Line 10).

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prior year
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 7)
2.2 Additional i made after acquisition (Part 2, Column 8)
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 12
3.2 Totals, Part 3, Column 11

4. Accrual of di
Unrealized valuation i d
5.1 Totals, Part 1, Column 9

5.2 Totals, Part 3, Column 8

Total gain (loss) on disposals, Part 3, Column 18

Deduct amounts received on disposals, Part 3, Column 15

Deduct amortization of premium and mortgage interest points and commitment f¢

P e N e

Total foreign exchange change in book value/recorded investment excluding accrued
9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

10.  Deduct current year’s other-than-temporary impairment recognized:
10.1 Totals, Part 1, Column 11
10.2 Totals, Part 3, Column 10

11.  Book value/recorded investment excluding accrued interest at eg ines 1 +2E3+4+546-T-849-10) o saaicnnsspmpsimaiisessnsnsin

12. Total valuation allowance..........c..cccuevverceresrensecsressocsefrsecrinned
13.  Subtotal (Line 11 plus Line 12)....ccccverimininrinirnnnnns
14.  Deduct total dmitted

15.  Statement value of mortgages owned at end of current period 3 minus Line 14)

©2001-2018 National As! ion of Insurance Commissioners S102 Summary Investment



ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

¥ e N

11.
12.

&N

® R e

©2001-2018 National As

SCHEDULE BA — VERIFICATION BETWEEN YEARS
Other Long-Term Invested Assets

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

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8).

2.2 Additional i made after isition (Part 2, Column 9)

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16

3.2 Totals, Part 3, Column 12

Accrual of discount

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13

5.2 Totals, Part 3, Column 9

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, Column 17

9.2 Totals, Part 3, Column 14
Deduct current year’s other-than-temporary i
10.1  Totals, Part 1, Column 15

102 Totals, Part 3, Column 11

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

Deduct total itted amounts

Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year

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

Accrual of discount

Unrealized valuation increase (decrease):

4.1 Part 1, Column 12

4.2 Part 2, Section 1, Column 15

4.3 Part 2, Section 2, Column 13

4.4 Part4, Column 11

Total gain (loss) on disposals, Part 4, Column 19

Deduction consideration for bonds and stocks disposed of, Part 4, Column 7.

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, Column 15
8.2 Part 2, Section 1, Column 19

8.3 Part 2, Section 2, Column 16

8.4 Part4, Column 15

Deduct current year's other-than-temporary i
9.1 Part I, Column 14

9.2 Part 2, Section 1, Column 17

9.3 Part 2, Section 2, Column 14

9.4  Part 4, Column 13

Total i income ized as a result of

Deduct total imitted amounts

Statement value at end of current period (Line 11 minus Line 1

ion of Insurance Commissioners

S103

Summary Investment



ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

SCHEDULE D — SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Fair Actual Par Value
Description Carrying Value Value Cost of Bonds
BONDS
1. United States
Governments (including all obligations 2. Canada.........
guaranteed by governments) 3. Other Countries ..
4.  Totals
U.S. States, Territories and Possessions (direct
and guaranteed) 5. Totals
U.S. Political Subdivisions of States, Territories
and Possessions (direct and guaranteed) 6. Totals
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
Industrial and Miscellaneous, SVO Identified g g’:{llt:c‘liasmes
Funds, Bank Loans and Hybrid Securities . Z
(unaffiliated) 10.  Other Countries ..
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds
PREFERRED STOCKS
14.  United States
. . . 15. Canada..
Industrial and Miscellaneous (unaffiliated) 16, Other Countrics .
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS
20. United States
Industrial and Miscellancous (unaffiliated) 21, Canada.......
22.  Other Countries ..
23.  Totals
Parent, Subsidiaries and Affiliates 24. Totals
25. Total C Stocks
26. Total Stocks
27. Total Bonds and Stocks
4
©2001-2018 National AsS¢@ation of Insurance Commissioners S104 Summary Investment
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ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

10.
11.

32

33
4.1
42

©2001-2018 National As:

SCHEDULE DB — PART A — VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)
Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open,
Section 1, Column 12
22 Current year paid/(consideration received) at time of acquisition, terminated,
Section 2, Column 14
Unrealized valuation increase/(decrease):
3.1 Section 1, Column 17
32 Section 2, Column 19
Total gain (loss) on termination recognized, Section 2, Column 22
Considerations received/(paid) on terminations, Section 2, Column 15
Amortization:
6.1 Section 1, Column 19
6.2 Section 2, Column 21
Adjustment to the book/adjusted carrying value of hedged item:
71 Section 1, Column 20
72 Section 2, Column 23
Total foreign exchange change in book/adjusted carrying value:
8.1 Section 1, Column 18 ’
8.2 Section 2, Column 20
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6+7+8)
Deduct nonadmitted assets
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE DB — PART B — VERIFICATION BETWEEN YEARS

Futures Contracts

Book/adjusted carrying value, December 31 of prior year (Line 6, prior year)

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote — Cumulative Cash Change Qumn S
Add:

Change in variation margin on open contracts — Highly effective hedges:

3.11  Section 1, Column 15, current year minus

3.12  Section 1, Column 15, prior year

Change in the variation margin on open contracts — All other:

3.13  Section 1, Column 18, current year minus

3.14  Section 1, Column 18, prior year
Add:

Change in adjustment to basis of hedged item:
321  Section 1, Column 17, current year to date minus.............ccccueueees

322 Section 1, Column 17, prior year

Change in amount recognized

3.23  Section 1, Column 19, current year to date minus..........c.ccccceceueueecnieenas

3.24  Section 1, Column 19, prior year
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the

Less:
421  Amount used to adjust basis of hedged ¥
422 Amount recognized (Section 2, Column oo .o
Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contractipterminated in prior

5.1 Total gain (loss) recognized for

52 Total gain (loss) adjusted into

ion of Insurance Commissioners SIl1 Summary Investment
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ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

S W

©2001-2018 National As!

SCHEDULE DB - VERIFICATION

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

Part A, Section 1, Column 14

Book/Adjusted Carrying Value Check

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote — Total Ending Cash Balance

Total (Line 1 plus Line 2)

Part D, Section 1, Column 5

Part D, Section 1, Column 6

Total (Line 3 minus Line 4 minus Line 5)

Part A, Section 1, Column 16

Fair Value Check

Part B, Section 1, Column 13

Total (Line 7 plus Line 8)

Part D, Section 1, Column §

Part D, Section 1, Column 9

Total (Line 9 minus Line 10 minus Line 11)

Part A, Section 1, Column 21

Potential Expos

Part B, Section 1, Column 20

Part D, Section 1, Column 11

Total (Lines 13 plus Line 14 minus Line 15)

ion of Insurance Commissioners

SI14

4

R
2

eck

Summary Investment



ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

SCHEDULE E — PART 2 — VERIFICATION BETWEEN YEARS

(Cash Equivalents)

Total

Bonds

3
Money Market
Mutual Funds

Other (a)

00 2 Oy v R Wk

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

Cost of cash equivalents acquired
Accrual of di

Unrealized valuation i (d )

Total gain (loss) on disposal

Deduct consideration received on di.

P

Deduct amortization of p

Total foreign exchange change in book/adjusted carrying value

q

Deduct current year’s other-than-temporary impairment r

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........

Deduct total dmitted

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

(a) Indicate the category of such investments, for example, joint ventures, transportation

©2001-2018 National As

ion of Insurance Commissioners SIS

Summary Investment
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ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

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 1
NAIC
Designation and
Administrative
CUSIP Symbol/Market Book/Adjusted
Identification Description Code Indicator Fair Value Carrying Value Maturity Date

9999999 Totals

General Interrogatories:

1. Total activity for the year Fair Value  § ..o Book/Adjusted Carrying Value  $ ....ccccovvvinnncene
2. Average balance for the year irValue  $ oo Book/Adjusted Carrying Value § ......c.cccooeovvvinneaes
3. Reinvested securities lending col! book7ddjusted carrying value included in this schedule by NAIC designation:

NAIC 1§ i IC2§ AIC3 § ; NAIC4S§ ; NAICSS ; NAIC6$ .
©2001-2018 National As: ion of Insurance Commissioners E24
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ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

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 and
Administrative
CusIP Symbol/Market Book/Adjusted
Identification Description Code Indicator Fair Value Carrying Value Maturity Date

9999999 Totals

General Interrogatories:

1. Total activity for the year Fair Value  $ ..o Book/Adjusted Carrying Value $ .....cccccccvvivcnnenne
2. Average balance for the year ir Value  § .o Book/Adjusted Carrying Value $ .....cccccocvvvcunenne

©2001-2018 National As:

ion of Insurance Commissioners E25 Investment



ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

SCHEDULE E — PART 1 - CASH

1 2 3 4 5 6 T
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31
Depository Code Interest During Year of Current Year Balance -
OPEN DEPOSITORIES
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
0199998  Deposits in... ....depositories that do not exceed
the allowable limit in any one depository (See
Instructions)-open deposItories ...........cceeueccueueueunae XXX
0199999 Totals — Open DepoSitories ........cooururwerureniecrnrrcerinnnns XXX
SUSPENDED DEPOSITORIES
0299998 Deposits in  ....ococeeeee depositories that do not
exceed the allowable limit in any one depository
(See Instructions)-suspended depositories..................
0299999  Totals — Suspended Depositories .........c.ocvweurvicurenens XXX
0399999 Total Cash on Deposit XXX
0499999  Cash in Company’s Office ........cccovrurveircnegicny XXX XXX XXX
0599999 Total Cash XXX
TOTALS OF DEPOSITORY BAL ST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January......... 4. April 7. July 10. October.........
2. February....... 5. May SLAUGUSE s | susvissms 11. November.....
3. March 6.) 9. September 12. December

©2001-2018 National As:

ion of Insurance Commissioners
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ANNUAL STATEMENT FOR THE YEAR 2018 OF THE PROTECTED CELL OF THE

SCHEDULE E — PART 3 - SPECIAL DEPOSITS

1 2 Deposits For
the Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama
2. Alaska
3. Arizona
4. Arkansas
5. California
6.  Colorado
7.  Connecticut
8. Delaware
9. District of Columbia
10.  Florida
11.  Georgia
12.  Hawaii
13.  Idaho
14.  Illinois
15. Indiana
16. Iowa
17. Kansa
18.  Kentucky.
19.  Louisi
20. Maine
21.  Marylan
22. M husetts
23.  Michi
24. Mi
25.  Mississippi
26. Missouri
27. M
28. Nebraska
29. Nevada
30. New Hampshire
31.  New Jersey.
32.  New Mexico
33.  New York
34.  North Carolina
35.  North Dakota
36. Ohio
37. Oklahoma
38. Oregon
39. Pennsylvania

40. Rhode Island
41.  South Carolina
42.  South Dakota

43. T

44.  Texas

45.  Utah

46. Vermont

47. Virginia

48.  Washi

49. West Virginia
50. Wi i

51.  Wyoming

52. American Samoa
53.  Guam

54.  Puerto Rico
55.  US Virgin Islands
56.  Northern Mariana Islands...........
57. Canada
58.  Aggregate Alien and Other.
59. Total

DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Sum of remaining write-ins for Line
58 from overflow page .........coccevnnee
5899. Totals (Lines 5801 — 5803 + 5898)
(Line 58 above) XXX

©2001-2018 National As: ion of Insurance Commissioners E28 Investment
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