Column 24

Column 25

Column 26

Issuer

Issuer Definition:

The name of the legal entity that develops, registers and sells securities for the purpose of
financing its operations and may be domestic or foreign govemments, corporations or investment
trusts. The issuer is legally responsible for the obligations of the issue and for reporting financial
conditions, material developments and any other operational activities as required by the
regulations of their jurisdictions.

Issue

6% Senior 2018
7% Subordinated Debentur¢

Do notreport ticker symbols, either intcma@

Issue information provides detaiﬁfi a s t¢ the type of security being reported (e.g., coupon,
description of security, etc.). Balas a a sof what could be provided butadditionalinformation
a he l'ity.

should be provided asapprg

The reporting entity is encouraged to use the following sources: Q

Bloomberg
Interactive Data Corporation (IDC) ® O
Thomson Reuters \
S&P/CUSIP \

Name used in either the relevant SEC filing or legal docum tion for the transaction. Issuer
is the name of the legal entity that can be found on urgents such as SEC Form 424B2,
Note Agreements, Prospectuses and Indentgresfa: ate. The name used should be as
complete and detailed as possible to engfple & ifferentiate the legal entity issuing the
security from anotherlegal entity with a si

3% NY Housing ority Debenture 2035

The reporting entitygmgen ged to use the following sources:

Intera®Qe Data Corporation (IDC)
Thomson Reuters
USIP

escriptions used in either the relevant SEC filing or legal documentation for the transaction.

otreport ticker symbols, either internal or otherwise. Include tranche information.

ISIN Identification

The International Securities Identification Numbering (ISIN) system is an internationalstandard set up
by the International Organization for Standardization (ISO). It is used for numbering specific
securities, such as stocks, bonds, options and futures. ISIN numbers are administered by a National
Numbering Agency (NNA) in each of their respective countries, and they work just like serial numbers
for those securities. Record the ISIN number only if no valid CUSIP, CINS or PPN exists to report in
Column 1.
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SCHEDULE D — PART §

LONG-TERM BONDS AND STOCKS A IRED DURING THE YEAR AND FULLY DISPOSED OF
DURIN RRENT YEAR

This schedule should include a detailed listing of all securities that were both purchased/acquired and sold/disposed of during
the current reporting year (amounts purchased and sold during the current reporting year are also reported in subtotals in
Schedule D, Parts 3 and 4).

Reporting entities should track information separately forsecurities purchased in different lots ratherthan using some type of
averaging for the issue in aggregate. Thus, this schedule should only be used when an entire lot of rity has been
purchased and sold during the current reporting year (even when different lots of the same security stiihxist ofighe reporting
entity’s books).

As with Schedule D, Parts 3 and 4, this schedule should not be used for a transaction unf¥ss it @ e cost basis of the
securities. Thus, it should not be used for allocations of TBAs to specific pools subsequgnt it1 ording in Schedule D,
Part 3 or other situations such as CUSIP numberchanges. K

Bonds, preferred stocks and common stocks are to be grouped separately, showing subtot reach category. Bondsshould
be grouped and arranged alphabetically as described in the instructions for Sche D, P21?¥ 1. (Securities included in U.S.
States, Territories and Possessions; U.S. Political Subdivisions of State : i Possessions; and U.S. Special
Revenue and Special Assessment Obligations and all Non-Guaranteet s of Agencies and Authorities of

Governments and Their Political Subdivisions should be listed with a sta b in the column provided for electronic
data capture).

Bond Mutual Funds — as Identified by the SVO and Excha r Funds — as Identified by the SVO that are
described in the Investment Schedules General Instructions are fo Sl ed in SVO Identified Funds.

If a reporting entity has any detail lines reported for anpof t oving required categories or subcategories, it shall report
the subtotal amount of the corresponding category or sub 0 th the specified subtotal line number appearing in the
same mannerand location as the pre-printed totalo ta number:

NOTE: See the Investment Schedules Genera tions for the following:

e Category definitions bonds and stocks.

e Foreign column ¢ 1
C Line Number
Bonds:
0599999
1099999
.. 1799999
2499999

nue and Special Assessment Obligations and all Non-Guaranteed Obligations

of Ageliljics and Authorities of Governments and Their Political Subdivisions 3199999

Industrial ahd Miscellaneous (Unaffiliated)........cccceeirerereesiensieeesssessss e sessssssesssssesssssesssssssssesssssessssssssessssesess 3 899999
Hybrid SECUTITIES ....cvvvireviiiiiiiiieicseisseeresssss s sssens bbb bbb bbbt 4899999
Parent, Subsidiaries and Affiliates......coovvieiciiiriisininnes e bbb seberens v 3599999
SVIO Tdentified FUNAS w.rsoarasmmssimmssvsmsmemssmnvassssamss s ossssmms £33 5 oS58 VS S oSS A e T e s 8099999
Unaffiliated Bank Loans............... et b et h bt h bbbt bt R b bRt bbb bbb n bbbt it 8299999
SOOI SUB OTi A8 wssrymvssirmrasmassmoessemsssss sy e e s e s s s s e e T S e R TP oe 992998
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Preferred Stocks:

Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred .......ooovvcvveccenieniiennnen .8499999
Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred .........ccocevieivciciiincrenennicnierinsienns 8599999
Parent, Subsidiaries and Affiliates Perpetual Preferred ... esssesessssssssenns 8699999
Parent, Subsidiaries and Affiliates Redeemable Preferred ... eeceeeeeeeeeeeeeeemeeceeeesseeses e s sese e s senensaseen 8799999
Subtofals—TFreferted StokS s nommmerommmormm s myme oo oy e s s S S S S .8999998

Common Stocks:

Industrial and Miscellaneous (Unaffiliated) Publicly Traded 9099999

Industrial and Miscellaneous (Unaffiliated) Other....................... .....9199999
Parent, Subsidiaries and Affiliates Publicly Traded................. oo W o 9299399
Parent, Subsidiaries and Affiliates Other.......coecvvininnnee 9399999
MUtual FUNAS. ..ot see s ensassenssesensenens 9499999
Unitt InFestinent TIsts. s ssomns o 9599999
Closed-Erd Bunid s o anmm s s s sy . rerersenenesee 9699999
Subtofals—Common, Sfoeks:w usmmmsanmmumumers smmmimmsmransmmg N .9799998
Subtotals — Preferred and Common StOCKS.......c.cceeereesrereereresesereesessesesseses SlBacse oo hbseesssssessssesssesassssssssssssessens 9899999

...... veeeenn- 9999999

‘U

Only those bonds and certificates of deposit with maturity at time of (N‘n excess of one year are to be included.
Include repoolings of mortgage-backed/asset-backed securitie Sogiantizdtion/megatization of FHLMC or FNMA
mortgage-backed securities). Refer to SSAP No. 43R—Loan-Ba uctured Securities for accounting guidance.
Exclude cash equivalents as described in SS4P No. 2R—Cash, lents, Drafts, and Short-Term Investments with
original maturities of three months or less. *

A bond acquisition or disposal is recorded on the t a 0
placement bonds, use the funding date.

settlement date, except for the acquisition of private

Column 1 = CUSIP Identification

CUSIP numbers urchased publicly issued securities are available from the broker’s

ificate. For private placement securities, the NAIC has created a special

% be assigned by the Standard & Poor’s CUSIP Bureau. For foreign securities,
is 4 ed by the Standard & Poor’s CUSIP Bureau: www.cusip.com/cusip/index.htm.

use a CINS

If n lid CUSIP, CINS or PPN number exists, then report a valid ISIN (Column 26) security number.
The field should be zero-filled.
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Column 2

Column 3

Column4

Column 5

Column 6

Column 7

Description

Give a description of all bonds and preferred and common stocks, including location of all banks, trust
and miscellaneous companies. As appropriate, the reporting entity is encouraged to include data
consistent with that reported in Column 24, Issuer and Column 25, Issue. This does not preclude the
company from including additional detail to provide a complete and accurate description.
Abbreviations may be used asneeded.

For SVO Identified Funds (Bond MutualFunds and Exchange Traded Funds), enter complete name of
the fund. As appropriate, the reporting entity is encouraged to include data consistent with that
reported for Column 24, Issuer.

ices that have a
that are financially
me of the banking
amination Council

For Certificate of Deposit Account Registry Service (CDARs) or other simd
maturity of greater than one year, individually list the various banking ing
responsible for honoring certificates of deposit. As appropriate, the@®ame
institutions should follow from the registry of the Federal Financjgl
(FFIEC) (www.ffiec.gov/nicpubweb/nicweb/SearchForm.aspx).

S

tIe

For CDOs (Collateralized Debt Obligations) or CLOs (Collateralize an Obligations), indicate what
the CDO/CLO collateral is, such as high-yield bonds, corpora ang) cte. If the collateral is of mixed
type, indicate “Mix,” in addition to the largest typeof e mix. If the collateral is derived
synthetically, indicate “synthetic.” ®

Insert the appropriate code in the co]umn&&he list provided in the Investment Schedules

Foreign

General Instructions.

Date Acquired L 4 %

For public placements use tygfic n ttlement date. For private placements, use funding date.
Reporting entities may to > each issue of bonds or stocks acquired at public offerings on
more than onedate and inse last acquisition.

For SVO Identified Fugds (Bond*Mutual Funds and Exchange Traded Funds), enter date of last
purchase.

Name of Vendo

The items to each issue of bondsand stocks acquired at public offerings may be totaled
in oneline an word “various” inserted.

Disp ate

placements use trade date, not settlement date. For private placements, use funding date.
! entities may totalon one line each issue of bonds or stocks disposed of at public offerings on
an one date and insert the date of last disposal.

For SVO Identified Funds (Bond Mutual Funds and Exchange Traded Funds), enter date of last
disposal.

Name of Purchaser

If matured or called under redemption option, so state and give price at which called.
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Column9

Column 10

Column11

Column 13

Column 1

Actual Cost

This is the recorded cost of an investment that was purchased during the current reporting year and
sold during the current reporting year.

Include: Cost of acquiring the bond or stock, including broker’s commission and other
related fees to the extent they do not exceed the fair value at the date of
acquisition.

Exclude: Accrued interest and dividends.

All other costs, including internal costs or costs paid to@y aff d reporting

1

entity related to origination, purchase or commitme hase bonds, are
charged to expense when incurred.

L 4

For a bond received as a property dividend or capital contributi t al recognized value.
See SSAP No. 26 R—Bonds for guidance.

Consideration

Include: In the determination of this amo e er’s commission and incidental

expenses of effecting de]iveg.

Exclude: Accrued interest and divide

For SVO Identified Funds (Bond Mutual F

xchange Traded Funds), enter price received at
sale, usually the numberof shares sold times i

rice per share.
Book /Adjusted Carrying Value atdis

amount (adjusted for other-than-temporary impairments
wstock and for each preferred stock that is not amortizable and
Al-temporary impairments recognized) at disposal date for each
emable preferred stock thatis amortizable.

This should equal the Actua
recognized) for each specif
Amortized Cost (adjusted 10
specific bond and foreach spec

Deduct: direct write-down for a decline in the fair value of a bond that is
oligr-than-temporary.

Exclude: rued interest.

Current Year’s ortization)/Accretion

This unt should equal the current reporting year’s amortization of premium or accrual of discount
wthe saldate. The accrual of discount amounts in this column are to be reported as increases

nent income in the Exhibit of Net Investment Income, while the amortization of premium
are to be reported asdecreasesto investment income.

ent Year’s Other-Than-Temporary Impairment Recognized

If the security has suffered an “other-than-temporary impairment,” this column should contain the
amount of the direct write-down recognized. The amounts in this column are to be reported as realized
capitallosses in the Exhibit of Capital Gains/(Losses) and in the calculation of Net Income.
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Column 15

Column 16

Column 17

Column 18

Column 19

TotalChange in Book/Adjusted Carrying Value
This column should equal the net of:

Unrealized Valuation Increase/(Decrease)
plus Current Year’s (Amortization)/Accretion
minus Current Year’s Other-Than-Temporary Impairment Recognized.

This amount, plus any foreign exchange adjustment related to these amounts (reported in the Total
Foreign Exchange Change in Book/Adjusted Carrying Value column), should represent the difference
between the current reporting year’s Book/Adjusted Carrying Value at Di ate and the
security’s Actual Cost (adjusted forany other-than-temporary impairment reco d).

TotalForeign Exchange Change in Book/Adjusted Carrying Value

e, atgpu essary to reverse the
security was owned by

rded in previous year(s).

The total foreign exchange change for a specific security will be
net effect of unrealized foreign exchange gains (losses) recogniz
the company. Thisincludes the reversal of unrealized increase (defjgea

The amounts reported in this column should be included a unrc¢atized foreign exchange capital
gain (loss) in the Capitaland Surplus Account (Page

Foreign Exchange Gain (Loss) On Disposal

L 4
Report the foreign exchange gain or loss ondis &\
Realized Gain (Loss) on Disposal

This should be the difference befpvee sideration column amount and the Book/Adjusted
Carrying Value at Disposal Date, udi y portion that is attributable to foreign exchange
differences.

ntpenalty and/oracceleration fee; the amount of realized gain (loss) reported
lue of the investment (Column 8) less the BACV at the Disposal Date

result ofa prepa
is equal to the Pa
(Column 11

deration received is less than par:
securities Sold, redeemed or otherwise disposed of, the amount of investment income and
réegized gain reported shall be calculated in accordance with SSAP No. 26R—Bonds.

@ (Loss) On Disposal

esum of Column 17, foreign exchange gain or (loss), and Column 18, realized gain or (loss).
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Column 20

Interestand Dividends Received During Year
For Mutual Funds (including Bond Mutual Funds — as Identified by the SVO and Exchange Traded
Funds — as Identified by the SVO), enter the amount of distributions received in cash or reinvested in

additionalshares.

Include: The proportionate share of investment income directly related to the securities
reported in this schedule.

Report amounts net of foreign withholding tax.

Bonds called where consideration received exceeds par:

tment income as a
gltincomereported
¢ of the investment

For securities sold, redeemed or otherwise disposed of, which genergle
result of a prepayment penalty and/oracceleration fee, the amouft of il
is equal to the total consideration received (Column 10) |
(Column 8).

Bondscalled where consideration received is less than par: J
For securities sold, redeemed or otherwise disp, unt of investment income and

0sed
realized gain reported shall be calculated in agSAP No. 26 R—Bonds.
** Columns 22 through 26 will be electronic only. ** \

Column 22

Column 23

State Abbreviation \&
Applies to: o %

U.S. States, Ter sessions

Inclu@
(e.g,

7 te state abbreviation for the state where the security is issued
issouri).

U.S. Poligtial Subdivisions of States, Territories and Possessions

U appropriate state abbreviation forthe state where the security is issued.

.S. I Revenue, Special Assessments Obligations and all Non-Guaranteed
wations of Agencies and Authorities of Governments and Their Political Subdivisions

Include appropriate state abbreviation forthe state where the security is issued.
Use “US” for federal agency issues.

ity Identifier (LEI)

ide the 20-character Legal Entity Identifier (LEI) for any issuer as assigned by a designated Local
erating Unit. Ifno LEI numberhasbeen assigned, leave blank.
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Column24 - Issuer
Issuer Definition:
The name of the legal entity that develops, registers and sells securities for the purpose of
financing its operations and may be domestic or foreign governments, corporations or investment
trusts. The issuer is legally responsible for the obligations of the issue and for reporting financial

conditions, material developments and any other operational activities as required by the
regulations of their jurisdictions

The reporting entity is encouraged to use the following sources:
e Bloomberg
e Interactive Data Corporation (IDC) 'S O
e Thomson Reuters \
e S&P/CUSIP
e Name used in either the relevant SEC filing or legal docum tion for the transaction. Issuer
u
D T'

is the name of the legal entity that can be found on nts such as SEC Form 424B2,
Note Agreements, Prospectuses and Indent |E ate. The name used should be as

complete and detailed as possible to enghle © ifferentiate the legal entity issuing the
Do notreport ticker symbols, either interna t “}
Column 25 I Issue

security from anotherlegal entity with a si
Issue information provides detai&l a s tg the type of security being reported (e.g., coupon,
description of security, etc.). Balas a a sof what could be provided butadditional information
he rity

should be provided asappro

6% Senior 2018
7% Subordinated Debenturé
3% NY Housing ority Debenture 2035

The reporting entitymmen ged to use the following sources:

L ]
e Interatie Data Corporation (IDC)
Thomson Reuters
USIP

escriptions used in either the relevant SEC filing or legal documentation forthe transaction.
otreport ticker symbols, either internal or otherwise. Include tranche information.
Column 26 ISIN Identification

The International Securities Identification Numbering (ISIN) system is an internationalstandard set up
by the International Organization for Standardization (ISO). It is used for numbering specific
securities, such as stocks, bonds, options and futures. ISIN numbers are administered by a National
Numbering Agency (NNA) in each of their respective countries, and they work just like serial numbers
for those securities. Record the ISIN number only if no valid CUSIP, CINS or PPN exists to report in
Column 1.
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HEDULE D — PART 6 — SECTION 1

VALUATION OF SHARES OF SUBSIDIARY NTROLLED OR AFFILIATED MPANIE

If a reporting entity has any common stock or preferred stock reported for any of the following required categories or
subcategories, it shall report the subtotal amount of the corresponding category or subcategory, with the specified subtotal
line numberappearingin the same mannerand location asthe pre-printed totalor grand totalline and number:

Preferred Stocks:

Category Line Number

| L00 S (| SEER— 0199999
U.S. Property & Casualty InSurer........c.ocoeeveereereeneennne ceverereenenn 0299999
U.S. Life INSUTET.....cciueererecrceceresiccereseecreeeesenenne 0399999
U.S. Health ENHILY # ..covuieierieririnincisiessissessississsessssssssssss st sssssssssssssasssssassassas 0499999
Alien TOSUTET s m s ' 0599999
Non-Insurer Which Controls Insurer................. 0699999
*Investment SubSIdiary....cc.ccoeeeererereieniennns 0799999
Othét ATFATEE: .oy 0899999
Subtotals — Preferred STOCKS ..ot ..0999999
Common Stocks:
Parent .....ccceveevereereeeceeeesenseseassenans 1099999
U.S. Property & Casualty INSUIET .......coovrvriivereninecrsrenriens 1 e8RS R AR AR AT AR AR RS R A AR AR ARAE SRR 1199999
L B - 1 T I T ——— 1299999
LS. Health Britifydh s ‘ 1399999
Alien Ingurer: e assumenmsmmn s 1499999
Non-Insurer Which Controls Insurer 1599999
*Investment SUbSIAIATY ..oooovevveriirricicreniins 1699999
Other Affiliates.......ccoovveervererereeennnns .. 1799999
Subtotals — Common Stocks........... .1899999
Totals — Preferred and Common Stocks.. . S ceocveeeeceireeeeicr e seeeeseseseescssaenns ettt ettt 1999999
# - Includein this category ea ities that file the Health Risk-Based Capital formula.
*NOTE: Inv nt Subsidiary shall mean any subsidiary, other than a holding company, engaged or organized

prim in the ownership and management of investments for the reporting entity. An investment
E notinclude any brokerdealer or a money management fund managing funds other than
e parent company. The following criteria are applicable:

5% or more of the investment subsidiary’s assets would qualify asadmitted assets;

2. The investment subsidiary’s totalliabilities are 5% or less of totalassets;

3L Combining the pro-rata ownership shares of the assets of all the investment subsidiaries with the
owning reporting entity’s assets does not violate any state requirements conceming
diversification of investments or limitations on investmentsin a single entity; and

4. The investment subsidiary’s book/adjusted carrying value does not exceed the imputed value on
a statutory accounting basis. If the book/adjusted carrying value does exceed the imputed
statutory value, the reporting entity may either nonadmit the excess or categorize such
subsidiary in the “All Other Affiliates” category.
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Column 1

Column 2

Column 3

Column 4

Column 5

CUSIP Identification

CUSIP numbers for all purchased publicly issued securities are available from the broker’s
confirmation or the certificate. For private placement securities, the NAIC has created a special
number called a PPN to be assigned by the Standard & Poor’s CUSIP Bureau. For foreign securities,
use a CINS thatis assigned by the Standard & Poor’s CUSIP Bureau: www.cusip.com/cusip/index.htm.

If no valid CUSIP, CINS or PPN number exists, then report a valid ISIN (Column 16) security number.
The CUSIP field should be zero-filled.

Description

A) company, as
am¢as provided for

List the preferred and common stocks for each subsidiary, controlled or affili
defined in the General section of these instructions. The description should
Schedule D, Part2, Sections 1 and 2.

Foreign \

Insert the appropriate code in the column based on the list provijled in the Investment Schedules
General Instructions.

NAIC Company Code

Ifnot applicable, the NAIC Company Code field \ -filled.

ID Number

Enter one of the following as appropu
Schedule F (Property and Title) ofpSch
more information on these identifica

tii¥entity being reported on the schedule. See the
ife, Health and Fraternal) General Instructions for

(FEIN)
(AIIN)  *
(CRIN) *

*  AIINs or CRiNs are only reported if the entity is a reinsurer that has had an AIIN or
igned or should have one assigned due to transactions being reported on
sopedty and Title) or Schedule S (Life, Health and Fraternal) of another

Ifnot applica rthe entity, leave blank.

N
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Column 6

Column 7

Column 8

NAIC Valuation Method

Include the NAIC valuation method as detailed SSAP No. 97—Subsidiary, Controlled and Affiliated
Entities.

Use the following codes to indicate a specific valuation method:

CODE Valuation Method
8a Market Value

8bi Investmentin U.S. Insurance Company SCAs
8bii Investments in Non-Insurance SCA Entities Statutory Basis
8biit

Investments in Non-Insurance SCA Entities GAAP Basi

8biv Investmentsin Foreign Insurance Company SCAEn("\
Any NAIC Valuation Method which has not been approved by & a SUB 1 or SUB 2 form
with the NAIC SCA Group and which is entered by the reportin ity er its own judgment shall
have the letter “Z” appended to the method designation.

Do Insurer’s Assets Include Intangible Assets Conn Iding of Such Company’s Stock?

L 4
State whether the assets shown by the reporting e in atement include, through the carrying
value of stock of the SCA company valued ert P No. 97—Subsidiary, Controlled and
Affiliated Entities, intangible assets arising %m: ase of such stock by the reporting entity or
the purchase by the SCA Company of th k

Company. Forpurposes of this question,
the purchase price over the tangihle ng{ w:

represented by such shares as recordgl. 1
company whose stock was pugg ad.

(e a lower-tier company controlled by the SCA
gib etsat purchase shall be defined asthe excess of
otal assets less intangible assets and total Labilities)
ely prior to the date of purchase, on the books of the

admitted or nonadm]j
intangible assets that
lower-tier compapg

d. The intangible assets shown for the SCA Company should include any
included in the SCA Company’s carrying value of the stock of one or more
d by the SCA Company. In all cases, the current intangible assets equal
rchase, as defined above, minus any write-off thereof between the date of
tdate.Ifany portion of the totalamount of intangible assetsis required to be
A companies combined in accordance with SSAP No. 97—Investments in
ed and Affiliated Entities and SSAP No. 68—Business Combinations and Goodwill

purchase a
nonadmitt
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Column 10 - Nonadmitted Amount

Provide the amount nonadmitted, if any, included in Column 2 ofthe Asset page.

Column 11 - Stock of Such Company Owned by Insurer on Statement Date Numberof Shares and
Column 12 - Stock of Such Company Owned by Insurer on Statement Date % of Outstanding

State the number of shares of stock of the SCA Company owned by the reporting entity on the
statement date and the percent owned of the outstandingshares of the same class.

** Column 13 through 16 will be electronic only. **

Columnl3 - Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier (LEI) for any issuer®s as @
Operating Unit. Ifno LEI numberhasbeen assigned, leave blank. \
Column 14 - Issuer 0\

a designated Local

Issuer Definition:

The name of the legal entity that develo$, 2 aad sells securities for the purpose of
financing its operations and may be domesti

oxfoltign golernments, corporations or investment
trusts. The issuer is legally responsible for th tiowy of the issue and for reporting financial
conditions, material developments apd oth perational activities as required by the
regulations of their jurisdictions

hérvi

Do notreport ticker symbols, either inte

<
The issuer information should be thcw ided for Schedule D, Part 2, Sections | and 2.

S€.

Columnls - Issue
Issue information provides det asto the type of security being reported.

Do notreport ticker s ols, either internal or otherwise.
The issue info be the sameasprovided for Schedule D, Part 2, Sections 1 and 2.

Column 16 -

curities Identification Numbering (ISIN) system is an internationalstandard set up
ternational Organization for Standardization (ISO). It is used for numbering specific
as stocks, bonds, options and futures. ISIN numbers are administered by a National
g Agency (NNA) in each of their respective countries, and they work just like serial numbers
¢'securities. Record the ISIN number only if no valid CUSIP, CINS or PPN exists to report in
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HEDULE D — PART 6 — SECTION 2

If a reporting entity has any common or preferred stocks reported for any of the following required categories or
subcategories, it shall report the subtotal amount of the corresponding category or subcategory, with the specified subtotal
line numberappearingin the same mannerand location as the pre-printed totalor grand totalline and number:

Category Line Number

..0199999
0299999
0399999

Preferred Stocks ... e bbb bbb eassrerens
COMMON STOCKS cuiiuiiiieeiersesesesesssessessessessesessesseseeseesesssessessesssssnsns

Column2 - Name of Lower-Tier Company 0
List each company that is controlled by an SCA Compag of holding a controlling block of
the outstanding stock, either directly or through oncQy ervening companies that are also so
controlled. Do not include companiesthatare the ves (“Ompanies listed in Section 1.

Column 3 - Name of Company Listed in Section 1 Which Cofgftols Lo@er-Tier Company
If more than one SCA Company controls t ~tier company, list each SCA Company and
complete Columns 4 through 6 separate h.

&

Column4 - Total Amount of Intangible Assets Iv&d' ount Shown in Column 8, Section 1

As explained in the instruc jon 1, this amount is based on the intangible assets at purchase

educed by any subsequent write-off. The reporting entity also
bases the amount shown on the 1onate ownership of the lower-tier company.

Column 5 - Stock in Lower-Tier pany Owned Indirectly by Insurer on Statement Date Numberof Shares and
Column 6 - Stock in Lower-Tier ny Owned Indirectly by Insurer on Statement Date % of Outstanding

(e proportionate ownership by the reporting entity through the particular SCA
Company.

*%* Column 7 will be elecigopic only.

Column 7 — ity Identifier (LEI)

Pthe 20-character Legal Entity Identifier (LEI) for any issuer as assigned by a designated Local
ting Unit. Ifno LEI numberhasbeen assigned, leave blank.
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SCHEDULE DA — PART 1

SHORT-TERM INVESTMENTS OWNED DECEMBER 31 OF CURRENT YEAR

Include all investments whose maturities (or repurchase dates under repurchase agreement) at the time of acquisition were
one year or less except those defined as cash or cash equivalents in accordance with SSAP No. 2R—Cash, Cash Equivalents,
Drafts and Short-Term Investments. All short-term investments owned at Dec. 31 of current year should be separated into
bonds, mortgage loans, other short-term invested assets and investments in parent, subsidiaries and affiliates. Within each
category, investments should be arranged alphabetically.

Refer to SSAP No. 23—Foreign Currency Transactions and Translations for accounting guidance relat eign currency
transactions and translations.

ese transactions

Repurchase and reverse repurchase agreements shall be shown gross when reported in the Schedyt DA
nd Liabilities, the

are permitted to be reported net in accordance with SSAP No. 64—Offsetting and Netﬁi o\

investment schedule shall continue to provide detail of all transactions (gross), with th WO m the valid right to
offset reflected in the financial statements (page 2 and page 3 of the statutory financia emolgs). Disclosures for items
reported net when a valid right to offset exists, including the gross amount, the amount §fset; he net amount reported in
the financial statements are required per SSAP No. 64—Offsetting and Netting of Assets ana¥iabilities.

Short Sales:
Selling a security short is an action by a reporting entit’@«ith the reporting entity recognizing
proceeds from the sale and an obligation to deliver thegpoidgsec . For statutory accounting purposes,
obligations to deliver securities resulting from short sales§ghall b: orted as contra-assets (negative assets) in
the investment schedule, with an investment code ifigfie c column detailing the item as a short sale. The
obligation (negative asset) shall be initially reflected” atqair vilue, with changes in fair value recognized as
unrealized gains and losses. These unrealized gai sscu shall be realized upon settlement of the short sale
obligation. Interest on short sale positions sipll b e periodically and reported as interest expense.

If a reporting entity has any detail lines reported fo owing required categories or subcategories, it shall report

_ akgory with the specified subtotal line number appearing in the

same manner and location as the pre-printed total Cijg line and number:

NOTE: See the Investment Schedules Ggneral In

&

odes and definitions for securities not under the exclusive control of the

uctions for the following:

nds.

and matrix for determining code.

tego Line Number
Bonds
U.S. Go

DIIZALIONS. ...ttt ettt es et esenee e eseseneensnneneensnneneensnneneenes 01 99999
1al Mortgage-Backed SECUITHES .....c.ccueievicieiiiieiiieicieeseieeetere et eereneeeness 0299999
ommercial Mortgage-Backed SECUTIHIES.........ouieuiiiiieiiietiicietc ettt bbbt 0399999
er Loan-Backed and Structured SECUTITHIES ........ueiiieeiee it eeeeee e e ce s eeees s e e eeaaessessaasseaeaesaenns 0499999
SUDLOLAlS — ULS. GOVEITIMIENES .. .eeeieieie et e ettt e e s eaeaeeeeaeeeesesaaeeesassesaeasasssessssaesessnsessinbesssesnssaesensnaaaas 0599999

All Other Governments
ISSUCT OBlIATIONS. .. .eiieiiieciieiiieitieiree sttt eabesse s snesnesnesssessaesanesanesnessnessesssesssesssenss 0099999
Residential Mortgage-Backed SECUIIHIES .....ccvevuiicviiiiiiiiicieciccicieciesee s ssssisssisesis e sreesreesseessessneess 0799999
Commercial Mortgage-Backed SECUITHIES. .. ...cviiviiiiiiiiii ettt s sree s 0899999
Other Loan-Backed and Structured SECUTTIIES ....coiviuuveeeieee it ee e e e eieee s e e e ee s sasaseseesse e ansasssaessesans 0999999
Subtotals — All Other GOVEIMIMENTS ......eiiiiieeiiieieeeeeeeecettreeeeeesevresessesseesssnsesssssesessssassssessessssnsssssesses 1099999
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U.S. States, Territories and Possessions (Direct and Guaranteed)

Issuer Obligations.............. et enesne s snesssssasesnnesaeesnesrnesreessesssesssensnanss 1 199999
Residential Mortgage Backed Securltles R R R R R R R S R R AR S e R A e 129 9999
Commercial Mortgage-Backed Secuntles ........................................................................................... 1399999
Other Loan-Backed and Structured Securities .. T T T .00 0 ) )

Subtotals — U.S. States, Territories and Possessmns (Dlrect and Guaranteed) e s mEnas s L9999
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)

Issuer Obligations.............. ettt et s s e saessnesnsesaaesaeesaesrnesreesresssesssessneess 1 599999
Residential Mortgage Backed Securltles bttt s e e snesnesnsesanesaeernesreesseessesssesseaess 1999999
Commercial Mortgage-Backed Securltles ................................................................... . 2099999

Other Loan-Backed and Structured Securities .. ...2199999

Subtotals — U.S. Political Subdivisions of States, Terrltorles and Possesswns

(Direct and Guaranteed).... SRUTRTRRROPO . ... 2499999
U.S. Special Revenue and Special Assessment Obllgatlons and all Non- GuaranteeOObll
of Agencies and Authorities of Governments and Their Political Subdivisions

Issuer Obligations.... 2599999
Residential Mortgage Backed Securltles 2699999
Commercial Mortgage-Backed Securltles .................................... 2799999
Other Loan-Backed and Structured Securities .. . ...2899999
Subtotals — U.S. Special Revenue and Special Assessme

Non-Guaranteed Obligations of Agencies an

Governments and Their Political Subdivisions .. 3199999

Industrial and Miscellaneous (Unaffiliated)

3299999
creen 3399999
... 3499999

Issuer Obligations... .
Residential Mortgage Backed Securltles
Commercial Mortgage-Backed Securltles .....

Other Loan-Backed and Structured Sewitie veeen 3599999
Subtotals — Industrial and Miscellaneous aftil} ...3899999
Hybrid Securities
Issuer Obligations.... . SRR RRRY - 74" L 1¢ L* 10
Residential Mortgage Backed Se ...................................................................................... 4399999
Commercial Mortgage-Backed Secufffaal........ovovvi it sneeeseenesensnenneees 2499999
Other Loan-Backed and St TEA SEOUTITIES ...t ee et ee et e e e e ee e s ee e e e e eaaeeesesaaesesanseaeessnsesesnnnes 4599999
Subtotals — Hybrid Securitiil. ... ..cooiierieiiieriee ettt ettt et s eae e ese s esnas 4899999

Parent, Subsidiaries and Affiliatg®

e 4999999

... 5099999
5199999
5299999
5399999
5499999
5599999

tual Funds — as Identified by the SVO .....ccioiiiiiiiiiiiiicrcissscece e 9999999
ubtotals — SVO Identified FUNAS........ccoceiiiiiiiiiiiiic e scrns s sssnee s sesnnaessnnesessnnssesnnnes 0099999
Unaffiliaté®Bank Loans

Unaffiliated Bank Loans — ISSUE .....ccc.uuiiiiieiee ettt e et s e e s e e st eaesesaae e sansassesvasseesannnes 6399999
Unaffiliated Bank Loans — ACQUITEM.......c.ccciiiviiiiiiiiiiiieeiie i st st s s s sse e sbesbessbesssesanesnes 6499999
Subtotals — Unaffiliated Bank LOANS........ccocviiiiiiiiiiiieiiiiiicecinirs e snsiesesraessesssasssensssssssasessssssssessnsessnas 6599999
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Total Bonds

Subtotals — Issuer Obligations.............. ettt ss e s e s esneeraesbeesbeessesssesssesnnness 1099999
Subtotals — Residential Mortgage Backecl Securltles rrereee s sas e saeeraesreesseesresssessennne 1 199999
Subtotals — Commercial Mortgage-Backed Secuntles e ssnesnesnesnessnesnnes 1899999
Subtotals — Other Loan-Backed and Structured Securities .................................................................. 7999999

Subtotals — SVO Identified FUNAS.......cccooovuiiiiiiiiiiciiic e scriss s nnssesnsns s ssnnessnsnnnesens 8099999
Subtotals — Affiliated Bank LOANS .......cccoovviiiiiiiiiiiiicc s scisssenesssssreessssnnesessnsnsssssnsesssssaneeenes 8199999

Subtotals — Unaffiliated Bank LOAnS.......c...coveeiiiieiiiiiiiicieeiiieecsccete et e e eareeenaesraeesneeenveseaneeas 8299999

SUDLOLALS — BOMAS ...ttt ettt s e s s s ee e taassesartessensesessinsesesessneeesnseesesrenseeses 83999909
Parent, Subsidiaries and Affiliates

Mortgage Loans .. et enr e et e b s be e beebe s sesnnesneesnesnesss (R e s eseeees i 5499999

Other Short-Term Invested Assets .......................................................................... o eeeeeen.. 8599999

Subtotals — Parent, Subsidiaries and AffIHAtes........ccoceeivviiciiiie i crereeaenene. 3699999
MOTtZAZE LOAIMS .....cviviiiiieiiitce ettt ettt et ettt et ne e 8799999

9099999
9199999

Other Short-Term INVesSted ASSELS ..ovvviiiiiiieiiieiireiieeeieeeiererreereeeraerrarerarrrarrrarrrarerare.s

Total Short-Term INVEStMENTS . ...ccvviiieiieeeee e re e e e e s e e s e e rseereeesaeeaees

Column 1 - Description

Give a complete and accurate description of all ing identifying the kind of investment
vehicle if other than short-term bond. Identi Column 1; and for “repos,” show the
repurchase date. For collateral loans, the ty ities held and fair value of the securities should
be included in the description.

Column 2 - Code &

Enter “*” in this column for a

Enter “@” in this column {6 1 STRIP Bonds or other zero coupon bonds.

EA

Enter in this column,for all a that are bifurcated between the insulated separate account filing
and the non-insulated g¢barate account filing.

If short-term inveg
Interrogatgfies,
Schedules e

not under the exclusive control of the company as shown in the General
¢to be identified by placing one of the codes identified in the Investment
uctions in this column.

security is aWSVO Identified Fund designated for systematic value or Principal STRIP bond or
coupon bond and is not under the exclusive control of the company, the “*” or “@” should
mediately followed by the appropriate code (identified in the Investment Schedules
nstructions).

¢ Account Filing Only:

If the asset is a bifurcated asset between the insulated separate account filing and the non-insulated
separate account filing, the “*” should appear first and may be used simultaneously with the “*” or
“@”with the “*” preceding the “*” or “@”depending on the asset being reported, immediately
followed by the appropriate code (identified in the Investment Schedules General Instructions)

Column 3 - Foreign

Insert the appropriate code in the column based on the matrix provided in the Investment Schedules
General Instructions.
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Column 4

Column 5

Column 6

Column 7

Date Acquired

For public placements, use trade date not settlement date. For private placements, use funding date.
Reporting entities may total on one line each issue of bonds or stocks acquired at public offerings on
more than one date and insert the date of last acquisition.

Name of Vendor

Reporting entities may total on one line purchases of various issues of the same issuer of short-term
investments and insert the word “various.”

Maturity Date
Reporting entities may total on one line purchases of various issues of th isS@pr of short-term
investments and insert the appropriate maturity date.

Book/Adjusted Carrying Value

Securities excluding SVO Identified fund and mandatory convertitig bo
This should be the amortized value or the lower of amortiggd vgie or fair value, as appropriate
1 s

(and adjusted for any other-than-temporary 1 ir e end of the current reporting

year. ¢

Include: The original cost of ac M
related fees.

Amortization of

estment, including brokerage and other

accrual of discount, but not including any
s paid thereon.

Deduct: 1 1 wn for a decline in the fair value that is other-than-

Exclude: (590" costs, including internal costs or costs paid to an affiliated
reporting entity related to origination, purchase or commitment to purchase,
are charged to expense when incurred. Cost should also be reduced by

ments attributed to the recovery of cost.

Accrued interest or dividends.
Mandatory Conv&§sible Bonds:

ount should be the lower of amortized cost or fair value during the period prior to
e

tified Funds:

The amount should be fair value unless the reporting entity has designated a qualifying security
for systematic value. The election of using systematic value is irrevocable.

NOTE: Use of systematic value is effective Dec. 31, 2017. This effective date requires entities
to either report SVO-Identified investments at fair value on the effective date, or to
identify the SVO-Identified investments with a code to identify use of systematic
value. If the investment is coded for systematic value, the investment will be reported
in the 2017 annual financial statements using the measurement method utilized
throughout 2017. For these investments, beginning Jan. 1, 2018, the reporting entity
shall report the investment using the calculated systematic value method detailed in

SSAP No. 26R—Bonds.
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The amount reported in this column should equal:

Actual Cost
plus Unrealized Valuation Increase (Decrease)Total in Book/Adjusted Carrying Value
plus Current Year’s (Amortization)/Accretion
minus Current Year’s Other-Than-Temporary Impairment Recognized
plus Total Foreign Exchange Change in Book/Adjusted Carrying Value
plus Changes due to acquisitions or disposals.
Column 8 - Unrealized Valuation Increase (Decrease)
The total unrealized valuation increase (decrease) for a specific security be change in
Book/Adjusted Carrying Value that is due to carrying or having carried (i vious year) the
security at Fair Value.
&
Include For SVO-identified funds, the change fro i rted BACV to fair
value/net asset value. If an SVO-identi fundgno longer qualifies for
systematic value, the difference from sy: a ue in prior year to fair

value/net asset value in current year.

These amounts are to be reported as unrealized capi
Gains (Losses) and in the Capital and Surplus Accgu

Column 9 — Current Year’s (Amortization)/Accretion \

This amount should equal the current repo e mortization of premium or accrual of discount
(regardless of whether the security is curren rried at Amortized Cost). The accrual of discount
amounts in this column are to be repo aggncivdses to investment income in the Exhibit of Net
Investment Income, while the amrtiza emium amounts are to be reported as decreases to
investment income.

ses) in the Exhibit of Capital

Include )/Accretion of SVO Identified Funds designated for reporting
Column 10 - Current Year’s Other- Impairment Recognized
d an other-than-temporary impairment, this column should contain the
amount of the digfct Wilite n recognized. The amounts in this column are to be reported as realized
capital losgs 1 it of Capital Gains (Losses) and in the calculation of Net Income.

Column 11 - ange Change in Book/Adjusted Carrying Value

nts reported in this column should be included as net unrealized foreign exchange capital
in the Capital and Surplus Account.

Column 1 Value

Enter the par value of the bonds owned adjusted for repayment of principal. For
mortgage-backed/loan-backed and structured securities, enter the par amount of principal to which the
company has claim. For interest-only bonds without a principal amount on which the company has a
claim, use a zero value. Enter the statement date par value for bonds with adjustable principal. An
interest-only bond with a small par amount of principal would use that amount.
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Column 13

Column 15

Column 16

Column 17

Column 18

Column 19

** Column

Column 21

Actual Cost

Include: Cost of acquiring the issue, including brokers’ commission and incidental
expenses of effecting delivery.

Exclude: Accrued interest.

For a bond received as a property dividend or capital contribution enter the initial recognized value.
See SSAP No. 26R—Bonds for guidance.

Nonadmitted Interest Due & Accrued

security, based
e and Accrued

This should equal the nonadmitted amount of due and accrued interest for
upon the assessment of collectibility required by SSAP No. 34—Investme,
and any other requirements for nonadmitting investment income due®hd ad

Rate of Interest

Show rate of interest as stated on the face of the issue. Where original stated rate has been
renegotiated, show the latest modified rate. Short-term bonds varihyus issues of the same issuer use
the last rate of interest. All information reported in thjs fi umeric value.

For Principal STRIP Bonds or other zero coupon l% s eric zero (0).

Effective Rate of Interest

Short-term bonds with various issues of the's isstier use the weighted average effective yield to
maturity. The Effective Yield calculati d ¢ modified for other-than-temporary impairments
recognized. All information reportdt in t§§ ust be a numeric value.

Interest — When Paid

Insert initial letters of mon interest is payable. For securities that pay interest annually,
provide the first three letters © onth in which the interest is paid (e.g., JUN for June). For
securities that pay intergst semi-arfittally or quarterly, provide the first letter of each month in which
interest is received (@i, JD for June and December, and MJSD for March, June, September and
December). For securit at pay interest on a monthly basis, include “MON” for monthly. Finally,

for securities thal at maturity, include “MAT” for maturity.

r

ds or other zero coupon bonds, enter N/A.
Inte Amount®Received During Year

In 2 The proportionate share of investment income directly related to the securities
reported in this schedule.

e mounts net of foreign withholding tax.

ill be electronic only. **

Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier (LEI) for any issuer as assigned by a designated Local
Operating Unit. If no LEI number has been assigned, leave blank.
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SCHEDULE DB

DERIVATIVE INSTRUMENTS

All derivatives, regardless of maturity date, are to be reported on Schedule DB. Forward commitments where a reporting
entity cannot determine at the inception of the contract, with certainty, if delivery will be made at the earliest opportunity are
essentially forward contracts and should be reported on Schedule DB.

This schedule should be used to report derivative instruments. Specific accounting procedures for each derivative instrument
will depend on the definition below and documented intent that best describes the instrument. Uses of derivative instruments
that are reported in this schedule include hedging, income generation, replication and other. State j
regulations should be consulted for applicable limitations and permissibility on the use of derivat
derivative strategy meets the definition of hedging as outlined in SSAP No. 86—Derivatives, then the lying derivative
transactions composing that strategy should be reported in that category of Schedule DB. If the u vative strategy
does not meet the definition of hedging as per SSAP No. 86—Derivatives, then the Qderl 1 i

composing that strategy should be reported as either hedging other, replication, income

DEFINITIONS OF DERIVATIVE INST

A hedge transaction is “Anticipatory” if it relates to:

a. A firm commitment to purchase assets or incur liabilities;

b. An expectation (but not obligation) to purchase assets or ilities in the normal course of business.

“Underlying Interest” means the asset(s), liability(ies) ofpothely s) underlying a derivative instrument, including, but
not limited to, any one or more securities, currencies, ratesigadic mmodities, derivative instruments, or other financial
market instruments.

ly or receive, sell or deliver, enter into, extend or terminate, or
effect a cash settlement based on the actual or expdyteddirice, level, performance or value of one or more Underlying

“Warrant” means an agreement that gives der the right to purchase an underlying financial instrument at a given price
i img to a schedule or warrant agreement.

“Cap” means an agreement obli
amount, if any, that a reference level, performance or value of one or more Underlying Interests exceed a
predetermined number, so es callea%he strike/cap rate or price.

“Floor” means an agrecmagt o

amount, if any, that a gfedete
one o

performance or
ent to receive payments as the buyer of an Option, Cap or Floor and to make payments as the
nt Option, Cap or Floor.

ing the seller to make payments to the buyer, each payment under which is based on the
pined number, sometimes called the strike/floor rate or price exceeds a reference price, level,
ore Underlying Interests.

“Collar”

seller of a di
“Swap " means an agreement to exchange or net payments at one or more times based on the actual or expected price, level,

performance or value of one or more Underlying Interests or upon the probability occurrence of a specified credit or other
event.
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“Forward” means an agreement (other than a Future) to make or take delivery of, or effect a cash settlement based on, the
actual or expected price, level, performance or value of one or more Underlying Interests.

“Future” means an agreement traded on an exchange, Board of Trade or contract market to make or take delivery of, or
effect a cash settlement based on, the actual or expected price, level, performance or value one or more Underlying Interests.

“Option Premium” means the consideration paid (received) for the purchase (sale) of an Option.

“Financing Premium” means that the premium cost to acquire or enter into the derivative is paid at the end of the derivative
contract or throughout the derivative contract.

“Swaption” means an agreement granting the owner the right, but not the obligation, to enter into an u@aﬂ
“Margin Deposit” means a deposit that a reporting entity is required to maintain with a broke eCt to the Futures
Contracts purchased or sold. L 4 \

carivative mstruments. To the extent a
poited in a manner consistent with this

DEFINITION OF NOTIONAL AMOUN

The definition below is intended to be a principle for determining not&n
derivative type is not explicitly addressed in a through c, notional s
principle.

“Notional amount” is defined as the face value of a financi tr t in a derivatives transaction as of a reporting
date, which is used to calculate future payments in the reportin T . Notional amount may also be referred to as
notional value or notional principal amount. The notional réported should remain static over the life of a trade
unless the instrument is partially unwound or has a cfatra alortizing notional. The notional amount shall apply to

derivative transactions as follows:

a. For derivative instruments other than fug
the amount to which interest rates are apps
contract value used to determine the cash obligti
appropriate inception foreign currencyjrate.

(e.g., options, swaps, forwards), the notional amount is either
to calculate periodic payment obligations or the amount of the

b.

c. For equity index and simil res, the number of contracts at the reporting date is multiplied by the value of one
point multiplied e transacWon price. Non-U.S. dollar contract prices must be multiplied or divided by the
appropriate incepti reign currency rate.
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GENERAL INSTRUCTIONS FOR SCHEDULE DB

Each derivative instrument should be reported in Parts A, B or C according to the nature of the instrument, as follows:

Part A: Positions in Options,* Caps, Floors, Collars, Swaps, and Forwards**
Part B: Positions in Futures Contracts
Part C: Positions in Replication (Synthetic Asset) Transaction

Warrants acquired in conjunction with public or private debt or equity that are more appropriately reported in
other schedules do not have to be reported in Schedule DB.

**  Forward commitments that are not derivative instruments (for example, the commitment urchase a GNMA

security two months after the commitment date or a private placement six months mitment date)
should be disclosed in the Notes to Financial Statements, rather than on Schedale D
All derivatives, regardless of maturity date, are to be reported on Schedule DB. Forwa m ents where the reporting
entity cannot determine at the inception of the contract, with certainty, if delivery will b at tii¢ earliest opportunity are
essentially forward contracts and should be reported on Schedule DB.

The reporting entity may be required to demonstrate the intended hedging characteris

in this derivative “Hedge Other” category.

r state statute in order to report

The fair value is the value at which the instrument(s) could be e a current transaction. Amortized or
book/adjusted carrying values should not be substituted for fair value, fublit@garket quotes are the best indication of fair

value. The reporting entity should document the determination of figir 4/a
Part D should be used to report the counterparty exposure (i.e., Xp to credit risk on derivative instruments) to each
counterparty (or guarantor, as appropriate). o

Derivatives shall be shown gross when reported in th
accordance with SSAP No. 64—Offsetting and N;
provide detail of all transactions (gross), wit

- If these transactions are permitted to be reported net in
elswnd Liabilities, the investment schedule shall continue to
nt from the valid right to offset reflected in the financial
statements (pages 2 & 3 of the statutory financial sta Disclosures for items reported net when a valid right to offset
exists, including the gross amount, the amount offset, a e net amount reported in the financial statements are required per

SSAP No. 64—Offsetting and Netting of Assetfdnd Liabilities.

4
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Purchased Options

©1992 — 2019 National Association of Insurance Commissioners

SCHEDULE DB — PART A
SECTIONS 1 AND 2

GENERAL INSTRUCTIONS

In each section, separate derivative instruments into the following categories:

Category

Hedging Effective — Excluding Variable Annuity Guarantees Under SSAP N%l 08

Call Options and Warrants
POt OPUONE,  cocesssesmsssssamsnmssssmmmssmmsssssissmsssmmsssss s s asssmssas s S s ssmsss
T
FlO0T8 srcssrssnmmn s mss s ssmmssmmssnermmss s smssssosnmssssammassvsss o8
LT TR R,
1T R ———
Subtotal — Hedging Effective.................................‘...
Hedging Effective — Variable Annuity Guarantees Under SS

Call Options and Warrants
POt OPIONS . cxovvvevmssmssm srssvrimssnssmss dsssassesseny
CAPS: o vvrs omvs smeswvrmems s 20 S5 S Vo s TS RS e R eT
FLOOKS & vvws omvs s swvsrwwvmssns oo sxs suus vosss s aesiesy
COATEE oo smvemmammems avemnamsssssas s Wigesst
OUBEL :o.vvivsims mmasivmmsoms mamssaveagazs s
Subtotal — Hedging Effective

Hedging Other

Call Options and Warrants.........S
Put Options.........ccoeuu...
CAPS: soveenamnsmm
Eloors s
Collars.......
Other ......
Subtotal —

Replications
Call S AN WAITANTS ..vvviiiiiiieiicsieeeciieiieecesirsaesaaessesbaessesssasssenbesesssasesessass s srnsesssasasseessnns
atio

Subtotal.— REDlICATIOIE o s ime e s o sas  om as L aes

eneration

Call Options and WarTants .........cccocciciiiiiiiiniiiii e s s
PUE OPLIONS.....eeeiie e e e e e e e e e e e e e se e s n e emeneneemene e emeaee
CAPS bbb b e e b e
FLOOTS ettt ettt e e e e e et e e e e e eeeassabaaeeeaeea e abasseaeeean e sasaaeeeaeeaennsnnteaaneannn
COMLATS et ettt e e e e e etaa et eeeseeassabaaeeeeeea e basseaeeeen e raraneeaeeeaenrnnreaeeeanann
Other ..o,
Subtotal — INCOME GENETALION ... eveieieeee et ee e eeee et e e e e e e eeaaeaeeeee e e e sanaseaeeeeeeernnsanesaeeens

444

Line Number

.....0019999999
.....0029999999
veen. 0039999999
... 0049999999
.....0059999999

...0069999999

0079999999

...... 0089999999
... 0099999999
eeeeen. 0109999999
v 0119999999
w500 0129999999

..-0139999999

0149999999

0159999999

... 0169999999
veeen. 0179999999
..... 0189999999
......0199999999
.....0209999999

...0219999999

0229999999
0239999999
0249999999
0259999999

...... 0269999999
..-0279999999

0289999999

0299999999
0309999999
0319999999

.0329999999
.0339999999
..-0349999999

0359999999
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Other

Call OPtiohs: At WaTTANTS :: .cssseussmmssms ssssomsssmmssms s soisssmmssmss i sisssmmsssss S AR s ST e
Pt OPUOTIE. : coccesosssmmsssmmensssosmmms smsmssss oo soiss Sohm s s S SRS S S SRS S SRS ST Rs
T T —
PlOGES 5 50mss sssnsmnsosmmsstromenss oo soss smsm s o5 S0 S S S S S S R S SRS S SRS
CCOLIATE s somsosmssosmmsssmmense s soss smnms s oo s S S S R S S SR S SRS
(B o smmss sossosmssosmmssissose sns oo s S s o s S S S o S R S S S ST
SUbLOA] —AOTNEF . coxcesssmnmsnmssmnsonsssmmssns sasoass smnmssss s soasssoss S s A S SRS SR

Total Purchased Options
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Written Options

Hedging Effective — Excluding Variable Annuity Guarantees Under,

Call Options and Warrants

Put Options.....ccccoiuiiiiiie e e g
CAPS e e
FIOOTS .. e
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Other .............

Subtotal — Hedging Effective..................
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veen. 0599999999
...0609999999

11140857 1)1 - ————
0T
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Income Generation

Other
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Swaps

Hedging Effective — Excluding Variable Ann

Subtotal — Caps ....cccooiiiiieieiee e e
Subtotal — FIoOrs ......ccoocviiiieireececceeee
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Other ...............

Subtotal — Hed@ing Other ......ccvicueiiiiieiieiiieiiee ittt ettt sbesas e snesne s saesnneans
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Definitions:

Hedging Effective — Excluding Variable Annuity Guarantees Under SSAP No. 108:

A derivative transaction that is used in hedging transactions that meet the criteria of a highly effective
hedge as described in SSAP No. 86—Derivatives, which are valued and reported in a manner that is
consistent with the hedged asset or liability. These transactions have been voluntarily designated and are
effective as of the reporting date. Excludes derivative transactions that are used in hedging transactions for
variable annuity guarantees under SSAP No. 108—Derivative Hedging Variable Annuity Guarantees.

Hedging Effective —Variable Annuity Guarantees Under SSAP No. 108:

A derivative relationship used in hedging transactions that meet the criteria of a hi effec hedge and
applied the special accounting treatment described in SSAP No. 108—Derivative 1 ariable Annuity
Guarantees, which are reported at fair value pursuant to SSAP No. 108. .

Hedging Other: \
A derivative transaction that is used in a hedging transaction where th& an economic reduction
v

of one or more risk factors. This transaction is not part of an e esignated relationship as
described under SSAP No. 86—Derivatives.

Replication:
A derivative transaction entered into in conjunctionqvv'th Q estments in order to reproduce the
investment characteristics of otherwise permissible 4 ¢ as described under SSAP No. 86—
Derivatives. A derivative transaction entered into byqgirepo entity as a hedging or income generation
transaction shall not be considered a replica (s etic asset) transaction. These transactions are
considered to be replications as of the reporting d

Income Generation: &

to\ additional income or return to the reporting entity as

A derivative transaction written or.gg
described under SSAP No. 86—

Other:

A derivative transaction wrjiten or sOw by the reporting entity used for means other than (1) Hedging

Effective; (2) Hedging r; (3) Replication; or (4) Income Generation (definitions listed above or
referenced in SSAP No. 8 ivatives). When this subcategory is utilized, a description of the use should
be included in the fo financial statements.

Value of One (1) Point:

The monetary value one (1) point move in a futures position published by the exchange. May also be
referred “Lot Size,” “Lots” or “Points” by the exchange.

Total Adjustm, S No. 108 Derivatives

the current year fair value fluctuations in the hedging instruments attributable to the hedged

ris
Recognized as realized gain or loss due to offset against current period changes in the designated
portion of the VM-21 reserve liability and

2) Recognized as deferred assets or deferred liabilities as prescribed under SSAP No. 108.

Interest rate and currency swaps (where receive/(pay) notional amounts are denominated in different currencies), are filed
under the “Foreign Exchange” swap subcategory.
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SCHEDULE DB — PART A — SECTION 1

OPTIONS, CAPS. FLOORS, COLLARS, SWAPS AND FORWARDS OPEN
DECEMBER 31 OF CURRENT YEAR

Include all options, caps, floors, collars, swaps and forwards owned on December 31 of the current year, including those
owned on December 31 of the previous year, and those acquired during the current year.

Column 1 - Description

Give a complete and accurate description of the derivative instrument including a.description of the
underlying securities, currencies, rates, indices, commodities, derivative instrumeys, her financial
market instruments.

Include details such as:

i

e For options, the basis. For example, caps should inglu lying interest rate
(e.g., CMS § year) and frequency of the reset (typically th o :

e  For credit default swaps, the name of the reference enti
equity ticker symbol, if available;

sin ssuer or an index) and the

e  For currency derivatives, report the currency an
the transaction; and
L 4

o  For baskets, note that 1t 1s a basket and inc

pay/receive (or buy/sell) legs of

ve equity tickers, if applicable.

e  For derivatives with financing pre
premium, including whether it is du

information on the terms of the financing
ly or at maturity, and the next payment date.

Where leveraging is a feature of the pa > the multiplier effect will be clearly presented in

the description. L 2
N’, the tenor of the option (i.c., time from effective date to
he Start and end dates of the underlying swap.

c ticker symbol. Indicate the maturity of the underlying, as

For swaptions, include the he
maturity date of the option

If traded on an exchange,

appropriate.
Do not use internal deS{iptions or identifiers unless provided as supplemental information.
Column 2 - Descriptiongof It dgtd, Used for Income Generation or Replicated
Describe t se bilities hedged, including CUSIP(s) when appropriate. For example, “Bond

Portfolio Hedgdi§,“VAGLB Hedge,” “Fixed Annuity Hedge,” “Investment in Foreign Operations,” etc.

a specific bond, report the CUSIP and a complete and accurate description of the bond; if
s, note that there are multiple CUSIPs and report the equity ticker or name of the
varent, as applicable.

g a guaranteed investment contract or funding agreement, report as “GIC Hedge” or “FA

For a foreign operations hedge, report as “Net Investment in Foreign Operations.”
For annuity hedging, describe whether hedging fixed or variable annuities.

If hedging a specific mortgage loan asset, report as “Mortgage Loan” and provide the corresponding
loan number reported on Schedule B, Part 1, Column 1.

Describe the assets against which derivatives are written in income-generation transactions.

If a replication, report the RSAT Number and Description of the RSAT (Columns 1 and 2 from
Schedule DB, Part C, Section 1).
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Column 3

Column 4

Column 5

Column 6

Column 7

Column 8

Column 9

Schedule/Exhibit Identifier

Identify the Schedule or Exhibit of the hedged item(s), such as Schedule A, B, BA, D Part 1, D Part 2,
Section 1; or D, Part 2, Section 2, if appropriate. Otherwise “N/A.”

Use clear abbreviations for schedules, such as D 1 (Schedule D, Part 1) D 2-1 (Schedule D, Part 2,
Section 1), D 2-2 (Schedule D, Part 2, Section 2), etc.

Type(s) of Risk(s)

Identify the type(s) of risk(s) being hedged: “Interest Rate,” “Credit,” * " “Currency,”
“Equity/Index,” “Commodity” or, if reporting other risks, provide a descriptio the within the

field or in the footnote listed at the end of this section.

If footnoted, please enter a reference code in this column (e.g.®a b then disclose the

description of the risk in Schedule DB footnotes for each referencgco s

In the event there is more than one type of risk, use the most relev@t r1

Exchange, Counterparty or Central Clearinghouse

Show the name, followed by the Commodity Fug(r oW Commission’s Legal Entity Identifier
5 erparty or central clearinghouse.

(LEI), if an LEI number has been assigned, of the
If exchange-traded, show the name and the LEI eex ge, Board of Trade or contract market.

a

If OTC traded, show the name and the LEI o nterparty and the guarantor upon whose credit the
reporting entity relies.

Trade Date

Show the trade date of the g

The reporting entity may sum

exchange or counterp showing@ie last trade date, but only if the instruments are identical in their

terms; e.g., type, ma , expiration or settlement, and strike price, rate or index.

Date of Maturity g

Show the f or expiration of the derivative, as appropriate.

Nu of Contra

S ber of contracts, as applicable (e.g., for exchange-traded derivatives) as an absolute
tive) value.

Amount

ow the notional amount. Notional amounts are to be reported as an absolute (non-negative) value.
Guidance for determining notional is included in the Schedule DB General Instructions and SSA4P
No. 86—Derivatives.

If the replication (synthetic asset) transactions are not denominated in U.S. dollar, convert it into U.S.
dollar equivalent in accordance with SS4P No. 23—Foreign Currency Transactions and Translations.
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Column 10 — Strike Price, Rate or Index Received (Paid)

Show the strike price, rate or index for which payments are received (paid), or an option could be
exercised or which would trigger a cash payment to (by) the reporting entity on a derivative.

Forward exchange rate must be stated as: Fx Currency per US$ (Fx/USS$).

For credit derivatives, state “credit event” when the payment is triggered by a standard International
Swaps and Derivatives Association (ISDA) defined credit event.

Describe non-standard credit event in footnotes to the annual statement.

For example, for a credit default swap sold at 0.50% per annum, show “0.50 edugevent),” or for an
interest swap with 4.5% received, LIBOR + 0.50% paid, show “4.50 / (L+

Column 11 - Cumulative Prior Year(s) Initial Cost of Undiscounted Premium (

For derivatives opened in prior reporting years, show the u undiscounted, remaining
premium or other payment (received) paid since the derivative con was entered into.

If a derivative has been partially terminated, the t
Schedule DB, Part A, Section 2. .

Column 12 - Current Year Initial Cost of Undiscounted Premiu

of the premium is reported in

For derivatives opened in the current repo r for derivatives in which premiums are paid
throughout the derivative contract, show the uridy ed premium or other payment (received) paid
in the current year.

/'S

Column 13 — Current Year Income

Show the amount of incon
entered in Column 11).

If such payments are bgth receive®and paid (e.g., interest swaps), show the net amount (excluding

taxes).

Column 14 - Book/Adjusted e
Represents ta value with any nonadmitted assets added back.
Reft SAP No.86—Derivatives for further discussion.

Column 15 -

Sin this column if the book/adjusted carrying value is combined with the book/adjusted
value of assets or liabilities hedged; the book/adjusted carrying value is combined with the

/adjusted carrying value of underlying/covering assets; or if the amount is combined with
consideration paid on underlying/covering assets.

Insert # in this column if the book/adjusted carrying value was combined in prior years with the
book/adjusted carrying value of assets or liabilities hedged.

Insert @ in this column if the income/expenses is combined with income/expenses on assets or

liabilities hedged.

Insert * in this column if the derivative has unpaid financing premiums.
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For Clearly Defined Hedging Strategy (CDHS) instruments applying the provisions of SSAP No. 108:

Insert $ in this column for derivatives held in a SSAP No. 108 CDHS throughout the current
reporting period (or since inception if shorter).

Insert & in this column for derivatives repurposed from a SSAP No. 108 CDHS to SSAP No. 86
during the current reporting period.

Insert ! in this column for derivatives previously held that were designated from SSAP No. 86 to
a SSAP No. 108 CDHS during the current reporting period.

Insert ~ in this column for CDHS hedging instruments removed as vari annuities
derivative program was terminated.

Column 16 - Fair Value O

See the Glossary of the NAIC Accounting Practices and Proce %z’ for a definition of fair
n

value. For purposes of this column, fair value can be obtained fro
a.
b.

C.

d.

these sources:

A pricing service.

An exchange. .0
Broker or custodian quote. \
Determined by the reporting entity. \

Column 17 — Unrealized Valuation Increase/(Decreas
&
sh

The total unrealized valuation ise/(decrease) for a specific derivative will be the change in
Book/Adjusted Carryingp Value that is due to carrying or having carried (in the previous year) the
derivative at Fair Val

These amounts be Yeported as unrealized capital gains/(losses) in the Exhibit of Capital

Column 18 -

> Capital and Surplus Account. For SSAP No. 108 Derivatives, the entire
dll be initially reported as an unrealized change, with adjustments shown to
ts removed from unrealized and recognized as realized or deferred assets/liabilities

of SSAP No. 108. The Column 17 summary Total (i.e. Line 1759999999) should

ign Exchange Change in Book/Adjusted Carrying Value

1s a positive or negative amount that is defined as the portion of the total change in Book/Adjusted

Carrying Value for the year that is attributable to foreign exchange differences for a particular
derivative.

The amounts reported in this column should be included as net unrealized foreign exchange capital
gain/(loss) in the Capital and Surplus Account.

For purposes of this schedule, positive amounts should be reported when the change results in an
increase to the asset or a decrease to the liability. A negative amount should be reported when the
change results in a decrease to the asset or an increase to the liability.
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Column 19

Column 20

Column 21

Column 22

Current Year’s (Amortization)/Accretion

For purposes of this schedule, positive amounts should be reported when the change results in an
increase to the asset or a decrease to the liability. A negative amount should be reported when the
change results in a decrease to the asset or an increase to the liability.

Adjustment to the Carrying Value of Hedged Item

This represents the amortized book/adjusted carrying value used to adjust the basis of the hedged
item(s) during the current year.

Potential Exposure

ivative instrument
id or consideration

Potential Exposure is a statistically derived measure of the potential incre %
!
which derivative

risk exposure, for derivative instruments that generally do not have #®initi
received, resulting from future fluctuations in the underlying, i
instruments are based.

For collars, swaps other than credit default swaps and forwards, Potential Exposure = 0.5% x
“Notional Amount” x Square Root of (Remaining Years to MaWgity).

: @ aximum potential payment.

For purchased credit default swaps bought for protggti&y, thé§mount reported will be zero.

For credit default swaps, enter the larger of notionzl

If the maximum potential exposure canno d ined, enter zero and explain in the Notes to
Financial Statement.

Disclose in the footnotes to the anial s nthny assets, held either as collateral or by third parties
that the reporting entity can obtain afifgliqui to recover all or a portion of the amounts paid under
the derivative.

Credit Quality of Referenc
Only applies to credit degfault swapS{for other derivatives, leave blank)
Disclose:

ignation of the reference entity; or, if not available, then

ignation equivalent of the reference entity, if it is CRP rated; or, if not
ilable, then

e The reporting entity’s own credit assessment translated into an NAIC designation
equivalent with a “*” to indicate that the designation is based on the reporting entity’s
own internal evaluation of the reference entity’s creditworthiness.

ss type of basket credit default swaps, use the lowest designation in the basket.

other types of baskets, or other structures, determine a designation that fairly represents the
likelihood of credit losses.
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Column 23 - Hedge Effectiveness at Inception and at Year-end

For hedge transactions show as a percentage expressed as (XX / YY), where “XX” shows the hedge
effectiveness percentage at inception and “YY” shows the hedge effectiveness percentage on

December 31 of the current year.

For example, 100.45% hedge effectiveness at inception and 94.90% hedge effectiveness on

December 31 of the current year is reported as “100 / 95.”
Round to the nearest whole percentage. Do not use decimals.

When hedge effectiveness cannot be calculated, enter a reference code n
(e.g., 0001, 0002, etc.) then disclose the financial or economic impact of theghe
reporting period in Schedule DB footnotes for each reference code number

.\

A reference code number may be used multiple times in this colu
For example: 0001  Reduces bond portfolio duration by .2

0002  Instrument was repurposed from
interest rate risks of assets

is column

t the end of the
e schedule.

same explanation.

. 108; CDHS #001; hedged

0003 Instrument in CDHS #& 1 s Less Rider Fees in VA Contracts —

the derivative, both: o

50% of Rho SSAP 108 1 Effective.
a) Fair Value Hedges:
How much of the change in valu% d item(s) was hedged by the change in value of

e  Atthe inception of ivaligg transaction.

e  On December current year.

b)  Cash Flow Hedges:
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** Columns 24 through 32 will be electronic only. **

Column 24 - Fair Value Hierarchy Level and Method Used to Obtain Fair Value Code

Whenever possible, fair value should represent the amount of money the reporting entity would receive
(pay) in order to close the derivative position at the market price. Fair value should only be determined
analytically when the market price-based value cannot be obtained.

The following is a listing of valid fair value level indicators to show the fair value hierarchy level.
u.ls’ for Level 1 Q
“2” for Level 2
L 4
“3” for Level 3 \
&w the method used by the

ock exchange.

The following is a listing of the valid method indicators for deriv
reporting entity to determine the Fair Value.

“a” For derivatives where the fair value is determined

“b” For derivatives where the fair value is det& Q
L&

“c” For derivatives where the fair value d by a broker or the reporting entity’s

custodian. To use this method 1) rokfg, must be approved by the reporting entity as a
derivative counterparty; and 2) the repGfgng etitity shall obtain and retain the pricing policy of
the broker or custodian that pro ations.

L

“d” For derivatives where the fa luegsgfctermined by the reporting entity. The reporting entity
is required to maintag e pricing methodology used.

i ethod indicator. The fair value hierarchy level indicator would
etermine fair value indicator would be listed next. For example,
oir value hierarchy level and stock exchange for the method used to

Enter a combination of hiera

Column 25 - lue
ntify the specific pricing service used.
For od Code™,” identify the specific stock exchange used.
isting of most stock exchange codes can be found in the Investment Schedules
eneral Instructions or the following Web site:
www.fixprotocol.org/specifications/exchanges.shtml

For Method Code “c,” identify the specific broker or custodian used.

For Method Code “d,” leave blank.
Column 26  — Method of Clearing (C or U)

Indicate whether derivative transaction is cleared through a central clearinghouse with a “C” or not
cleared through a centralized clearinghouse with a “U.”
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Column 27

Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier (LEI) for any counterparty as assigned by a designated
Local Operating Unit. If no LEI number has been assigned, leave blank.

**Columns 28 through 32 are for derivatives with financing premiums**

Column 28

Column 29

Column 30

Column 31

Column 32

Total Undiscounted Premium Cost
Report the total, undiscounted (contractual) cost to acquire/enter into the derivativ,

Unpaid Undiscounted Premium Cost

Report the undiscounted (contractual) cost to acquire/enter into the ®riva &
entity. \
Fair Value of Derivative, Excluding Impact of Financing Premiu \

Reflect the fair value of the derivative adjusted to exclude im of discounted future settled
premiums. For example, if the fair value of the derivative te olumn 16 has been reduced due

to expected cash outflows representing the reportﬁ'n.1 ] re payment of financing premiums,
the consideration of those future premium cash outtlgws“all b¥removed from the reported fair value
of the derivative captured in this column. \

(At acquisition, a derivative may be report ith t zero fair value in Column 16 as the value of
the derivative and the net present value of fu ng premiums owed from the acquisition of the
derivative may offset. The fair value rep n 30 shall reflect the fair value of the derivative
without an offset for the future finapcin uis.)

d by the reporting

Unrealized Valuation Increasg e, luding Impact of Financing Premiums

loss reported for the derivative adjusted to exclude the impact
from discounted future settled s. For example, if the valuation increase/valuation decrease
reported in Column 17 jacludes “[€85es” to recognize the net present value of the financing cost owed
by the reporting ty, those “losses” shall be removed from the unrealized wvaluation
increase/decrease reflecte@hin this column.

Reflect the unrealized gain ©

CDHS Id

Provide a uniquigidentifier for each Clearly Defined Hedging Strategy (CDHS) applying the provisions
of No. 108 ®ported on this schedule (e.g., 001, 002, etc.). This identifier will also be used for
repo of the CDHS in Column 1 of Schedule DB, Part E.

ovamn should only be used for the following line numbers:

hased Options Lines 0089999999 through 0139999999
Written Options Lines 0579999999 through 0629999999
Swaps Lines 1059999999 through 1099999999
Forwards Line 1429999999
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SCHEDULE DB — PART A — SECTION 2

OPTIONS. CAPS. FLOORS. COLLARS, SWAPS AND FORWARDS TERMINATED
DURING CURRENT YEAR

Include all options, caps, floors, collars, swaps and forwards which were terminated during the current reporting year, both
those that were owned on December 31 of the previous reporting year, and those acquired and terminated during the current
year.

Column 1 - Description
Give a complete and accurate description of the derivative instrument includin, iption of the
underlying securities, currencies, rates, indices, commodities, derivative instrum or outer financial

market instruments.
Include details such as: &
e For options, the basis. For example, caps should inCide underlying interest rate
(e.g. CMS 5 year) and frequency of the reset (typically thgee :
e  For credit default swaps, the name of the reference egtity (a le issuer or an index) and the
equity ticker symbol, if available;

e  For currency derivatives, report the currency g e the pay/receive (or buy/sell) legs of
the transaction; and

e  For baskets, note that it is a basket and ipfiude g top five equity tickers, if applicable.
e  For derivatives with financing pre s de information on the terms of the financing
premium, including whether it is p igally or at maturity, and the next payment date.
Where leveraging is a feature of tie pa t&ims, the multiplier effect will be clearly presented in

the description.

If traded on an exchange
appropriate.

e ticker symbol. Indicate the maturity of the underlying, as

Do not use internal descriptions 0 ntifiers unless provided as supplemental information.
Column 2 - Description of Item(s)¥0edged, Used for Income Generation, or Replicated

Describe t
Portfolio

as abilities hedged, including CUSIP(s) when appropriate. For example, “Bond
A G B Hedge,” “Fixed Annuity Hedge,” “Investment in Foreign Operations,” etc.

If hedging a spific bond, report the CUSIP and a complete and accurate description of the bond; if
mulfiplg, CUSIPs, Hote that there are multiple CUSIPs and report the equity ticker or name of the
ulti arent, as applicable.

g a guaranteed investment contract or funding agreement, report as “GIC Hedge” or “FA

a foreign operations hedge, report as “Net Investment in Foreign Operations.”
For annuity hedging, describe whether hedging fixed or variable annuities.

If hedging a specific mortgage loan asset, report as “Mortgage Loan” and provide the corresponding
loan number reported on Schedule B, Part 1, Column 1.

Describe the assets against which derivatives are written in income-generation transactions.

If a replication, report the RSAT Number and Description of the RSAT (Columns 1 and 2 from
Schedule DB, Part C, Section 1).
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Column 3 — Schedule/Exhibit Identifier

Identify the Schedule or Exhibit of the hedged item(s), such as Schedule A; B; BA; D, Part 1; D,
Part 2, Section 1; or D, Part 2, Section 2, if appropriate. Otherwise “N/A.”

Use clear abbreviations for schedules, such as D 1 (Schedule D, Part 1) D 2-1 (Schedule D, Part 2,
Section 1), D 2-2 (Schedule D, Part 2, Section 2), etc.

Column 4 - Type(s) of Risk(s)

£}

Identify the type(s) of risk(s) being hedged: ‘Interest Rate,” “Credit,” “ " “Currency,’
“Equity/Index,” “Commodity” or, if reporting other risks, provide a descriptio the within the

field or in the footnote at the end of this section.

If footnoted, please enter a reference code in this column (e.g.®a b then disclose the

description of the risk in Schedule DB footnotes for each referenceyco s

In the event there is more than one type of risk, use the most relev@gt r1
Column 5 - Exchange, Counterparty or Central Clearinghouse

Show the name, followed by the Commodity Fu&lr g

(LEI), if an LEI number has been assigned, for the % co

ommission’s Legal Entity Identifier
terparty or central clearinghouse.

ha
If exchange-traded, show the name and the LEI Lge, Board of Trade or contract market.

If OTC traded, show the name and the LEI of't uniCrparty and the guarantor upon whose credit the
reporting entity relies.

Column 6 - Trade Date

Show the trade date of the g

The reporting entity may sumisggrizgdon one line all identical derivative instruments with the same
exchange or counterp showingWie date of last trade date, but only if the instruments are identical in
their terms (e.g., type.glaturity, expiration or settlement, and strike price, rate or index).

Column 7 - Date of Maturity g
Show the f or expiration of the derivative, as appropriate.
Column 8 - Te ion Date

on which the contract/agreement was terminated. Reporting entities may summarize on
all 1dentical instruments with the same exchange or counterparty, using the latest termination
only if the instruments are identical in their terms (e.g., type, maturity, expiration or
t, and strike price, rate or index).

Column 9 ndicate Exercise, Expiration, Maturity or Sale

Indicate the cause of termination.
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Column 10

Column 11

Column 12

Column 13

Column 14

Column 15

Column 16

Column 17

Number of Contracts

Show the number of contracts, as applicable (e.g., for exchange-traded derivatives), as an absolute
(non-negative) value.

Notional Amount
Show the notional amount. Notional amounts are to be reported as an absolute (non-negative) value.

Guidance for determining notional is included in the Schedule DB General Instructions and SSAP
No. 86—Derivatives.

If the replication (synthetic asset) transaction is not denominated in U.S. doll onverpit into U.S.
dollar equivalent in accordance with SSAP No. 23—Foreign Currency Transggti Translations.

Strike Price, Rate or Index Received (Paid) L 2

e
Forward exchange rate must be stated as: Fx Currency per U x/USHY.

@ Received) Paid

For derivatives opened in prior reporting year » cumulative, undiscounted, remaining
premium or other payment (received) paid sjnce i deri e contract was entered into.

Current Year Initial Cost or Undiscounted Pre

Show the strike price, rate or index for which payments are rec N or an option could be
exercised, which would trigger a cash payment to (by) the reporti: n a derivative.

For derivatives opened in the currefgt rep g r, show the undiscounted premium or other payment
(received) paid when the derivative cOfjgract ntered into.

Consideration Received (P,
Show the amount of considerat
Current Year Income

Show the amou ceived (paid) accrued for the current year.
Book/Adju C alue

Rep ts the staf®ment value with any nonadmitted assets added back.

R No. 86—Derivatives for further discussion.
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Column 18

Column 19

Column 20

Column 21

Column 22

Code

Insert * in this column if the book/adjusted carrying value is combined with the book/adjusted
carrying value of assets or liabilities hedged; if the book/adjusted carrying value is combined with the
book/adjusted carrying value of underlying/covering assets; or if the amount is combined with
consideration paid on underlying/covering assets.

Insert # in this column if the book/adjusted carrying value was combined in prior years with the
book/adjusted carrying value of assets or liabilities hedged.

Insert @ in this column if the income/expenses is combined with income/e on assets or
liabilities hedged.

Insert ~ in this column if the derivative has unpaid financing premiums.
For Clearly Defined Hedging Strategy (CDHS) instruments applyi of SSAP No. 108:

Insert $ in this column for derivatives held in a SSAP Naf10 throughout the current
reporting period (or since inception if shorter).

Insert & in this column for derivatives repurposed 0. 108 CDHS to SSAP No. 86
during the current reporting period. .
10
in

Insert ! in this column for derivatives previ d were designated from SSAP No. 86 to
a SSAP No. 108 CDHS during the current ing p@iod.

Insert ~ in this column for CDHS he

derivative program was terminated.

o
Unrealized Valuation Increase/ Decr\
For purposes of this schedyg, i 5 S

the asset or a decrease to

truments removed as the variable annuities

Total Foreign Exchangs{Change in Book/Adjusted Carrying Value

This is a positive Caltiv@amount that is defined as the portion of the total change in Book/Adjusted
Carrying ciyear that is attributable to foreign exchange differences for a particular
derivative.
The ed in this column should be included as net unrealized foreign exchange capital
gain/ in the Capital and Surplus Account.
€y ear’s (Amortization)/Accretion

0 poses of this schedule, positive amounts should be reported when the change results in an

ase to the asset or a decrease to the liability. A negative amount should be reported when the
change results in a decrease to the asset or an increase to the liability.

Gain (Loss) on Termination — Recognized
This represents gain (loss) on termination that is not deferred or used to adjust basis of hedged items.

This equals consideration received less book/adjusted carrying value at termination.
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Column 23

Column 24

Column 25

Adjustment to the Carrying Value of Hedged Item

This represents the gain (loss) on termination that was used to adjust the basis of a hedged item in the
current year.

It includes the book/adjusted carrying value of premiums that were allocated to the purchase cost on
exercise of an option.

Gain (Loss) on Termination — Deferred

This represents the gain (loss) on termination that was deferred over year-end.

This equals consideration received less book/adjusted carrying value at termipgtion:

Hedge Effectiveness at Inception and at Termination L 4

For hedge transactions show as a percentage expressed as (XX / \“XX” shows the hedge
effectiveness percentage at inception and “YY” shows theqhed ctiveness percentage at
termination.

For example, 100.45% hedge effectiveness at inceps 90% hedge effectiveness on
December 31 of the current year is reported as “1 %

Round to the nearest whole percentage. Do not us \
e 'y
or,

When hedge effectiveness cannot be cal ter a reference code number in this column
(e.g., 0001, 0002, etc.) then disclose the finan onomic impact of the hedge at the end of the

reporting period in Schedule DB footnot I gac erence code number used in the schedule.
L
A reference code number may be use&fgulti es in this column to indicate the same explanation.

For example: 0001

portfolio duration by .2 years.

0002 as repurposed from SSAP No. 108; CDHS #001; hedged

0003 nstrument in CDHS #001 Rider Claims Less Rider Fees in VA Contracts —
% of Rho SSAP 108 hedge; 100% Effective.
a) Fair e

w much ¥f the change in value of the hedged item(s) was hedged by the change in value of
derivative, both:

At the inception of the derivative transaction; and

At termination.
Cash Flow Hedges:

How much of the change in cash flows or present value of cash flows of the hedged item(s) was
hedged by the change in cash flows or present value of cash flows of the derivative, both:

e At the inception of the derivative transaction; and

e At termination.
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** Column 26 through 31 will be electronic only. **

Column 26  — Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier (LEI) for any counterparty as assigned by a designated
Local Operating Unit. If no LEI number has been assigned, leave blank.

**Columns 27 through 31 are for derivatives with financing premiums**

Column 27 - Total Undiscounted Premium Cost

Report the total, undiscounted (contractual) cost to acquire/enter into the dg v
L 4 \

Report the undiscounted (contractual) cost to acquire/enter into de ae unpaid by the reporting
entity.

Column 29  — Fair Value of Derivative, Excluding Impact of Financing Ry
Reflect the fair value of the derivative adjusted*o X % impact of discounted future settled
premiums. For example, if the fair value of the der - ed in Column 16 has been reduced due

en

to expected cash outflows representing the rep ’s future payment of financing premiums,
the consideration of those future premium c% s shall be removed from the reported fair value

Column 28 - Unpaid Undiscounted Premium Cost

of the derivative captured in this column.

(At acquisition, a derivative may W re a net zero fair value in Column 16 as the value of

the derivative and the net present val% financing premiums owed from the acquisition of the
I v ol 0 CP

derivative may offset. The fa in Column 29 shall reflect the fair value of the derivative
without an offset for the fus > prémiums.)
Column 30 - Unrealized Valuation Increase ¢, Excluding Impact of Financing Premiums
Reflect the unrealizedgiin or unrealized loss reported for the derivative adjusted to exclude the impact
from discounted futureWgttled premiums. For example, if the valuation increase/valuation decrease

es “losses” to recognize the net present value of the financing cost owed
those “losses” shall be removed from the unrealized valuation

Column 31 -

0. 108 reported on this schedule (e.g., 001, 002, etc.). This identifier will also be used for
¢of the CDHS in Column 1 of Schedule DB, Part E.

is column should only be used for the following line numbers:

Purchased Options Lines 0089999999 through 0139999999
Written Options Lines 0579999999 through 0629999999
Swaps Lines 1059999999 through 1099999999
Forwards Line 1429999999
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SCHEDULE DB — PART B
SECTIONS 1 AND 2

GENERAL INSTRUCTIONS

In each Section, separate derivative instruments into the following categories:

Category

Long Futures:
Hedging Effective — Excluding Variable Annuity Guarantees Under SSAP No. 108....
Hedging Effective — Variable Annuity Guarantees Under SSAP No.108...................
HedZING OthEr ...ooeevieecieeceeeeeeeeseeeeseseeeseseesessassessessssssssessessssssnsssesssnssnsessens @eersn)
REPIICALION .ttt b s sneeeseebeesbeens
INCOME GENETALION ...vviueiuieiiec ittt e st e et s
L0 11 1T OSSOSO OSSP UPP RSSO PRORN
Subtotal — Long FULUIES ....cc.eicuiiiiiiiiiiisisisisiseie s ss e asre b ens
Short Futures:
Hedging Effective — Excluding Variable Annuity Guarantees
Hedging Effective — Variable Annuity Guarantees Under SiA
Hedging Other ..o
Replication ..........c.oovioioiccc e
Income Generation .........cccceeeeeeeereerieeesereeeesereeeessnns e esnesd
L1071 31 USSP,
Subtotal — Short FUtUres .........ccovveercciee e esees
SSAP No. 108 Adjustments
Offset to VM-21 ..c.ooevieiiiireereeeeee.
Recognized and Deferred Assets or Lig
Subtotal — SSAP No. 108 Adjustme
Totals:

Subtotal — Hedging Effective —
Subtotal — Hedging Other.......
Subtotal — Replication .........
Subtotal — Income Gegnera
Subtotal — Other ... £X..
Subtotal — Adjustme

Total (Sum of Lines 1689999999, 169
1739999999 and 1

999, 1709999999, 1719999999, 1729999999,
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Line Number

..... 1519999999
. 1529999999
e 1539999999
v 1549999999
eeee 1559999999
e 1569999999

... 1579999999

weere 1589999999
vemren 1599999999
weere 1609999999
veeren 1619999999
weeee 1629999999
weere 1639999999

... 1649999999

weere 1659999999
eeeeer 1669999999
... 1679999999

v 1689999999
v 1699999999
eeee 1709999999
e 1719999999
v 1729999999
eeee. 1739999999

... 1749999999

1759999999
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Definitions:

Hedging Effective — Excluding Variable Annuity Guarantees Under SSAP No. 108:

A derivative transaction that is used in hedging transactions that meet the criteria of a highly effective
hedge as described in SSAP No. 86—Derivatives, which are valued and reported in a manner that is
consistent with the hedged asset or liability. These transactions have been voluntarily designated and are
effective as of the reporting date. Excludes derivative transactions that are used in hedging transactions for
variable annuity guarantees under SSAP No. 108—Derivative Hedging Variable Annuity Guarantees.

Hedging Effective —Variable Annuity Guarantees Under SSAP No. 108:

A derivative relationship used in hedging transactions that meet the criteria of a higlff\effecti9e hedge and
applied the special accounting treatment described in SSAP No. 108—Derivative gl ariable Annuity
Guarantees, which are reported at fair value pursuant to SSAP No. 108.

Hedging Other:

A derivative transaction that is used in a hedging transaction where t
of one or more risk factors. This transaction is not part of an e
described under SSAP No. 86—Derivatives.

an economic reduction
esignated relationship as

Replication:

A derivative transaction entered into in conjunction W} estments in order to reproduce the
investment characteristics of otherwise permissiblggiriQgstmints described under SS4P No. 86—
Derivatives. A derivative transaction entered in po entity as a hedging or income generation
transaction shall not be considered a replicat tic asset) transaction. These transactions are
considered to be replications as of the reporting date:

Income Generation: L 2

A derivative transaction written og
described under SSAP No. 86—

Other:

A derivative transaction Wi
Effective, (2) Hedging
referenced in SSAP No.

en or sold by the reporting entity used for means other than (1) Hedging
r, (3) Replication, or (4) Income Generation definition listed above or
ivatives. When this subcategory is utilized, a description of the use should

A )—,

Capture the currefit year fair value fluctuations in the hedging instruments attributable to the hedged
risk.

1) Gignized as realized gain or loss due to offset against current period changes in the designated
portion of the VM-21 reserve liability and

ecognized as deferred assets or deferred liabilities as prescribed under SSAP No. 108.
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SCHEDULE DB — PART B — SECTION 1

FUTURES CONTRACTS OPEN
DECEMBER 31 OF CURRENT YEAR

Include all futures contracts positions open December 31 of current year, including those which were open on December 31
of previous year, and those acquired during current year.

In the Broker Name/Net Cash Deposits footnote, list, in alphabetical sequence, brokers with whom cash deposits have been
made, cumulative changes made to the deposits and the beginning and ending cash balances.

Column 1 Ticker Symbol Q
If traded on an exchange, disclose the ticker symbol.
L 4
Column 2 - Number of Contracts \

Show the total number of contracts open on Dec. 31 of the r&s absolute (non-negative)

value.
Column 3 - Notional Amount

Show the total notional amount of the futures p&i ion & 31 of the reporting year as absolute
(non-negative) value. Guidance for determining & included in the Schedule DB General

Instructions and SSAP No. 86—Derivatives.

Column 4 - Description
Give a complete and accurate des@ipti erivative instrument, including a description of the
underlying securities, currencies, ratéSjgindi ommodities, derivative instruments or other financial

market instruments.

For derivatives with financ
including whether it is due per®

s, include information on the terms of the financing premium,
or at maturity, and the next payment date.

Do not use internal deggtiptions or identifiers unless provided as supplemental information.
Column 5 - Description of It , Used for Income Generation, or Replicated

Describe t se bilities hedged, including CUSIP(s) when appropriate. For example, “Bond
Portfolio Hedgdi§,“VAGLB Hedge,” “Fixed Annuity Hedge,” “Investment in Foreign Operations,” etc.

If he a specific bond, report the CUSIP and a complete and accurate description of the bond; if
ale Ps, note that there are multiple CUSIPs and report the equity ticker or name of the
parent, as applicable.

g a guaranteed investment contract or funding agreement, report as “GIC Hedge” or “FA
For a foreign operations hedge, report as “Net Investment in Foreign Operations.” For annuity
hedging, describe whether hedging fixed or variable annuities.

If hedging a specific mortgage loan asset, report as “Mortgage Loan” and provide the corresponding
loan number reported on Schedule B, Part 1, Column 1.

Describe the assets against which derivatives are written in income generation transactions.

If a replication, report the RSAT Number and Description of the RSAT (Columns | and 2 from
Schedule DB, Part C, Section 1).
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Column 6

Column 7

Column 8

Column 9

Column 10

Column 11

Column 12

Column 13

Schedule/Exhibit Identifier

Identify the Schedule or Exhibit of the hedged item(s), such as Schedule A; B; BA; D Part 1; D, Part 2
Section 1; or D, Part 2, Section 2, if appropriate. Otherwise “N/A.”

Use clear abbreviations for schedules, such as D 1 (Schedule D, Part 1) D 2-1 (Schedule D, Part 2,
Section 1), D 2-2 (Schedule D, Part 2, Section 2), etc.

Type(s) of Risk(s)

£}

Identify the type(s) of risk(s) being hedged: “Interest Rate,” “Credit,” * " “Currency,’
“Equity/Index,” “Commodity” or, if reporting other risks, provide a descriptio the within the

field or in a footnote listed in this Schedule.
If footnoted, please enter a reference code in this column (c.g.®¥a b then disclose the
description of the risk in Schedule DB footnotes for each referencgco s

In the event there is more than one type of risk, use the most relev@gt 1
Date of Maturity or Expiration
Show the date of maturity or expiration of the deri‘a : -

Exchange \

Show the name and the Commodity Future ding§gommission’s Legal Entity Identifier (LEI), if an
LEI number has been assigned, for the exchang h the contract was transacted.

Trade Date o %
: &n.

Show the trade date of the orj 7

one line all identical derivative instruments with the same
ast trade date, but only if the instruments are identical in their
or settlement, and strike price, rate or index).

The reporting entity may st
exchange or counterparty showilg
terms (e.g., type, maturify, expiratie

Transaction Price

eport the net unsettled futures position from the time lag (typically one day with U.S. futures brokers)
between the change in the cumulative variation margin (Columns 15 and 18) and the actual settlement
with the futures brokers.

This represents the pending cash settlement of the futures position.
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Column 14

Column 15

Column 16

Column 17

Column 18

Column 19

Book/Adjusted Carrying Value
Represents the statement value of the futures position, with any nonadmitted assets added back, and is
determined based on how the futures contract is being used, in accordance with SSAP No. 86—

Derivatives.

Note that any cash deposits placed with the broker are included in the Broker Name/Net Cash Deposits
footnote only and not in the Book/Adjusted Carrying Value.

Highly Effective Hedges — Cumulative Variation Margin

On long contracts, show the number of contracts (Column 2) times the renc tween the
reporting date price (Column 12) and transaction price (Column 11) times value of one (1)
point (Column 22).

L 4
On short contracts, show the number of contracts (Column 2) ti erence between the

transaction price (Column 11) and the reporting date price (Col 12)Qnes the futures value of

one (1) point (Column 22).
An exception is that this column would not be populated ighlW¢ffective futures of forecasted

transaction or firm commitments.

Highly Effective Hedges — Deferred Variation Ma&'
This represents the variation margin that hasﬁ\md and therefore not recognized as an
t1 e.

unrealized or realized gain (loss) or as inves

Note: If the entire amount of the variati in was deferred, the amount reported will be the same
as is reported in Column 154

Highly Effective Hedges — \ﬂ:ion Margin Gain (Loss) Used to Adjust Basis of Hedged
Item

This represents the variation m d in the current year to adjust the basis of a hedged item.

Cumulative Variation gin for All Other Hedges

number of contracts (Column 2) times the difference between the
mn 12) and transaction price (Column 11) times the futures value of one (1)

On long contragft
reporting
point (Colu

On contracts, show the number of contracts (Column 2) times the difference between
the t ction price (Column 11) and the reporting date price (Column 12) times the futures value of
ong olumn 22).

Variation Margin Gain (Loss) Recognized in Current Year

represents the variation margin recognized as an unrealized or realized gain (loss) or as
investment income for the year.

This column will be populated for highly effective futures hedging at fair value and All Other futures.

This column will not be populated for highly effective futures hedging at amortized cost.
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Column 20  — Potential Exposure

Potential Exposure is a statistically derived measure of the potential increase in derivative instrument
risk exposure, for derivative instruments that generally do not have an initial cost paid or consideration
received, resulting from future fluctuations in the underlying interests upon which derivative
instruments are based.

For futures, the Potential Exposure = (Initial Margin per contract on the valuation date, set by the
exchange on which contract trades) x (the number of contracts open on the valuation date).

Column 21 - Hedge Effectiveness at Inception and at Year-end

effectiveness percentage at inception and “YY™ shows the hedge effective
date.

For example, 100.45% hedge effectiveness at inception an m

December 31 of the current year is reported as “100 / 95.”

Round to the nearest whole percentage. Do not use decimals.

When hedge effectiveness cannot be ca]culate* o
0L €CO

(e.g., 0001, 0002, etc.) then disclose the financia
reporting period in Schedule DB footnotes for eac

A reference code number may be used multi this column to indicate the same explanation.

For example: 0001  Reduces bon

<
0002  Instrumen s osed from SSAP No. 108; CDHS #001; hedged

= risam, of assets.

tion by .2 years.

0003 CDHS #001 Rider Claims Less Rider Fees in VA Contracts —

a) Fair Value He

At reporting date.
sh®¥ow Hedges:

w much of the change in cash flows or present value of cash flows of the hedged item(s) was
edged by the change in cash flows or present value of cash flows of the derivative, both:

e At the inception of the derivative transaction; and

e  Atreporting date.
Column 22 - Value of One (1) Point
This represents the monetary value of a one (1) point move in a futures position published by the

exchange. This monetary value of one (1) point is utilized in the calculation of the futures’ variation
margin.
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** Columns 23 through 30 will be electronic only. **

Column 23

Column 24

Fair Value Hierarchy Level and Method Used to Obtain Fair Value Code
Whenever possible, fair value should represent the price at which the security could be sold, based on
market information. Fair value should only be determined analytically when the market-based value
cannot be obtained.
The following is a listing of valid fair value level indicators to show the fair value hierarchy level.

(sls’ for Level ]. Q

“2” for Level 2

L 4

“3” for Level 3 \

&w the method used by the

The following is a listing of the valid method indicators for deriv
reporting entity to determine the Rate Used to Obtain Fair Value.

“a” for securities where the rate is determined by, a pri e

source. In addition, the broker mu: be approved by the reporting entity as a
counterparty for buying and s 1es or be an underwriter of the security being

valued. o

“b” for securities where the rate is determineﬂ% ange.
“c” for securities where the rate is dete (&brok&r or custodian. The reporting entity
should obtain and maintain the pr p for any broker or custodian used as a pricing
it
c

“d” for securities wherg
required to maintaé

2 1sQetermined by the reporting entity. The reporting entity is
the pricing methodology used.

Enter a combination of hierarc ethod indicator. The fair value hierarchy level indicator would
be listed first and the od used% determine fair value indicator would be listed next. For example,
use “1b” to report Leygll 1 for the fair value hierarchy level and stock exchange for the method used to
determine fair value

Source Usf t l@ r Value

For Method Codg‘a,” identify the specific pricing service used.

For d Code “b,” identify the specific stock exchange used.

isting of most stock exchange codes can be found in the Investment Schedules General
ctions or the following Web address:

www.fixprotocol.org/specifications/exchanges.shtml
For Method Code “¢c,” identify the specific broker or custodian used.

For Method Code “d,” leave blank.
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Column 25

Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier (LEI) for any counterparty as assigned by a designated
Local Operating Unit. If no LEI number has been assigned, leave blank.

**Columns 26 through 30 are for derivatives with financing premiums**

Column 26

Column 27

Column 28

Column 29

Column 30

Total Undiscounted Premium Cost
Report the total, undiscounted (contractual) cost to acquire/enter into the derivativ,

Unpaid Undiscounted Premium Cost

Report the undiscounted (contractual) cost to acquire/enter into the ®riva @
entity. \
Fair Value of Derivative, Excluding Impact of Financing Premiu \

Reflect the fair value of the derivative adjusted to exclude im of discounted future settled
premiums. For example, if the fair value of the derivati te olumn 16 has been reduced due
to expected cash outflows representing the reporting ure payment of financing premiums,
the consideration of those future premium cash Olﬁl removed from the reported fair value
of the derivative captured in this column.

id by the reporting

(At acquisition, a derivative may be report 1 t zero fair value in Column 16 as the value of
the derivative and the net present value of fu ng premiums owed from the acquisition of the
derivative may offset. The fair value rep in C n 28 shall reflect the fair value of the derivative
without an offset for the future finalpcin uis.)

Unrealized Valuation Increasg
Reflect the unrealized gain © loss reported for the derivative adjusted to exclude the impact
from discounted future settled s. For example, if the valuation increase/valuation decrease
reported in Column 17 jacludes “[€85es” to recognize the net present value of the financing cost owed
by the reporting ty, those “losses” shall be removed from the unrealized wvaluation
increase/decrease reflecte@hin this column.

CDHS Id

Provide a uniquigidentifier for each Clearly Defined Hedging Strategy (CDHS) applying the provisions
of No. 108 ®Rported on this schedule (e.g., 001, 002, etc.). This identifier will also be used for
repo of the CDHS in Column 1 of Schedule DB, Part E.

o)

fig Futures Line 1529999999
hort Futures Line 1599999999

n should only be used for the following line numbers:
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SCHEDULE DB — PART B — SECTION 2

FUTURES CONTRACTS TERMINATED
DURING CURRENT YEAR

Include all futures contracts which were terminated during current reporting year, both those that were open on December 31
of previous reporting year, and those acquired and terminated during current year.

Column 1

Column 2

Column 3

Column 4

Column 5

Column 6

Ticker Symbol
If traded on an exchange, disclose the ticker symbol.

Number of Contracts

The number of futures contracts terminated during the current year aglbso

&

@ negative) value.

Notional Amount \

Show the total notional amount of the futures position terminateQgur
(non-negative) value. Guidance for determining notional is,inclu

Instructions and SSAP No. 86—Derivatives.

Description

L £

underlying securities, currencies, rates, indigces,
market instruments.

current year as absolute

mn the Schedule DB General

derivative instruments or other financial

Give a complete and accurate description of th,‘:{-ve trument, including a description of the
mo "

For derivatives with financing premium: lude rmation on the terms of the financing premium,
including whether it is due periodigplly ity, and the next payment date.

Do not use internal descriptiox en
Description of Item(s) Hedg

Describe the assets or liabilities
Portfolio Hedge,” “V B Hedge,

ber reported on Schedule B, Part 1, Column 1.

Income Generation, or Replicated

unless provided as supplemental information.

ged, including CUSIP(s) when appropriate. For example, “Bond
* “Fixed Annuity Hedge,” “Investment in Foreign Operations,” etc.

port the CUSIP and a complete and accurate description of the bond; if
jat there are multiple CUSIPs and report the equity ticker or name of the

ecific mortgage loan asset, report as “Mortgage Loan” and provide the corresponding

be the assets against which derivatives are written in income generation transactions.

If a replication, report the RSAT Number and Description of the RSAT (Columns | and 2 from

Schedule DB, Part C, Section 1).

Schedule/Exhibit Identifier

Identify the Schedule or Exhibit of the hedged item(s), such as Schedule A; B; BA; D, Part 1; D,

Part 2, Section 1; or D, Part 2, Section 2, if appropriate. Otherwise “N/A.”

Use clear abbreviations for schedules, such as D 1 (Schedule D, Part 1) D 2-1 (Schedule D, Part 2,

Section 1), D 2-2 (Schedule D, Part 2, Section 2), etc.
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Column 7 - Type(s) of Risk(s)
Identify the type(s) of risk(s) being hedged: “Interest Rate,” “Credit,” “Duration,” “Currency,”
“Equity/Index,” “Commodity” or, if reporting other risks, provide a description of the risk within the

field or in a footnote listed in this Schedule.

If footnoted, please enter a reference code in this column (e.g., a, b, c, etc.) then disclose the
description of the risk in Schedule DB footnotes for each reference code used in the schedule.

In the event there is more than one type of risk, use the most relevant risk.
Column 8 - Date of Maturity or Expiration

Show the date of maturity or expiration of the derivative, as appropriate.

Column 9 - Exchange
Show the name and the Commodity Futures Trading Commissionfg Le ity Identifier (LEI), if an
LEI number has been assigned, for the exchange on which the contr: as transacted.

Column 10 — Trade Date

L £

Show the trade date of the original transaction.

11 id&%ical derivative instruments with the same
ut only if the instruments are identical in their
trike price, rate or index).

The reporting entity may summarize on ope li
exchange or counterparty showing the last
terms (e.g., type, maturity, expiration or settlemoyg, a

Column 11 — Transaction Price o

Show the original transactio at which the futures were purchased or sold).

If several positions of the sa ontract are summarized, show the weighted average price.
Column 12 - Termination Date

Show the date whe ivative position was terminated.

summarize on one line all identical instruments with the same exchange or
dtest termination date.

Column 13 -
ich the position was closed.
Column 14 xercise, Expiration, Maturity or Sale
icate the cause of termination.
Column 15 — Cumulative Variation Margin at Termination

On long contracts, show the number of contracts (Column 2) times the difference between the
termination price (Column 13) and transaction price (Column 11) times the futures value of one (1)
point (Column 20).

On short contracts, show the number of contracts (Column 2) times the difference between the

transaction price (Column 11) and the termination price (Column 13) times the futures value of one (1)
point (Column 20).
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Column 16

Column 17

Column 18

Column 19

Change in Variation Margin Gain (Loss) Recognized in Current Year

This represents the variation margin recognized as realized gains (losses), or as investment income in
the current year.

Change in Variation Margin Gain (Loss) Used to Adjust Basis of Hedged Item in Current Year

This represents the amount of gains (losses) used to adjust the basis of a hedged item in the current
year.

Change in Variation Margin Deferred
This represents the variation margin that has been deferred and, therefi cognized as an

unrealized or realized gain (loss) or as investment income.

L 4
Hedge Effectiveness at Inception and at Termination
For hedge transactions, show as a percentage expressed as (XX . e “XX” shows the hedge
effectiveness percentage at inception and “YY” shows the e effectiveness percentage at

termination.

For example, 100.45% hedge effectiveness at 11\ @ ad 94.90% hedge effectiveness on

December 31 of the current year is reported as “100 /95.
Round to the nearest whole percentage. Do not udgidecim

When hedge effectiveness cannot be calc r a reference code number in this column
(e.g., 0001, 0002, etc.) then disclose th i economic impact of the hedge at the end of the
reporting period in Schedule DB faptnot edrh reference code number used in the schedule.

A reference code number ma inle times in this column to indicate the same explanation.

For example: 0001 | portfolio duration by .2 years.

0002 t was repurposed from SSAP No. 108; CDHS #001; hedged

interest rate risks of assets.

trument in CDHS #001 Rider Claims Less Rider Fees in VA Contracts —
50% of Rho SSAP 108 hedge; 100% Effective.

a) Fair Va edges:

w much of the change in value of the hedged item(s) was hedged by the change in value of
ative, both:

At the inception of the derivative transaction; and

e At termination.
b) Cash Flow Hedges:

How much of the change in cash flows or present value of cash flows of the hedged item(s) was
hedged by the change in cash flows or present value of cash flows of the derivative, both:

e At the inception of the derivative transaction; and

e At termination.
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Column 20

Value of One (1) Point

This represents the monetary value of a one (1) point move in a futures position published by the
exchange.

This monetary value of one (1) point is utilized in the calculation of the futures’ variation margin.

** Column 21 through 26 will be electronic only, **

Column 21

Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier (LEI) for any counterparty a i by a designated
Local Operating Unit. If no LEI number has been assigned, leave blank.

**Columns 22 through 26 are for derivatives with financing premiums**

Column 22

Column 23

Column 24

Column 25

Column 26

Total Undiscounted Premium Cost
Report the total, undiscounted (contractual) cost to acquir e derivative.

Unpaid Undiscounted Premium Cost

L 4
Report the undiscounted (contractual) cost to ac mnto the derivative unpaid by the reporting
entity. \
E

Fair Value of Derivative, Excluding Imp ng Premiums

L
Reflect the fair value of the deriva adj to exclude the impact of discounted future settled
premiums. For example, if thgfis e Withe derivative reported in column 16 has been reduced due
to expected cash outflows the reporting entity’s future payment of financing premiums,
cash outflows shall be removed from the reported fair value

(At acquisition, a deriggtive may be reported with a net zero fair value in column 16 as the value of the
derivative and the ne ent value of future financing premiums owed from the acquisition of the
derivative may of value reported in column 30 shall reflect the fair value of the derivative
without a e ture financing premiums.)

Unrealized Val@gion Increase/Decrease, Excluding Impact of Financing Premiums

Refl ¢ unrealized gain or unrealized loss reported for the derivative adjusted to exclude the impact
i d future settled premiums. For example, if the valuation increase/valuation decrease
column 17 includes “losses” to recognize the net present value of the financing cost owed
eporting entity, those “losses” shall be removed from the unrealized valuation
decrease reflected in this column.

S Identifier

Provide a unique identifier for each Clearly Defined Hedging Strategy (CDHS) applying the provisions
of SSAP No. 108 reported on this schedule (e.g., 001, 002, etc.). This identifier will also be used for
reporting of the CDHS in Column 1 of Schedule DB, Part E.

This column should only be used for the following line numbers:

Long Futures Line 1529999999
Short Futures Line 1599999999
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SCHEDULE DB — PART D — SECTION 1

COUNTERPARTY EXPOSURE FOR DERIVATIVE INSTRUMENTS OPEN
DECEMBER 31 OF CURRENT YEAR

Counterparty Exposure to any one counterparty is the exposure to credit risk associated with the use of derivative instruments
with that counterparty. This section displays the Book/Adjusted Carrying Value exposure and Fair Value exposure to each
counterparty, net of collateral. Also displayed is the total potential exposure for each counterparty for Schedule DB, Parts A
and B.

On the first line, show the aggregate sum for exchange traded derivatives, also known as listed deriva futures (Line
0199999999). (Exchange-Traded Derivatives are executed over a centralized trading venue known a exc e and then

booked with a central counterparty known as a clearing house.)
On the next six lines, show separately six groups of OTC (over-the-counter) derivative cofit AIC Designation

rp A
(Lines 0299999999 through 0799999999). \
&

Then show the aggregate sum for centrally cleared derivatives (Line 0899999999). Thi to show centrally cleared
derivatives that are not considered exchange-traded.

The final line will show a total of all derivatives listed in the lines above (Line 03889

Within each group, list the counterparties or central clearinghouses in a]la

Btl .
For each counterparty with a master agreement, show on a second lidg\if appieable, totals for derivative instruments not
covered by the master agreement. \
Use additional lines, as needed, if multiple master agreements nterparty exist that do not provide for netting of
offsetting amounts by the reporting entity against the @oun pon termination in the event that the counterparty

defaults.

Show subtotals for each group.

If a reporting entity has any detail lines reported for
of the corresponding group with the specifiggd subtota
pre-printed total.

e following required groups, it shall report the subtotal amount
ne number appearing in the same manner and location as the

Aggregate Sum of Exchange-Tra e St eureete et et st st a e s s e saee e eaesraesbeesbesssesssasssassasseesseenresnsennsees 0199999999
Over-The-Counter

Total NAIC 1 De&gne\ 0299999999

0499999999

...0599999999

0699999999

...0799999999

Aggregate Sum of Central Clearinghouses (Excluding Exchange-Traded)........ccocovieiieiiciinncinenicireseeeneeneeeene. 0899999999
Total (Sum of 0199999999, 0299999999, 0399999999, 0499999999, 0599999999, 0699999999,

0799999999 and 0899999999).......cvcvveiiiniiiiiiiirine s sassseessennes 0999999999
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Column 1

Column 2

Column 3

Column 4

Description of Exchange, Counterparty or Central Clearinghouse

The first line (Line 0199999999) for the Aggregate Sum of Exchange-Traded Derivatives should be
left blank.

On subsequent lines, show the name and the Commodity Futures Trading Commission’s Legal Entity
Identifier (LEI), if an LEI number has been assigned, for the counterparty or central clearinghouse.

Include the name and the LEI of the central clearinghouse and the derivatives clearing member, where
appropriate.

Master Agreement (Y or N)

The lines for the Aggregate Sum of Exchange-Traded Derivatives (Li % 09999) and for the
)

Aggregate Sum of Central Clearinghouses (Line 0899999999) shouldbe le
For OTC counterparties, indicate “Y™ if: \

1. The reporting entity has a written International Swaps anG§Rerivatives Association (ISDA)
master agreement with the counterparty that provides the ing of offsetting amounts by
the reporting entity against the counterparty up ina the event that the counterparty
defaults, or if such netting provisions of a*l S % agreement are either incorporated by

reference in transaction confirmations o se contractual provisions to which

c A
derivative instrument confirmations with t ity are subject, or if the reporting entity
th th

has a written non-ISDA master agreementigi unterparty that provides for the netting of
offsetting amounts or the right of 0% reporting entity against the counterparty upon
d

termination in the event that the counte ults; and
2. The domiciliary jurisdictiodpof rparty is either within the United States or if not
within the United States, is S§thin reign (non-United States) jurisdiction listed in the
Purposes and Proced al'\Gthe NAIC Investment Analysis Office as eligible for netting.
Credit Support Annex (Y o

The lines for the Aggrgeate SumWSf Exchange-Traded Derivatives (Line 0199999999) and for the
Aggregate Sum of Cegttal Clearinghouses (Line 0899999999) should be left blank.

For OTC counte indfate “Y™” if:

in has an additional annex to the International Swaps and Derivatives

Associatio DA) master agreement called a Credit Support Annex (CSA). The CSA agreement

i erparty provides functionality of collateral postings against net counterparty

ure in excess of a threshold amount. This limits the net exposure the reporting entity has to a
b counterparty in the event of a counterparty default.

: of Acceptable Collateral
e blank for the aggregate reporting of Exchange-Traded Derivatives (Line 0199999999).
For OTC counterparties, show the Fair Value of acceptable collateral pledged by the counterparty.

For central clearinghouses, this amount would be the net positive variation margin received by the
reporting entity.
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“Acceptable collateral” means cash, cash equivalents, securities issued or guaranteed by the United
States or Canadian governments or their government-sponsored enterprises, letters of credit, publicly
traded obligations designated 1 by the SVO, government money market mutual funds, and such other
items as may be defined as acceptable collateral in the Purposes and Procedures Manual of the NAIC
Investment Analysis Office. For purposes of this definition, the term “letter of credit” means a clean,
irrevocable and unconditional letter of credit issued or confirmed by, and payable and presentable at, a
financial institution on the list of financial institutions meeting the standards for issuing such letter of
credit published pursuant to the Purposes and Procedures Manual of the NAIC Investment Analysis
Office. The letter of credit must have an expiration date beyond the term of the subject transaction.

For Columns 5 and 6, Book/Adjusted Carrying Values that are debit balances on the balance sheet itive numbers;
those that are credit balances are negative numbers.

Column 5 - Contracts with Book/Adjusted Carrying Value > 0 (i.e., debit balance on bafi eet

On the first line, show the aggregate sum for exchange trad t
Book/Adjusted Carrying Value.

For futures, this equals the sum of the positive cumulative varjation gin for highly effective futures
(Part B, Section 1, Column 15), plus the sum of the ending ce 1l cash deposits with brokers
(Part B, Section 1, Broker Name/Net Cash Deposits w2 Cash Balance).

mnat have a positive

On subsequent lines, show the sum of the Bookf’A& te
with the counterparty or central clearinghouse that 0

g Values of all derivative instruments
ve statement value.

Column 6 — Contracts with Book/Adjusted Carrying Va 0 credit balance on balance sheet)

On the first line, show the sum of the ement*values in parentheses ( ) of all exchange traded
derivatives that have a negative Bok/A rrying Value.

For futures, this equals the s egliive cumulative variation margin for highly effective futures
(Part B, Section 1, Colum

On subsequent lines, show th the Book/Adjusted Carrying Values in parentheses ( ) of all
derivative instruments gwith theWCounterparty or central clearinghouse that have a negative
Book/Adjusted Carryigh Value.

Column 7 - Exposure Net of ook/Adjusted Carrying Value)
For the ag te g of Exchange-Traded Derivatives (Line 0199999999), show the amount in
Column 5.

counterparties, if no master agreement is in place, show the sum of the Book/Adjusted
s of all derivative instruments with the counterparty that has a positive Book/Adjusted
Value, less any Acceptable Collateral (Column 5 — Column 4).

counterparties with a master agreement in place and central clearinghouses, show the net sum
e Book/Adjusted Carrying Values of all derivative instruments, less any acceptable collateral

olumn 5 + Column 6 — Column 4).

This amount should not be less than zero.
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For Columns 8 and 9, market values that would be debit balances on the balance sheet are positive numbers; those that
would be credit balances are negative numbers.

Column 8

Column 9

Column 10

Column 11

Column 12

Contracts with Fair Value > 0 (i.e., debit balance on the balance sheet)
Show the sum of the market values of all derivative instruments that have a positive market value.
Contracts with Fair Value < 0 (i.e., credit balance on the balance sheet)

Show the sum of the market values in parentheses ( ) of all derivative instruments that have a negative

market value.
o

For OTC counterparties, if no master agreement is in place, shovigthe the market values of all
derivative instruments with the counterparty that has a positive et value, less any acceptable
collateral (Column 8 — Column 4).

Exposure Net of Collateral (Fair Value)

For the aggregate reporting of Exchange-Traded Derivatives (Line 0#9999 ow the amounts in

Column 8.

1ce, €
der}

hange-traded derivatives and central

For OTC counterparties with a master agreemelﬁl
ative instruments, less any acceptable

clearinghouses show the net sum of the market valticg of
collateral (Column 8 + Column 9 — Column 4).

This amount should not be less than zero.

Potential Exposure

L
Show the potential exposure for N B for Exchange-Traded Derivatives in aggregate
co

(Line 0199999999) and for e rparty and central clearinghouse.

Off-Balance Sheet Exposu
For Exchange-Traded Dgrivatives {(®ine 0199999999), show Column 11.
For central clearinghou

Show Colu lumn 6 — Column 4 + Column 11] — Column 7 but not less than zero.

For OTC coun ties:

lumn 2 = yes; show [Column 5 + Column 6 — Column 4 + Column 11] — Column 7 but not
r0.

umn 2 = no; show Column 11.

Optional: If there is no master netting agreement, companies may still encounter double-counting
in cases where a premium is received for an off-balance sheet derivative transaction,
such as an interest rate swap. In such cases, report “no” in Column 2 and calculate off-
balance sheet exposure on a contract-by-contract basis using the first formula.
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** Column 13 will be electronic only. **
Column 13 — Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier (LEI) for any counterparty as assigned by a designated
Local Operating Unit. If no LEI number has been assigned, leave blank.
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SCHEDULE DB — PART D — SECTION 2

COLLATERAL FOR DERIVATIVE INSTRUMENTS OPEN
DECEMBER 31 OF CURRENT YEAR

Under derivative contracts, collateral may be pledged to exchanges, counterparties, clearing brokers or central clearinghouses
by the reporting entity as well as pledged by the exchanges, counterparties, clearing brokers or central clearinghouses to the
reporting entity. This section displays the collateral pledged by the reporting entity in the first table and the collateral pledged
to the reporting entity in the second table.

Each exchange, counterparty, derivatives clearing member or central clearinghouse may be listed more ce in each of
the tables. For example, if initial and variation margin are posted at the same exchange; if more than typ security is
pledged to the same counterparty; if more than one corporate bond is pledged by a central clearing

L 4
Total Collateral Pledged by Reporting Entity ......ccocvvivviiviviiniiiiiciiniciincnisn e \ 0199999999

Total Collateral Pledged to Reporting ENtity.......cccceieiieieiinieiieiesieeeseeeeeesieeeseseee e oo ettt eeeneene s 0299999999

Column 1 - Exchange, Counterparty or Central Clearinghousedy

Show the name and the Commodity Futures Tradi isSion’s Legal Entity Identifier (LEI), if an

LEI number has been assigned, for the nggy, Board of Trade, contract market, counterparty,
derivatives clearing member or central cleari use tpt is holding collateral pledged by the reporting
rt1

entity or that has pledged collateral to the ity.

Column 2 - Type of Asset Pledged

Describe the type of assef
“Corporate,” “Municipal,”

Column 3 - CUSIP Identification

Enter the CUSIP/PP S number of the asset pledged or received as collateral, when appropriate. If
no CUSIP/PPN/C exists, the field should be zero-filled.

Column 4 - Descriptio

Give a complet d accurate description of the asset pledged or received as collateral, including
cou hen appropriate.

Column 5 - E e
fair value of the asset. Refer to SSAP No. 100R—Fair Value for further discussion.
Column 6 - alue

Enter the par value of the asset adjusted for repayment of principal.
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Column 7

Column 8

Column 9

Book/Adjusted Carrying Value
Report the amortized value or the lower of amortized value or fair value, depending on the designation
of the asset (and adjusted for any other-than-temporary impairment), as of the end of the current

reporting year.

Include: The original cost of acquiring the asset, including brokerage and other related
fees.

Amortization of premium or accrual of discount, but not including any interest
paid thereon.

Amortization of deferred origination and commitment fag

Deduct: A direct write-down for a decline in thd®fair a bond that is

other-than-temporary.

Exclude: All other costs, including internal costs ofggosts@aig to an affiliated reporting
entity related to origination, purchase or ¢ itment to purchase bonds, are
charged to expense when incurred. C Iso be reduced by payments
attributed to the recovery of cost.

Accrued interest. *

Book/Adjusted Carrying Value does not apply ttk}!]edged to a reporting entity in which there
ol 1

has not been a default (i.e., Off-Balance She ).

Maturity Date
L 2

Enter the maturity date of the asset, \‘V iate.

Type of Margin (I, V or IV,

Enter “I” for initial margin s that have been pledged or received by the reporting entity as
initial margin.

Enter “V” for variatioifgnargin for assets that have been pledged or received by the reporting entity
as variation mar;

Enter “I tial and variation margin for assets that have been pledged or received by
the reporting e as initial and variation margin.

*¥* Column 10 will be elec ic only, **

Column 10

ty Identifier (LEI)

ide the 20-character Legal Entity Identifier (LEI) for counterparty as assigned by a designated
ocal Operating Unit. If no LEI number has been assigned, leave blank.
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SCHEDULE DB — PART E

Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year

(This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108)

See SSAP No. 108—Derivatives Hedging Variable Annuities Guarantees for additional accounting guidance.

Column 1 - CDHS Identifier
Provide a unique identifier for each Clearly Defined Hedging Strategy (CD orted on this
schedule (e.g., 001, 002, etc.). This identifier will also be used for reporting P No. 108
CDHS in Column 32 of Schedule DB, Part A, Section 1; Column 31 of Schedule Part A, Section

2; Column 30 of Schedule DB, Part B, Section 1 and Column 26 of Sched % , Section 2.

Column 3 - Prior Fair Value in Full Contract Cash Flows Attributed to Intcist Ra

Column 2 - CDHS Description \
Provide a description for each uniquely identified CDHS. :\

Prior period full contract fair value. This reflects ag p

Column 4 - Ending Fair Value in Full Contract Cash Flows At \ iterest Rates

Current period full contract fair value. This &oduct cash flows, per SSAP No. 108.
Column 5 — Fair Value Gains (Loss) in Full Contract 0 ttributed to Interest Rates

Change in full contract fair value. ':1 %pmduct cash flows, per SSAP No. 108.

Column 6 - Fair Value Gain (Loss) in B¥dged IterigAttributed to Hedged Risk

Change in fair value attributabl® gitged risk per SSAP No. 108.

Column 7 - Current Year IncreasegDecrease) in VM-21 Liability

VM-21 liability i

ease) from beginning of period to end of period.

Column 8

Column 9 i edged Item Attributed to Hedged Risk Percentage

Column 10 urrent Year Increase (Decrease) in VM-21 Liability Attributed to Hedged Risk

VM-21 liability increase (decrease) attributed to hedged risk.
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Column 11

Column 12

Column 13

Column 14

Column 15

Column 16

Column 17

Column 18

Column 19

Prior Deferred Balance

Specific CDHS deferred liability (asset) balance at end of prior reporting period.

Current Year Fair Value Fluctuation of the Hedge Instruments

Current year total return Fair Value fluctuations in the hedging instruments per SSAP No. 108.
Current Year Natural Offset to VM-21 Liability

Current year hedging instruments' total return Fair Value fluctuations that offs urrent period
change in the designated portion of the VM-21 liability.

Hedging Instruments’ Current Fair Value Fluctuation Not Attributed to Heg ﬁﬁ

Current year hedging instruments' total return Fair Value fluctu ; itable to hedged risk
per SSAP No. 108. K

Hedge Gain (Loss) in Current Year Deferred Adjustment

Current year hedging instruments' total return Fair Val tudggtis that do not offset the current
period change in the designated portion of liability (recognized as deferred
liabilities/(assets) per SSAP No. 108). *
Current Year Prescribed Deferred Amortization \
Current year deferred (liability)/asset amortizﬂ:mx ealized gains/losses (straight line over a period
not to exceed 10 years per SSAP No. 10

L

Current Year Additional Deferred Avﬁ{
Current year deferred (lia cidaccelerated amortization elected by the reporting entity per

SSAP No. 108.

Current Year Total Defeszred Amortization

Total current year defe

Ending DgfCrred

Specific CD ferred Liability (Asset) balance at end of current reporting period.

N

liability)/asset amortization into realized gains/losses.
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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 asset page
and not included on Schedules A, B, BA, D, DB and E.)

This schedule should include a detailed listing of reinvested collateral assets that were owned as of the end of the current
reporting year. For Schedule DL, reinvested collateral assets are collateral currently held as part of a securities lending
program administered by the reporting entity or its agent (affiliated or unaffiliated) that can be resold or repledged. This is the
currently held collateral, meaning original collateral if it is still in the original form received or th invested asset
resulting from the disposal and/or reinvestment of the original collateral. See SSAP No. 103R—Tra
Financial Assets and Extinguishments of Liabilities for accounting guidance.

Include reinvested collateral assets from securities lending programs where the progranf¥s ad
entity’s unaffiliated agent (i.e., collateral is received by the reporting entity’s unaffili
repledged). These securities will be reported in aggregate on the Assets page, Line 10.

be resold or repledged), the
page, Line 10 or reported on
D, DA and E), but not both.

affiliated agent (i.e., collateral is received by the reporting entity’s affiliated age
securities may be reported on Schedule DL, Part 1 if reported in aggregate g
Schedule DL, Part 2 if reported in other investment schedules (e.g., Schegl o4
Reinvested collateral assets reported on Schedule DL, Part | are exclu er investment schedules (e.g., Schedules
A, B, BA, D, DA and E).

Bonds, preferred stocks and common stocks are to be grouped separatciy showing a subtotal for each category.

Securities borrowing and securities lending transactions@ghall ovyn gross when reported in the Schedule DL. If these
transactions are permitted to be reported net in accorda wi AP No. 64—Offsetting and Netting of Assets and
Liabilities, the investment schedule shall continue e il of all transactions (gross), with the net amount from the
valid right to offset reflected in the financial sta; agks 2°& 3 of the statutory financial statements). Disclosures for

items reported net when a valid right to offset € ng the gross amount, the amount offset, and the net amount
reported in the financial statements are required per 64—Offsetting and Netting of Assets and Liabilities.

Bond Mutual Funds — as Identified by t VO and Exchange Traded Funds — as Identified by the SVO, which are
described in the Investment Schedules Ge Instructions, are to be included in SVO Identified Funds.

If an insurer has any detail lin€{ r any of the following required categories or subcategories, it shall report
the subtotal amount of the corr n egory or subcategory, with the specified subtotal line number appearing
in the same manner and location a pre-printed total or grand total line and number:

NOTE: See the Inves t Schedules General Instructions for the following:
nitions for bonds and stocks.

mn list of codes and definitions for securities not under the exclusive control of the
g entity.
. of stock exchange names and abbreviations.
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Category

Bonds (Schedule D, Part 1 type):

U.S. Governments

ISSUCT OB IIZATIONS. ... vttt sttt et e e b et eae e st s s e s ba e s saesa e e ae e ebaeebnesbaens
Reésidenitial Mortgage-Backed SCCUTINES c.ovuocmammssimeemsossstass i mae 555 st e Toedss s¥as vo i o Ths s siusvassns
Comiiieicial Moitpage-Backed SEEURINES ..o iwimssmssmissmemsssssssonsssissmsssmsssssssissmsosssssssssammsmsass

Other Loan-Backed and Structured Securifies ::..:issocnessssunasimssmmsgmomnsstrsiessisumisis s aiamimssss

Subtotals — U:S: Governments s wmmiavsmsmmimsrmsoversimsmms iy v
All Other Governments
ISSUCT OBIIZATIONS ..vviieeiieciieiiieitiesiee sttt eas e s a s aesaaans
Residential Mortgage-Backed SeCurities ........coceevevrieiriciiecneceineineinenens
Commercial Mortgage-Backed Securities....... ..ol 8
Other Loan-Backed and Structured Securiti€s .......cccoovvveereeeeeeriereeenns
Subtotals — All Other GOVErnmMEnts ..........cocoeeereesrerinenenierereeee s sate e
U.S. States, Territories and Possessions (Direct and Guaranteed)
Issuer Obligations.........ccoueveeueieiieieierereeeree et 8
Residential Mortgage-Backed Securities ’
Commercial Mortgage-Backed Securities...................
Other Loan-Backed and Structured Securities ...

Line Number

0199999
0299999

........... 0399999

0499999
...0599999

0699999
...0799999
0899999
0999999
1099999

.. 1199999
1299999
1399999
1499999

Subtotals — U.S. States, Territories and Possessj and/Guaratiteed). . w: cssusims smsvaveis 1799999
U.S. Political Subdivisions of States, Territories ald S (Direct and Guaranteed)
Issuer Obligations: :....:cusinzinmvssmmsssionsssss Tiassaa s suia s A S s s s esaveas, L ND 2999
Residential Mortgage-Backed Seg \ .............................................................................. 1999999
Commercial Mortgage-Backed veer. 2099999
Other Loan-Backed and Structured S .. ...2199999
Subtotals — U.S. Political Sy#divisions ot States, Territories and Possessions
(Direct and Gu CEA) vttt et et enenn e 2499999
U.S. Special Revenue and Spe ent Obligations and all Non-Guaranteed
Obligations of Agencie of Governments and Their Political Subdivisions
Issuer Obligatiofis:? 2999999

Residen ortgage-

Commerc rtgage-Backed SECUTITICS. .....ioviiiiiiiieiieciecieitie st

S. Special Revenue and Special Assessment Obligations and

all Non-Guaranteed Obligations of Agencies and Authorities of Governments

Industri d Miscellaneous (Unaffiliated)

ISSUCT OB IIZATIONS. .. vttt sttt ettt ea b e b e eas e eae et s s b s bb e s st e sa e e s ae e esaeebnesbaens
Residential Mortgage-Backed SECUITLIES ....vcvvieiieiiiiiiiiiit ettt sr s sa e sbae
........... 3499999
........... 3599999

Commercial Mortgage-Backed Securities. ..........oooiiiiiiiiice e
Other Loan-Backed and Structured SECUTItIEs .......ooouieiiiiiiiiiiii et
Subtotals — Industrial and Miscellaneous (Unaffiliated) ..........ccoevviiiiiiiiiiiiiniiiiiiicece e
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CKEA SECUITHIES ..vvviiiriiiiiiierieiiiriri e iar e s esbae e s esrassseabeaeessareesssase s srnsessssranssenns
........... 2799999

ac aNd SruCtUred SECUTTLIES ..ovveiieeiieeieeeiee e e e e e e eeseeeeeeeseraseraseraseraseraseraserarerareraeen

and Their Politicall SUbAIVISTONS ;o s evom o s evemn s a5 e o 508 55 £ 580 500 B T3S eams S0 005

2699999

2899999

3199999

3299999

3399999

3899999
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Hybrid Securities
ISSUCT OB lIZATIONS. ... viiiiiieciieiieitieitee sttt sab e sse e snesnesnesssessaesanesanesnesrnessesssesssesssenss 2299999
Residential Mortgage-Backed SECULINES w.cu.ususesmsssusimssssssmsssmsisssssissmssssossssississmssmsussnssnsmsanssnvesss- 2399999
Conmiiteigial Moitgage-Backed SECUTINES. .o iwemsssossovs sisemsssmsssssssissmosssssss unstsssssasssssnsseasssssssseses 4499999
Other Loan-Backed and Structured Securities:::.-usunnmmmnsumnmmmssamnnmnsasmmmmsisais 409 7999
Subtotals — Hybrid Secutilies - sunsmamsunsmamsunsmamsunsmamsumsmamssumsmassmsmai 097999
Parent, Subsidiaries and Affiliates
....4999999
... 5099999
ve.. 5199999
Other Loan-Backed and Structured Securities ........coovvvivvivinnnniinnnns e 9299999
Affiliated Bank Loans — Issued.........ccoivviiniiiiniinns N R K 11
Affiliated Bank Loans — ACqUITEd ..........ccuoveieiirieieiiieieiiee e sa s 5499999
Subtotals — Parent, Subsidiaries and AffIlHates.......cccovevieieeieiieeeceiee et 5599999
SVO Identified Funds
Exchange Traded Funds — as Identified by the SVO........: ....5799999
Bond Mutual Funds — as Identified by the SVO * crsra T e s D O 1 99 99
Subtotals — SVO Identified Funds.........cooovvvrvvvvvrvnnn 0.0 e S s D 99 9 9 99
Unaffiliated Bank Loans
Unaffiliated Bank Loans — Issued .......c.ccoouenu.nee.
Unaffiliated Bank Loans — Acquired
Subtotals — Unaffiliated Bank Loans
Total Bonds
Subtotals — Issuer Obligations. ettt bt a et be e bebe e bentesaetentesaetentenserenserserenss 0399999
Subtotals — Residential Mortgage- DCCUTTTES 1ot eane e snesnesnessnesnneenne 0499999
Subtotals — Commercial Moggage-Bached SeCUIties......ccvvvvevieiieiieiiiiiieiriicecrece e ereesseeneene. 0399999
Subtotals — Other Loan-B d and Structured SECUITIES.......oveveeereeieee et eaeseereereenes 6699999
j 6799999
...6899999
6999999
... 7099999

ISSUCT OB IIZATIONS. ... vivriieeieeieetie ettt sttt et et eab e sas e enesnesbaessaesasesanens

Residential Mortgage-Backed SECUITLIES .....civiiviieiieiiiiiiicrt ettt sne o

Commercial Mortgage-Backed Securities..........cccooiiiiiiiiieiccccceice e

-..6099999
6199999
6299999

Stocks:

, Part 2, Section 1 type):
iscellaneous (Unaffiliated) Perpetual and Redeemable Preferred............................. 7199999
osidiaries and Affiliates Perpetual and Redeemable Preferred ..........ccooeieininicininienne 7299999
ferred StOCKS ..ovviviiiii e 1399999

tocks (Schedule D, Part 2, Section 2 type):
Industrial and Miscellaneous (Unaffiliated) ..........covereieeinencee e eeneeeeas 7499999
Parent, Subsidiaries and AFTIHALES .......ccccviiiciiiiiiiiicccec s eres e ere s sesre s s snresessnnesesnnnns 1999999
Mutual Funds ... 1099999
Uit INVESTMENT TIUSES ...eevvieiiieetieeeeeeeeeesee e ee s aeseesees e ssesaessasseessessanesssesseenssseeseensensenseanssseeseensensansens 7799999
ClLOSEA-EN FUNAS ....ccviieeeeee ettt et sae e s e e essessenessemseeansnaeseesensenseansesanns 7899999
Total COmON, StOCKS .o seusssmsssssomsssmmssmsssssmsssmnmsms s somssm s s i s s  sE s e s sssssssn) 199 99 99
Total Préeferred and COmmion SEOCKS v sessusssevsems srvssnsssevssmos sevssnssassssmas sosssnssaasss1as esssnssaavssmis sssmssssvoimsssnansssssa U 99 99
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Real Estate (Schedule A type)...

... 8699999

Mortgage Loans on Real Estate (Schedule B type) ...8799999
Other Invested Assets (Schedule BA type) 8899999
Short-Term Invested Assets (Schedule DA, Part 1 tyPe)......cccursmmiomssusmsmsminmsmssusmsmstisnmsmssusssmentsnssnssussessanssnssnssussesses O3 7999
Gashi{Schedule E; Part: | fype) comummmmmmunmmmmssms s s s s s s s s 309 9999
Cash’Equivalents/(ScheduleB, Part 2 type):. oot st st s i s aammsammmsss 31 99999
OB SRS cvavasvusinuns svsvawas s svs 55 3ares s S ST SH8 SRS S RSB TR S SRS S SRR BT SR T SR T e 92 99999
TOLALS .. ...9999999
Column 1 - CUSIP Identification
CUSIP numbers for all purchased publicly issued securities dpe a om the broker’s
confirmation or the certificate. For private placement securitie created a special
number called a PPN to be assigned by the Standard & Poor’s C u. For foreign securities,
use a CINS that is assigned by the Standard & Poor’s CUSIP Burgau: ip.com/cusip/index.htm
For Lines 0199999 through 7999999, if no valid CUSIP, C or number exists, then report a
valid ISIN (Column 11) security number. The CUSIP fieldggh ro-filled.
The CUSIP reported for this column should be d anner consistent with the instructions
of other schedules for the lines shown below:
Lines 0199999 through 7099999 ..........3 ....Schedule D, Part 1, Column 1
Lines 7199999 through 7399999 ....Schedule D, Part 2, Section 1, Column 1
Lines 7499999 through 79999@ .... Schedule D, Part 2, Section 2, Column 1
Line 8899999 .. .... Schedule BA, Part 1, Column 1
Line 9199999 .......ccisimess ... Schedule E, Part 2, Column 1
The CUSIP number should b 1 for the following lines:
Real Estate (Schedpfle A tyPe) .7 .o e e e 8699999
Mortgage Loans €al Bstate (Schedle B t¥P€): suesussssessis susssssssssassissmsssssssssaisussmssssssasans 8799999
ts (Schedule DA, Part 1 type)....cocevvvinincvnccincncincnicnnnen. 8999999
it 1ty pe)smsomemams o e e e S A S SN AR 9099999
........................................................................................................................ 9299999
Column 2 -

of Securities.

, enter complete name of the fund.

e and accurate description of all bonds and preferred and common stocks as listed in the

r Bond Mutual Funds — as Identified by the SVO and Exchange Traded Funds — as Identified by the

For Certificate of Deposit Account Registry Service (CDARs) or other similar services that have a
maturity of greater than one year, individually list the various banking institutions that are financially

responsible for honoring certificates of deposit.
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Column 3

Column 4

Code

Enter “*” in this column for all SVO Identified Funds designated for systematic value.

Enter “@” in this column for all Principal STRIP Bonds or other zero coupon bonds.

Enter “$” in this column for Certificates of Deposit under the FDIC limit.

Enter “&” in this column for TBA (To Be Announced) securities.

Enter “~” in this column for all assets that are bifurcated between the insulated separate account filing

and the non-insulated separate account filing.

If assets are not under the exclusive control of the company as shown in the ral | ogatories,
they are to be identified by placing one of the codes (identified in the Inves t Sghedules General
Instructions) in this column. .

If the security is an SVO Identified Fund designated for systemgtic,v ipal STRIP bond or
other zero coupon bond, certificates of deposit under the FDIC 1 or A (To Be Announced)
3 13

security and is not under the exclusive control of the company, th 4y “$” or “&” should appear
first, immediately followed by the appropriate code (identified in t vestment Schedules General
Instructions).

Separate Account Filing Only: Y

If the asset is a bifurcated asset between the i
separate account filing, the “*” should app
“@”, “$” or “&” with the “*” precedin
the asset being reported, immediate
Investment Schedules General Insgfuctigns):

¢

ativ

1 separate account filing and the non-insulated
irst afipmay be used simultaneously with the “*”,
haracters (“*”, “@”, “$” or “&”) depending on
by the appropriate code (identified in the

NAIC Designation and Adminis m

The NAIC Designation ang
manner consistent with the 1

ive Symbol reported for this column should be determined in a
<5f other schedules for the lines shown below:

Lines 0199999 thromgeh 7099955 .................. Schedule D, Part 1, Column 6

Lines 7199999 th h 7399999 .................. Schedule D, Part 2, Section 1, Column 20

Lines 74999960 99999 ... Schedule D, Part 2, Section 2, Column 18

Line 99¢ 0 e SChedule BA, Part 1, Column 7
For Lines 9, 8799999, 8999999, 9099999, 9199999 and 9299999, the column should be left
bla
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Column 5

Column 6

Column 7

Fair Value

The value reported for this column should be determined in a manner consistent with the fair value
column instructions of other schedules for the lines shown below:

Lines 0199999 through 7099999 .................. Schedule D, Part 1, Column 9

Lines 7199999 through 7399999 .................. Schedule D, Part 2, Section 1, Column 10

Lines 7499999 through 7999999 .................. Schedule D, Part 2, Section 2, Column 8

Line 8699999 ..........ccocvveeiiiviieiiniesscnineeennnen. Schedule A, Part 1, Column 10

Line 8799999........ccccevevveeerevenecreenreenenenenn. FV 0f the underlying collateral SPhe. B, Part 1
Line 8899999 ........oceeeveeeeeeeeeeeeeeeieeeenee. Schedule BA, Part 1, Column 1

For those lines where the same type of investment is reported on oth‘ sch do not have a fair

value column, report the amount consistent with instructions for the fol

Line 8999999 ........ccoevveivirvcereereceereereeneenn. Report BACV, , Part 1, Column 7
Line 9099999 w.cosmsssssmsmssimnmssmsmssnnz: Report Balaneey S ule E Part 1, Column 6
Line 9199999 .........cccevvvvvvvcvecvecri e cveennennn. Report BAC heghle E Part 2, Column 7

Book/Adjusted Carrying Value r'S

The value reported for this column should be det manner consistent with the instructions

of other schedules for the lines shown belo

ule D, Part 1, Column 11

chedule D, Part 2, Section 1, Column 8
chedule D, Part 2, Section 2, Column 6
...... Schedule A, Part 1, Column 9

Lines 0199999 through 7099999
Lines 7199999 through 73999
Lines 7499999 through 7999999
Line 8699999 ................

Line 8799999 ............ weveeeereene. Schedule B, Part 1, Column 8

Line 8899999 .......cccoovuvec Wl Schedule BA, Part 1, Column 12

Line 8999999 ........c.uiiiciineee e eireeeienreeens Schedule DA, Part 1, Column 7

Line 9099999 ... .....ccooviriieiieiicriee e Report Balance, Schedule E, Part 1, Column 6

Line 919999 . Schedule E, Part 2, Column 7
Maturity
The maturity d eported for this column should be determined in a manner consistent with the
ins ns of other schedules for the lines shown below:

.................. Schedule D, Part 1, Column 22
weveeeereennen. Schedule DA, Part 1, Column 6
rereeereenenene. Schedule E, Part 2, Column 6

following lines are considered assets with no maturity date and should be left blank:

7199999 through 7399999 ............................ Preferred Stock (Schedule D, Part 2, Section 1 type)
7499999 through 7999999 ............................ Common Stock (Schedule D, Part 2, Section 2 type)
8699999 .......ccvreceerererenre s REA1 Estate (Schedule A type)

8799999 ....cvicricieirieiese e Mortgage Loans on Real Estate (Schedule B type)
8899999 ...t neeneee.. Other Invested Assets (Schedule BA type)

9299999 ... eneenn. Other Assets
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** Columns 8 through 11 will be electronic only. **

Column 8

Fair Value Hierarchy Level and Method Used to Obtain Fair Value Code
Whenever possible, fair value should represent the price at which the security could be sold, based on
market information. Fair value should only be determined analytically when the market-based value

cannot be obtained.

The following is a listing of valid fair value level indicators to show the fair value hierarchy level.
“1” for Level 1
“2” for Level 2
“3” for Level 3 &

The following is a listing of the valid method indicators to sho mcgd used by the reporting
entity to determine the Rate Used to Obtain Fair Value.

“a” for securities where the rate is determined by a pricin

ice

“b” for securities where the rate is determined bfijg s ange.
“c” for securities where the rate is determi& b

should obtain and maintain the pricing pgi r
source. In addition, the broker must@ither

counterparty for buying and selli :

r or custodian. The reporting entity
broker or custodian used as a pricing
approved by the reporting entity as a
s or be an underwriter of the security being

valued.

“d” for securities where the ete ifld ined by the reporting entity. The reporting entity is
required to maintain a reco. iging methodology used.

“e” for securities where : mined by the unit price published in the NAIC Valuation
of Securities.

Enter a combination of hierarc ethod indicator. The fair value hierarchy level indicator would
be listed first and the od used W determine fair value indicator would be listed next. For example,
use “1b” to report Levigl\ 1 for the fair value hierarchy level and stock exchange for the method used to
determine fair valug

The guidagte i
of fair valu

100R—Fair Value allows the use of net asset value per share (NAV) instead
vestments. If NAV is used instead of fair value leave blank.
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Column 9

Column 10

Column 11

Source Used to Obtain Fair Value
For Method Code “a,” identify the specific pricing service used.
For Method Code “b,” identify the specific stock exchange used.

The listing of most stock exchange codes can be found in the Investment Schedules General
Instructions or the following Web address:

www.fixprotocol.org/specifications/exchanges.shtml
For Method Code “¢c,” identify the specific broker or custodian used. Q
For Method Code “d,” leave blank. . O
For Method Code “e,” leave blank. \
If net asset value (NAV) is used instead of fair value, thereé&ty should use “NAV” to
indicate net asset value used instead of fair value.

Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier ortgagor, issuer or counterparty as
assigned by a designated Local Operating Unit. I\ ulitoer has been assigned, leave blank.

ISIN Identification
The International Securities Identificatio ritig (ISIN) system is an international standard set up

by the International Organizatiof® for ization (ISO). It is used for numbering specific
securities, such as stocks, bonds, op tures. ISIN numbers are administered by a National
Numbering Agency (NNA) i thclggespective countries, and they work just like serial numbers
for those securities. Recorg ber only if no valid CUSIP, CINS or PPN exists to report in
Column 1.

a
a

The ISIN reported for thgs column Siiould be determined in a manner consistent with the instructions of
other schedules for thegfines shown below:

9 throfeh 7099999 .........ccceveevevvveeevieeennnnn. Schedule D, Part 1, Column 1
2 thrapgh 7399999 .........cccceceevveveenveeeenn.. Schedule D, Part 2, Section 1, Column 1
through 7999999 ..............ccecceveveveeveeenne. Schedule D, Part 2, Section 2, Column 1

The number should be zero-filled for the following lines:
ﬁ State (SCHEAIE A BFPE) : suvosususssossns susssssusssesnns sussussusssesnns sus sasvse seiaus o s vsa 565 S 38 wa a3 8699999
offcage Loans on Real Estate (Schedule B type).....c.ccceveeeiiiiiieicinceicecieeee e 8799999

Other Invested Assets (Schedule BA, type)iusunmusnusunnunnumunmumnnsmsnsusnmssss 0099999
Short-Term Invested Assets (Schedule DA, Part 1 type)......cccvvvevricviecrececreiceinecresneenne. 8999999

Gash (Schedule E; Part | e s s svusvvsnss s s svussvanss s6s 665 50asvsiss 66 665 55695555855 465 055094555 858 45 055 9099999
Cash Equivalents (Schedule E, Part 2 tyPe).......ceeueuieeiiriiierieiicieeeieieesteie e eerevenenens 9199999
OTBEE ASSEES s05 v vawsn s s s vass 555 445 5435355 855 445 54555 855 45 VA4 ¥SiH5 855 45 VA ¥SiVS 855 45 TR NAVA 65 4 0 9299999
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General Interrogatories:

1. The total activity for the year represents the net increase (decrease) from the prior year-end to the current year-end.
2. The average balance for the year is the average daily balance.
Average daily balance: Total of daily balances divided by the number of days. Always calculate based on a

365/366 day year. If data is missing for a given date (e.g., weekend, holiday), count the
previous day’s value multiple times. The actual day count for the year (365/366) would

serve as the denominator in the average calculation. Q
L 4 \( ’
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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 asset page.)

This schedule should include a detailed listing of reinvested collateral assets that were owned as of the end of the current
reporting year. For Schedule DL, reinvested collateral assets are collateral currently held as part of a securities lending
program administered by the reporting entity or its agent (affiliated or unaffiliated) that can be resold or repledged. This is the
currently_held collateral, meaning original collateral if it is still in the original form received or t invested asset
resulting from the disposal and/or reinvestment of the original collateral. See SSAP No. 103R—Tra
Financial Assets and Extinguishments of Liabilities for accounting guidance.

Include reinvested collateral assets from securities lending programs where the progranf¥s ad d by the reporting
entity (i.e., collateral is received by the reporting entity that can be resold or repledged).

For reinvested collateral assets from securities lending programs where the program is by the reporting entity’s
affiliated agent (i.e., collateral is received by the reporting entity’s affiliated agent thatqgan be resold or repledged), the
securities may be reported on Schedule DL, Part 2 if reported in other investment e.g., Schedules A, B, BA, D,
DA and E) or reported on Schedule DL, Part 1 if reported in aggregate on the Asg e 10, but not both.

Reinvested collateral assets reported on Schedule DL, Part 2 are includa i
A, B, BA, D, DA and E).

Bonds, preferred stocks and common stocks are to be grouped sep: wing a subtotal for each category.

Securities borrowing and securities lending transactions shall n'gross when reported in the Schedule DL. If these
transactions are permitted to be reported net in accoffanc AP No. 64—Offsetting and Netting of Assets and
Liabilities, the investment schedule shall continue to etaj 1l transactions (gross), with the net amount from the
valid right to offset reflected in the financial statery 10eSi§ & 3 of the statutory financial statements). Disclosures for
items reported net when a valid right to offset g ing the gross amount, the amount offset, and the net amount
reported in the financial statements are required p¢ 94— Offsetting and Netting of Assets and Liabilities.

Provi

Bond Mutual Funds — as Identified by thegSVO ana¥Zxchange Traded Funds — as Identified by the SVO that are
described in the Investment Schedules Gegdral Instructions are to be included in SVO Identified Funds.

of the following required categories or subcategories, it shall report
the subtotal amount of the corispor ! A legory or subcategory, with the specified subtotal line number appearing
rinted total or grand total line and number:

NOTE: See the Inve nt Schediifes General Instructions for the following:

s Catego efinitions for bonds and stocks.

mn list of codes and definitions for securities not under the exclusive control of the
entity.

of stock exchange names and abbreviations.

©1992 — 2019 National Association of Insurance Commissioners 494 Investments 2019



Category

Bonds (Schedule D, Part 1):

U.S. Governments

ISSUCT OB IIZATIONS. ... vttt sttt et e e b et eae e st s s e s ba e s saesa e e ae e ebaeebnesbaens
Reésidenitial Mortgage-Backed SCCUTINES c.ovuocmammssimeemsossstass i mae 555 st e Toedss s¥as vo i o Ths s siusvassns
Commiiieicial Moitpage-Backed SEEURIHES ..o iwimsssssmissmemsssssssonsssissmsssmsssssssissmsosssssssssammsmsass

Other Loan-Backed and Structured Securifies ::..:-issecnessssunasimssmmsgmomns sy s

Subtotals — U:S: Governments s wmmiavsmsmmimsrmsoversimsmms iy v
All Other Governments
ISSUCT OBIIZATIONS ..vviieeiieciieiiieitiesiee sttt eas e s a s aesaaans
Residential Mortgage-Backed SeCurities ........coceevevrieiriciiecneceineineinenens
Commercial Mortgage-Backed Securities...........cooooiiiiiiiiiiicecen 8
Other Loan-Backed and Structured Securiti€s .......cccoovvveereeeeeeriereennns
Subtotals — All Other GOVErnmMEnts ..........cocoeeereesrerinenenierereeee s sate e
U.S. States, Territories and Possessions (Direct and Guaranteed)
Issuer Obligations.........ccoueveeueieiieieierereeeree et 8
Residential Mortgage-Backed Securities ’
Commercial Mortgage-Backed Securities...................
Other Loan-Backed and Structured Securities ...

Line Number

0199999
0299999

........... 0399999

0499999
...0599999

0699999
...0799999
0899999
0999999
1099999

.. 1199999
1299999
1399999
1499999

Subtotals — U.S. States, Territories and Possess] and Guatanteed). . o: rsromsmsmnsisviss 1799999
U.S. Political Subdivisions of States, Territories ald S (Direct and Guaranteed)
Issuer Obligations :....:cusumsmnmvssmmsasionsssse Tassaa P s suia s s S s s s esaveas, LN 2999
Residential Mortgage-Backed Seg \ .............................................................................. 1999999
Commercial Mortgage-Backed veer. 2099999
Other Loan-Backed and Structured S .. ...2199999
Subtotals — U.S. Political Sy#divisions ot States, Territories and Possessions
(Direct and Gu Q) 1ttt ettt et ene e 2499999
U.S. Special Revenue and Spe ent Obligations and all Non-Guaranteed
Obligations of Agencie of Governments and Their Political Subdivisions
Issuer Obligatiofis:? 2999999

Residen ortgage-

Commerc rtgage-Backed SECUTITICS. .....ioviiiiiiiieiieciecieitie st

S. Special Revenue and Special Assessment Obligations and

all Non-Guaranteed Obligations of Agencies and Authorities of Governments

Industri d Miscellaneous (Unaffiliated)

ISSUCT OB IIZATIONS. .. vttt sttt ettt ea b e b e eas e eae et s s b s bb e s st e sa e e s ae e esaeebnesbaens
Residential Mortgage-Backed SECUITLIES ....ecvueviieiiiiiiiiiri ettt ss s sbaesrae
........... 3499999
........... 3599999

Commercial Mortgage-Backed Securities. ..........oooiiiiiiiiice e
Other Loan-Backed and Structured SECUrItIEs .......ooouieiiiiiiiiiiiieeeeie et
Subtotals — Industrial and Miscellaneous (Unaffiliated) ..........ccoeviiiiiiiiiiiiniiiieiiiccece e
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CKEA SECUITHIES ..vvviiiriiiiiiierieiiiriri e iar e s esbae e s esrassseabeaeessareesssase s srnsessssranssenns
........... 2799999

ac aNd SruCtUred SECUTTLIES ..ovveiieeiieeieeeiee e e e e e e eeseeeeeeeseraseraseraseraseraseraserarerareraeen

and Their Political SubdivISTONS ;o ou e o s e s s e o 508 5 £ 580 500 B TS ams S0 05

2699999

2899999

3199999

3299999

3399999

3899999
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Total Bonds

Hybrid Securities
ISSUCT OB IIZATIONS. ... vttt sttt et e e b et eae e st s s e s ba e s saesa e e ae e ebaeebnesbaens
Residenitial Mortgage-Backed SCEUIINES c.ovuecmammssivmmemsosstess i mae 5y sste e Taedss sias vosissTis s siusvassns
Commercial Mortgage-Backed Securities.....................
Other Loan-Backed and Structured Securities:: . :x oo sestomsmtmatisste
Subtotals — FYDEIA S eCUEITICS o s i summewunsn om0 2650 008160 565 0058 8784 5405 58 A5 8454105 6 FESI0ES S S TS AR IR 430555
Parent, Subsidiaries and Affiliates
ISSUCT OB IIZATIONS. ... vivriieeieeieetie ettt sttt et et eab e sas e enesnesbaessaesasesanens
Residential Mortgage-Backed SECUITLIES .....civiiviieiieiiiiiiicrt ettt sne o
Commercial Mortgage-Backed Securities..........cccooiiiiiiiiieiccccceice e

Other Loan-Backed and Structured Securities ........coovvvivvivinnnniinnnns

Affiliated Bank Loans — Issued.........ccooovviviiniinnennnn
Affiliated Bank Loans — Acquired .........ccooerieineneennne.
Subtotals — Parent, Subsidiaries and AffIlates.......cccoviiieieeieiieeeceiee et
SVO Identified Funds
Exchange Traded Funds — as Identified by the SVO........:
Bond Mutual Funds — as Identified by the SVO
Subtotals — SVO Identified Funds.........cooovvvrvvvvvrvnnn 0.0
Unaffiliated Bank Loans
Unaffiliated Bank Loans — Issued .......c.ccoouenu.nee.

Unaffiliated Bank Loans — Acquired
Subtotals — Unaffiliated Bank Loans

Subtotals — Issuer Obligations.
Subtotals — Residential Mortgage-Edg

Subtotals — Commercial Moggage-Bached SECUITIES . ....ccouiiuiiiieiiiiieiiieiieee e er s
Subtotals — Other Loan-B d and Structured Securities

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and AFTIHALES .......ccueiiiiiiiiiiiiiec e e e s abe e srass s srasessebasssessnnnes
IMUBUAL FUNAS ..ottt ettt et ba e e s e e eabe e s e sbaeessseenbesesnaesbneennseennbesenneesbnnassnen

4299999
4399999

...................................................................... 4499999

4599999
4899999

....4999999
....5099999
.- 3199999

...5299999

......................... . 5399999
.............................. 5499999

5599999

s 199999
....5899999
...5999999

-..6099999
6199999
6299999

.errr 6399999
...6499999
6599999

.................................................................. 6699999

6799999
...6899999
6999999
... 7099999

... 7199999
7299999
... 7399999

7499999
7599999
7699999

Unit INVESTMENT TIUSES ...ueeeuieiuieitieitieiteeeteeeeeeeeeeeeteeteesbeesseeaseeaseaseraeesseessesssesnsesasesaeesaeersesssessseassenenns 7799999
CLOSEA-ENA FUNAS ...ttt ettt ettt et e et eea e easeeaeeraeeasseseseseenseensansseasesneesaesraens 7899999
B T (T Lo ] T T ————————— L[+ [} ]2 1)
Total Preferred and!COMMAON SACKS mscmsimasims msmmms s ms s e T s e T s e a 9 9999
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Real Estate (Schedule A)...
Mortgage Loans on Real Estate (Schedule B)

oeee 8699999
... 8799999

Other Invested ASSELS (SChedNLE BiA ). v.cuuus semsscusvssussisenssunsssssossssus nssss vassss 756 555855 v6 4304586 75455546 4354 FHS0F4 S 3580455 4 T05 SH4S U ¥ TS 8899999

Short-Teim Invested Asséts: (Schedule DA, PATE 1):....ouemsnsseiisssimsasssmsvasissmns ssussessesssstos crssssssassosshs s s8usss s a5 005565 0ea554
Cashi{Schedule E; Part: 1) o mmmesesmn semessssssnas msmvss s s sssysssseiinissiyasrssiissisasyss s aiiss i suss s sisa s A suevanesss
CashiEquivalentsi(ScheduleE, Part 2 ) w s o me mosms com s s 0.5 0500 6008 057505 05055 545550 70050850505 57044 55585508 0 555 AL o3 05,05
CDST S S Srvisvsanswassssenesse s ssssasnss Vs s6es5ERRaHoS TE0 SR Ao AR RES 530 S0 0T APV RS S5 45 5 % A5 S50 55 570 S 60545 T SV S0 BT 00 S0 58 455
TOLALS vttt e

Column 1 - CUSIP Identification

confirmation or the certificate. For private placement securitie
number called a PPN to be assigned by the Standard & Poor’s C
use a CINS that is assigned by the Standard & Poor’s CUSIP Burgau:

8999999
9099999
9199999
9299999
...9999999

rom the broker’s
created a special

For Lines 0199999 through 7999999, if no valid CUSIP, C or number exists, then report a

valid ISIN (Column 11) security number. The CUSIP fieldgh

The CUSIP reported for this column should be saffte fo

the lines shown below:

Lines 0199999 through 7099999 ..........3
Lines 7199999 through 7399999
Lines 7499999 through 79999@

Line 8899999 ..
Line 9199999 ........cccccous

The CUSIP number should ©

Real Estate (Schedgfe A)
Mortgage Loans cal Estate (Schedule B)

Column 2 -

of Securities.

, enter complete name of the fund.

ro-filled.

ity as reported in other schedules for

..... Schedule D, Part 1, Column 1

... Schedule D, Part 2, Section 1, Column 1
.... Schedule D, Part 2, Section 2, Column 1
.... Schedule BA, Part 1, Column 1

... Schedule E, Part 2, Column 1

1 for the following lines:

............................................................................ 8699999

...................................................................... 8799999
8999999
...9099999
9299999

e and accurate description of all bonds and preferred and common stocks as listed in the

r Bond Mutual Funds — as Identified by the SVO and Exchange Traded Funds — as Identified by the

For Certificate of Deposit Account Registry Service (CDARs) or other similar services that have a
maturity of greater than one year, individually list the various banking institutions that are financially

responsible for honoring certificates of deposit.

©1992 — 2019 National Association of Insurance Commissioners
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Column 3

Column 4

Code

Enter “*” in this column for all SVO Identified Funds designated for systematic value.

Enter “@” in this column for all Principal STRIP Bonds or other zero coupon bonds.

Enter “$” in this column for Certificates of Deposit under the FDIC limit.

Enter “&” in this column for TBA (To Be Announced) securities.

Enter “~” in this column for all assets that are bifurcated between the insulated separate account filing

and the non-insulated separate account filing.

If assets are not under the exclusive control of the company as shown in the ral ogatories,
they are to be identified by placing one of the codes (identified in the Inves t edules General
Instructions) in this column.

Vv ipal STRIP bond or
or A (To Be Announced)
2 “$” or “&” should appear

security and is not under the exclusive control of the company, th
i vestment Schedules General

first, immediately followed by the appropriate code (identifie
Instructions).

Separate Account Filing Only: Y

If the asset is a bifurcated asset between the 1
separate account filing, the “*” should app
“@”, “$” or “&” with the “*” precedin
the asset being reported, immediate
Investment Schedules General Insgfuctigns):

1 seperate account filing and the non-insulated
irst afipmay be used simultaneously with the “*”,
haracters (“*”, “@”, “$” or “&”) depending on
by the appropriate code (identified in the

NAIC Designation and Administrati m

tive Symbol reported for this column should be same for the
or the lines shown below:

Lines 0199999 thromgeh 7099955 .................. Schedule D, Part 1, Column 6
Lines 7199999 thi®weh 7399999 .................. Schedule D, Part 2, Section 1, Column 20
Lines 74999 0Mg S 999999 .................. Schedule D, Part 2, Section 2, Column 18
Line 99¢ 0 e SChedule BA, Part 1, Column 7
For Lines 9, 8799999, 8999999, 9099999, 9199999 and 9299999, the column should be left

bla
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Column 5 - Fair Value
The value reported for this column should be same for the security as reported in other schedules for
the lines shown below:
Lines 0199999 through 7099999 .................. Schedule D, Part 1, Column 9
Lines 7199999 through 7399999 .................. Schedule D, Part 2, Section 1, Column 10
Lines 7499999 through 7999999 .................. Schedule D, Part 2, Section 2, Column 8
Line 8699999 ..........ccccovveiivvieeriniesscnnneeennnen. Schedule A, Part 1, Column 10
Line 8799999........ccccevevveeerevenecreenreenenenenn. FV 0f the underlying collateral SPhe. B, Part 1
Line 8899999 ........coeveeeeveeereeeeeericneeeeeeeeenns Schedule BA, Part 1, Column 1
For those lines where the same investment is reported on other schq‘p]es t have a fair value
column, report the amount in these columns in the other schedules for tigg.li n below:
Line 8999999 ........ccoevveivirvcereereceereereeneenn. Report BACV, , Part 1, Column 7
Line 9099999 . .cscmsssssmsmssimmmssmsmssinsnna: Report Balanee; S ule E, Part 1, Column 6
Line 9199999 .........cccevvvvvvvcvecvecri e cveennennn. Report BAC heglile E, Part 2, Column 7
Column 6 - Book/Adjusted Carrying Value r'S
The value reported for this column should be sa urity as reported in other schedules for
the lines shown below:
Lines 0199999 through 7099999 ule D, Part 1, Column 11
Lines 7199999 through 73999 chedule D, Part 2, Section 1, Column 8
Lines 7499999 through 7999999 chedule D, Part 2, Section 2, Column 6
Line 8699999 ............... 4. ... ... Schedule A, Part 1, Column 9
Line 8799999 ............ weveeeereene. Schedule B, Part 1, Column 8
Line 8899999 .......cccoovuvec Wl Schedule BA, Part 1, Column 12
Line 8999999 ........c.uviieineee e eeireessenreeens Schedule DA, Part 1, Column 7
Line 9099999 ... .....ccooviriieiieiicriee e Report Balance, Schedule E, Part 1, Column 6
Line 9199999 gmmm . W cvvveeeeeeeeeeeeeeeaee Schedule E, Part 2, Column 7
Column 7 = Maturity

The maturity
sch

s for the lines shown below:

eported for this column should be same for the security as reported in other

Schedule D, Part 1, Column 22
weveeeereennen. Schedule DA, Part 1, Column 6
rereeerenneeeee. Schedule E, Part 2, Column 6

following lines are considered assets with no maturity date and should be left blank:

7199999 through 7399999 ..........
7499999 through 7999999 ..........

©1992 — 2019 National Association of Insurance Commissioners

. Preferred Stock (Schedule D, Part 2, Section 1 type)
. Common Stock (Schedule D, Part 2, Section 2 type)
Real Estate (Schedule A type)

Mortgage Loans on Real Estate (Schedule B type)
Other Invested Assets (Schedule BA type)

Other Assets
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** Columns 8 through 11 will be electronic only. **

Column 8

Fair Value Hierarchy Level and Method Used to Obtain Fair Value Code
Whenever possible, fair value should represent the price at which the security could be sold, based on
market information. Fair value should only be determined analytically when the market-based value

cannot be obtained.

The following is a listing of valid fair value level indicators to show the fair value hierarchy level.
“1” for Level 1
“2” for Level 2
“3” for Level 3 &

The following is a listing of the valid method indicators to sho metfgd used by the reporting
entity to determine the Rate Used to Obtain Fair Value.

“a” for securities where the rate is determined by a pricin

ice

“b” for securities where the rate is determined bfijg s ange.
“c” for securities where the rate is determiaa b

should obtain and maintain the pricing pghi r
source. In addition, the broker must@ither

counterparty for buying and selli :

r or custodian. The reporting entity
broker or custodian used as a pricing
approved by the reporting entity as a
s or be an underwriter of the security being

valued.

“d” for securities where the ste igld ined by the reporting entity. The reporting entity is
required to maintain a reco. iging methodology used.

“e” for securities where : ined by the unit price published in the NAIC Valuation
of Securities.

Enter a combination of hierarc ethod indicator. The fair value hierarchy level indicator would
be listed first and the od used W determine fair value indicator would be listed next. For example,
use “1b” to report Levigll | for the fair value hierarchy level and stock exchange for the method used to
determine fair valug

The guidagte i
of fair valu

100R—Fair Value allows the use of net asset value per share (NAV) instead
vestments. If NAV is used instead of fair value leave blank.
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Column 9

Column 10

Column 11

Source Used to Obtain Fair Value
For Method Code “a,” identify the specific pricing service used.
For Method Code “b,” identify the specific stock exchange used.

The listing of most stock exchange codes can be found in the Investment Schedules General
Instructions or the following Web address:

www.fixprotocol.org/specifications/exchanges.shtml
For Method Code “¢c,” identify the specific broker or custodian used. Q
For Method Code “d,” leave blank. . O
For Method Code “e,” leave blank. \
If net asset value (NAV) is used instead of fair value, thereé&ty should use “NAV” to
indicate net asset value used instead of fair value.

Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier ortgagor, issuer or counterparty as
assigned by a designated Local Operating Unit. I\ ulitoer has been assigned, leave blank.

ISIN Identification
The International Securities Identificatio (ISIN) system is an international standard set up

by the International Organizatiof® for ization (ISO). It is used for numbering specific
securities, such as stocks, bonds, op tures. ISIN numbers are administered by a National
Numbering Agency (NNA) i thclggespective countries, and they work just like serial numbers
for those securities. Recorg ber only if no valid CUSIP, CINS or PPN exists to report in
Column 1.

a
a

The ISIN reported for this colum
the lines shown belo

should be same for the security as reported in other schedules for

9 throfeh 7099999 .........ccccveevevveveevvveeennnnn. Schedule D, Part 1, Column 1
2 thrapgh 7399999 .........cccceceevveveenveeeenn.. Schedule D, Part 2, Section 1, Column 1
through 7999999 ..............ccecceveveveeveeenne. Schedule D, Part 2, Section 2, Column 1

The number should be zero-filled for the following lines:

ﬁ SATE (SCREAUIE ) suovuanns sovssnsunovssnns sovssnssnsnss mos 25v557s 534754 705 55558453454 705 265548 S34TT4 03 B384 W4T 8699999
offcage Loans on Real Estate (Schedule B) ..o 8799999

Other Invested Assets (Schedule BAY......cocmmmmimmsemismmtngamnssmmms s 009 9999
Short-Term Invested Assets (Schedule DA, Part 1)......coovvvieeiiiriiiiiiiiciiciccnccece e 8999999
Cash (Schedule E; Part 1) s conainamammminamammmisamsammmisamkammaisamsaasaisss 3099999
Cash Equivalents (Schedule E, Part 2).......cccceiouiviiriiiiiiicieeiciceeicte ettt esre e 9199999
OIS ASSOES 5.1 meirvosnin 55 40 7 500 65 0 N SR 0 5 0 S 08 A XS S0 R S0 S A P 80 PSS 9299999
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General Interrogatories:

1. The total activity for the year represents the net increase (decrease) from the prior year-end to the current year-end.
2. The average balance for the year is the average daily balance.
Average daily balance: ~ Total of daily balances divided by the number of days. Always calculate based on a

365/366 day year. If data is missing for a given date (e.g., weekend, holiday), count the
previous day’s value multiple times. The actual day count for the year (365/366) would

serve as the denominator in the average calculation. Q
L 4 \( ’
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SCHEDULE E — PART 1 — CASH

This schedule shows all banks, trust companies, savings and loan and building and loan associations in which the company
maintained deposits at any time during the year and the balances, if any (according to Reporting Entity’s record), on
December 31 of the current year. Certificates of deposit in banks or other similar financial institutions with maturity dates of
one year or less from the acquisition date and other instruments defined as cash in accordance with SS4P No. 2R—Cash,
Cash Equivalents, Drafts, and Short-Term Investments should be reported in this schedule. All Cash Equivalents should be
reported in Schedule E, Part 2. Long-term certificates of deposit are to be reported in Schedule D.

In each case where the depository is not incorporated and subject to government supervision, the word “PRIVATE” in
capitals and in parentheses — (PRIVATE) — should be inserted to the left of the name of the depository;

000 or not less
1ay'be combined to
ign guarantee. The

Report separately all deposits in excess of $250,000 or less than ($250,000). Deposits not exceedis
than ($250,000) in federally insured depositories may be combined. Deposits in foreign bank a
the extent that the amount on deposit does not exceed the lesser of $250,000 or the amd®nt o
amount combined should be reported opposite the caption, “Deposits in (insert number
allowable limit.” However, any reporting entity that does not maintain total deposits i

epository of more than

$250,000 is required to list its primary depository; and all entities must list all depggito ere the total deposits or
overdrafts (as represented by the absolute value) exceed 5% of the total cash as reported o e 2 of the annual statement.
For Certificate of Deposit Account Registry Service (CDARSs) or other sirpilar, ice have a maturity of one year or

less, each individual banking institution providing a certificate of deposjt

balance maintained by the reporting entity at that banking institution m t
o

viewed separately to determine if the
i/set forth above (i.e., does not exceed
$250,000 or is not less than ($250,000) in federally insured depositori ning with other depository balances. If

not, it should be listed individually on the schedule.
Cash in Reporting Entity’s Office should be reported in this schedule.
The total of all Cash on Deposit at December 31 plus4€ash pérting Entity’s office (Total Cash, on a gross basis),

less any applicable nonadmitted amounts (e.g., nonadmittedSgash ing from state-imposed limitations), should equal the
parenthetical amount reported as cash on the Assetsd

he following required groups, categories, or subcategories, it
pgrategory, or subcategory, with the specified subtotal line number
d total or grand total line and number:

If the reporting entity has any detail lines reported
shall report the subtotal amount of the corresponding £ig
appearing in the same manner and location as fhe pre-pr1

Line Number

Deposits in (insert number

allowable limits in a & depository — Open DepOSITOTIES v s usivansnsss s wassassnsss s Fasvasss s e e ass 5 463 2655 0199998

Totals —Opeih DEPOSTtORIMMN .- NI <-cscsmssss sosssms s soiss soss s s 58 SoEs A5G S5 T EAs SRR S ST S SR s pssasssnzmen UL 9 9 9 99

allowable rreere ettt ebesse s esnessnessnessssssnssnessnssnsssnnesnnes 0299998
Totals — S TEOTIES vvvvveeeeueeereeeteeeteeteeseessees et e seerseesseesbeesseeaseeaseraserssesssasseansaansansesasesaeebaeebae st sesseenssennennn 0299999
Total Cash o I v eusaeesseeessseeesseeruseesaeeassseense e s e eRaseanseeenseeRaneenRaeeeReeeenteeRan e eRateenseeenteeaseeeRaeeeraeeenteananeeenaeeraneenreenaneern 0399999
Cash in Compan BT ettt ettt ettt et et ettt et e bt e beeabeea b e eateeateeaeeateraeerteeateenteanseeaeeaeeraeeraeehaeeheeateeaneeaneeneans 0499999
TOtAl CASH.c.uiiiieiiicecc e b e b b e s e s et s be e be e beeabesnsesanesaessnesnesaesssenssennes 099999
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Column 1

Column 2

Column 3

Column 4

Column 7

** Column 8 will be electronic only. **

Column 8

Depository

Give full name and location. Indicate whether the depository is a parent, subsidiary, or affiliate. Give
maturity date in the case of certificates of deposit or time deposits.

Code

Enter “~” in this column for all assets that are bifurcated between the insulated separate account filing
and the non-insulated separate account filing.

If cash is not under the exclusive control of the company as shown in the Genera gatories, it is
to be identified by placing one of the symbols identified in the Investme che s General

Instructions in this column.

Separate Account Filing Only:

&
If the asset is a bifurcated asset between the insulated separate Ng and the non-insulated
separate account filing, the “*” should appear first, immedia by the appropriate code
(identified in the Investment Schedules General Instruction

Rate of Interest

Show the rate as stated on the face of the note. nal stated rate has been renegotiated
th

show the latest modified rate. All information rep eld must be a numeric value.

¢

Amount of Interest Received During Year \
Include: Investment incom@ ed to the securities reported in this schedule.

* Column

Place an “*” in this col
recoverable in a suspended ¢

e reporting entity is taking credit for the estimated amount

Legal Entity Identifier (LEI) for any depository as assigned by a designated

Local Operatin it. [f no LEI number has been assigned, leave blank.
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SCHEDULE E — PART 2 — CASH EQUIVALENTS

List all investments owned whose maturities (or repurchase dates under repurchase agreement) at the time of acquisition were
three months or less and defined as cash equivalents in accordance with SSAP No. 2R—Cash, Cash Equivalents, Drafts, and
Short-Term Investments. Include Money Market Mutual Funds.

Refer to SSAP No. 23—Foreign Currency Transactions and Translations for accounting guidance related to foreign currency
transactions and translations.

Short Sales:

Selling a security short is an action by a reporting entity that results with the repo
proceeds from the sale and an obligation to deliver the sold security. For statutgm
obligations to deliver securities resulting from short sales shall be reported as contyg
the investment schedule, with an investment code in the code column detaifing tl
obligation (negative asset) shall be initially reflected at fair value, with
unrealized gains and losses. These unrealized gains and losses shall be reali
obligation. Interest on short sale positions shall be accrued periodically an

nting purposes,
ncgative assets) in
s a short sale. The
alue recognized as
0 tlement of the short sale
interest expense.

If a reporting entity has any detail lines reported for any of the following required céfggoried ¥r subcategories, it shall report

the subtotal amounts of the corresponding category or subcategory with the sp al line number appearing in the
same manner and location as the pre-printed total or grand total line and 21

NOTE: See the Investment Schedules General Instruction t llowing:

e Category definitions for bonds.

e Code column list of codes and e\@ securities not under the exclusive control of the

reporting entity.

Category Line Number

Bonds:

U.S. Governments

Issuer Obligatiofis® e teeeeaeeeeeeteeeeeeateeeseseesesiasesesesessiessssessessesesesastessasnrseessssnseesrasseessssessessnseessnreeees 1199999
i CKEA SECUTILIES ..o e s eeae s s e eesesanasesraneaeerenneeens 0299999
ortgage-Backed SECUTTHIES. ... ....cueeuiiiiitiieicetce ittt bbb bbb 0399999

ANA SIUCTUTEA SECUTTEIES ..o eetieeeeteee s eeeeeee et eeseeeeeses s e s eessasssesssaassesesesann 0499999

OVETTUTIENES ..evvvieiiesireesiisreeesasaseeesnsessessasesssssassssssssssssssessssssssasssnseessssnssssssssssssssnnees 0999999

1al Mortgage-Backed SECUITHES .....cccccvivviiiriciiiciiiiciccicnee s essssise e sieseesreesreesreessessnanss 0799999
ommercial Mortgage-Backed SECUIITIESs. .....ccuiviiiiiiiiiiiti it st 0899999
er Loan-Backed and Structured SECUTIties ........cceevveeiiverviiiiiiniiriirisnssisesieereesieseesseessesssessnness 1999999
Subtotals — All Other GOVEINMMENLS .......ccevvviiiiiiiiiiiieiireseeriesiesieseesseesseessessssssessseessesssesssesssesssenses 1099999

U.S. States, Territories and Possessions (Direct and Guaranteed)

ISSUCT OBlIATIONS. .. .eiiiiiieciieiiieitiesiie sttt sbe b sse s saesnesnesnesssessnesnnssanesnesseessesssesssesssenss 1 199999
Residential Mortgage-Backed SECUIIHIES .....cvevuiiiviiiriiiiiiiecicceciecie e ssesisssisesas e sreesreesseessessnenss 1299999
Commercial Mortgage-Backed SECUITHIES. .. ...cviiviiiiiiiiii ettt s sree s 1399999
Other Loan-Backed afid Stictited SEeUMIEs . conmmssms s sy L4929 29
Subtotals — States, Territories and Possessions (Direct and Guaranteed).........ccocveevereerecenenenceeneenne. 1799999
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U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)

Issuer Obligations.............. et e snesaesaaesnne e esnesrnesreesressresssessnenss 1 899999
Residential Mortgage Backed Securltles et aesnesssesasesanesaeenesreesseessesssesseenss 1999999
Commercial Mortgage-Backed Securltles ........................................................................................... 2099999
Other Loan-Backed and Structured Securities .. rvrrrnrrreeeneee s esneesseessessseenes 2199999
Subtotals — Political Subdivisions of States, Temtorles and Possessrons

(Direct and GUArANTEEA) ........ccuevueirieiieiiieiieisieee et sbesasesae e ssesaessesaaasaaesaeas 2499999

U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations
of Agencies and Authorities of Governments and Their Political Subdivisions

Issuer Obligations.... 2599999
Residential Mortgage Backed Securltles vt s bessesnesnnssnsesnessne st (R e e eneen e 2099999
Commercial Mortgage-Backed Securltles ............................................................... 2799999
Other Loan-Backed and Structured Securities .. ...2899999
Subtotals — Special Revenue and Special Assessment Oblrgatlons and all’

Non-Guaranteed Obligations of Agencies and Authorities

Governments and Their Political Subdivisions

...3199999
Industrial and Miscellaneous (Unaffiliated)

Issuer Obligations.... ...3299999
Residential Mortgage Backed Securltles 3399999
Commercial Mortgage-Backed Securltles .......................... T s, S0 9999
Other Loan-Backed and Structured Securities .. .8 3599999
Subtotals — Industrial and Miscellaneous (Unaff llated 3899999

Hybrid Securities
Issuer Obligations............ \ ............................................................... 4299999
Residential Mortgage Backed Securltles T o e 0 R S S S SR B R SR LA AT 4399999
Commercial-Backed Securities .. ’ D 2 e i e D SR R S R S A e SRR PR TR 4R 4499999
Other Loan-Backed and Structured S uri B R L SRR RS AR R I e 0 29989
Subtotals — Hybrid Securities....., R s R S R AR S R AR S A R L s 8 99999

Parent, Subsidiaries and Affiliates Bond

Issuer Obligations... ...4999999

Residential Mortgage Back Securltle ettt b e n e se s nee b et et seen et naenenaennesenneneesensensensnneneenes D099999
Commercial Mortgage-Ba@hd SECUTTHIES. ...c.eciieiiiiiiriirt ettt s ss s sae e e sbae s 5199999
Other Loan-Backed and €A SECUTLIES ...ttt sttt nneenes 9299999

Affiliated Bank Loa
Affiliated Ba
Subtotals — Pare

SVO Identified Fynd

Exchang ed Funds — as Identified by the SVO.......cccccvviiiiiiiiiiiiiiiriincecicsie s 899999
Bond — as Identified by the SVO ..ottt 9999999
Subt O Identified Funds.........cocoeieriiienininiiiciiececnceceeereeeeieecseesresre e sneeeseeresneseees 0099999

red ...ooeennen. SO OOUOPRPROUTURUUPTR T 1 L+ 11 1|
es and Afﬁllates Bonds et r e e sraa e e sraessenrnaessnreassesaneensennns 3999900

Unaffili s
jated Bank Loans — ISSUEGM ........ouiiiieeie it e e e e eaaa e s esaaeesembeaeeesans e sasanaaans 6399999
ted Bank Loans — ACQUITEH.......ccuiviiiiiiiiiciicsccicie st saa s s sbeesba e s e nans 6499999
ubtotals — Unaffiliated Bank LOAns.........cccouiiiiiiiiiiiiiiiiciiiiesccsiieessesisssessssssssasessssssssssssssssssssasssesssnnes 6599999
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Total Bonds

Subtotals — ISSNET OBLIZATIONS .cxususussemsssssssnsvassssmmssnsssiusvesisssms s 55us4s 54 Ts0Hs §4s 55T 405 FH5E 48 ST 4 RS FERBTISH 4554 7699999
Subtotals — Residential Mortgage-Backed SECUTTHIES. .....ccvvereeierieriecine st s 7799999
Subtotals — Commercial Mortgage-Backed SECUrities .......cccvvveiererrecineneciieensee e e 7899999
Subtotals — Other Loan-Backed and Structured SeCUITHIES. .....cccovuuveeeieeeieciieieieee e eecriaeeeessessssasenseaees 7999999
Subtotals — SVO Tdentified FUNAS.......oeii ittt e e ae e e e eesess s e e s eabeaesesnra e sannnaaeas 8099999
Subtotals — Affiliated Bank LOAns .......ooioeieiiiei ettt saa e e e aa e e e aeesesassesseabesesesnas e sansnaaeas 8199999
Subtotals — Unaffiliated Bank LOans.......c..uueiiieiie et e e ia s e eeaeesesesesseabesesesssaeesansnaaens 8299999
SUBLOAlS — BONAS....cciviiiiiiiiiie ettt e e e e eabe s e e s bneeerseeeabeeeanaesrneas ... 8399999
SWEET ACCOUNTS v svusvvs susesmvansssosys s ssnss sus v ss s 553 55575 4T85 555 855 ¥54T5 478 65555 858 V4T3 4 T8 5555 V435 4 T8 85 VS T s T w5 e 8499999
Exempt Money Market Mutual Funds — as Identified by SVO ... 8599999
All Other Money Market Mutual Pnds: ..o msssissmss s onisnssssims s osississmssdass 8699999
Other Cash EQUIVAIENTS ...c.ooviiviiiiiiiciicici s ... 8799999
Total Cash EQUIVAIENTS .....c.ccviuiiiiiiieiiiiieiteieetetee ettt ettt 8899999
A money market fund shall be reported in this schedule as an Exempt Money Ma al Fund if such money market
fund is identified by the SVO as meeting the required conditions found i ection 2(b)(i) of the Purposes and

Procedures Manual of the NAIC Investment Analysis Office. All monefpma | funds that are not identified by the

money market mutual fund.”

Column 1 - CUSIP Identification ’S
. M st conform to those as published in the Purposes and
esneninalysis Office, Part Six, Sections 2(f) and (g).

gl valid only for Exempt Money Market Mutual Funds — as
d All Other Money Market Mutual Funds (Line 8699999).

All CUSIP numbers entered iz
Procedures Manual of the

CUSIP identification is requilg
Identified by SVO (Line 8599999

Column 2 - Description
Give a comgPlete @ ate description.
Column 3 — Code

equivalent is not under the exclusive control of the company as shown in the General
itories, it is to be identified by placing one of the codes identified in the Investment
edules General Instructions in this column.

Separate Account Filing Only:

If the asset is a bifurcated asset between the insulated separate account filing and the non-insulated
separate account filing, the “*” should appear first, immediately followed by the appropriate code
(identified in the Investment Schedules General Instructions).
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Column 4

Column 5

Column 6

Column 9

Column 10

Date Acquired

For public placements use trade date, not settlement date. For private placements, use funding date.
Each issue of bonds or stocks acquired at public offerings on more than one date may be totaled on one
line and the date of last acquisition inserted.

Rate of Interest

Show rate of interest as stated on the face of the issue. Cash equivalent bonds with various issues of the
same issuer use the last rate of interest. All information reported in this field must be a numeric value.

Maturity Date Q
Reporting entities may total on one line purchases of various issues issuer of cash
equivalent investments and insert the date of last maturity. L 4 @
Amount Received During Year \
Include: Investment income directly related to the securities re d 1n this schedule.
Accrual of discount and amortization of pregg pplicable.

L £

Report amounts net of foreign withholding tax.

** Column 10 will be electronic only. ** \&\

Legal Entity Identifier (LEI)

L 2
Provide the 20-character Legal Entit nti EI) for any issuer as assigned by a designated Local
Operating Unit. If no LEI nu colgassigned, leave blank.
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SCHEDULE E — PART 3 — SPECIAL DEPOSITS

The amounts reported in this schedule also are included in the various asset schedules of the company.

Exclude from this schedule all deposits or operating accounts in financial institutions that the company uses in the normal
course of its business.

Column 1 - Type of Deposit
Include in this column, one of the following indicators: Q
B - Bond
S — Stocks
M - Mortgages
C - Certificates of Deposit
R - Real Estate
ST — Cash/Short-Term Investments
O — Other (Use this symbol when multiple types

are on deposit within a particular jurisdicti@a.

Column 2 - Purpose of Deposit

The following are examples of suggested enk&ng the purpose of the deposit:
Bail Bonds 7S
Workers’ Compensation \

Property & Casualty
Fidelity & Surety
HMO

Life Insurance

Collateral for
Pledged for

Ifn , you mayenter multiple purposes in Column 2, if the totals in Columns 3 through 6 include
mult eposits.

Columns 3

and 4 epositsyor the Benefit of All Policyholders

ort only the statutory deposit held for the benefit of all policyholders. DO NOT INCLUDE
eposits held for a special purpose. Reporting entities must report these special purpose deposits in
Columns 5 and 6.
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Columns 5
and 6

Columns 3
and 5

Columns 4
and 6

All Other Special Deposits

Report any deposits not included in Column 3 and 4 which are held for any special or statutory
purpose.

Include: Deposits held for a special purpose.
Deposits to secure reinsurance obligations.
Deposits to satisfy a particular claim or litigation (list separ:

Exclude: Deposits held for the benefit of all policyholders (reportgd in"qglumns 3 and 4).
Deposits or operating accounts in financial in§¥tutio @
the normal course of its business. \

Book/Adjusted Carrying Value 0

Enter the balance sheet value of each deposit.

L 4
Fair Value \
Enter the fair value of each special deposit. \&

€ company uses in

appropriate parts of the reins

Details of Write-ins Aggregated at Line 58 — Aggregate Alien r
<
List separately each deposit to seﬁ ance obligations and reflect these amounts in the
h S.

List separately each deposit articular claim or litigation.
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SUPPLEMENTAL COMPENSATION EXHIBIT

Each reporting entity shall file with its state of domicile and any state that requests it in writing a Supplemental
Compensation Exhibit for such directors, officers, and employees and in such manner as provided below.

The Exhibit shall be filed as a supplement to each reporting entity’s annual statement to the domiciliary Department on or
before March 1. The purpose of the Exhibit is to provide information to the regulator concerning payments to senior
management and directors that could negatively impact a reporting entity’s financial condition.

Insurers that are part of a group of insurers or other holding company system may file amounts paid to officers and
employees of more than one insurer in the group or system either on a total gross basis or by allocation t insurer.

Compensation shall consist of any and all remuneration paid to or on behalf of an officer, employeg
this requirement, including, but not limited to, wages, salaries, bonuses, commissions, stock gran
stock options, and any other emolument.

T ctor covered by
o1 the exercise of

Supplemental Compensation Exhibit

e A table disclosing the total of all compensation paid to the named

e The table shall cover a three-year period, although companies%

three years of reporting.
e For awards of stock, the dollar amount reported shall &on the aggregate grant date value of awards

computed in accordance with SSAP No. 104R—Share-Bas

e Provide a narrative description of any material facffrs
disclosed in the tables in Part 4.

Part 2

Officer and Emplovee Compensation

Reporting entities shall disclose the compes of:

1. All individuals serving
completed fiscal year, re

2. All individuals s

1l executive officer ("PEO") or acting in a similar capacity during the last
mpensation level;

ing as theWrincipal financial officer ("PFO") or acting in a similar capacity during the last
regardless of compensation level;

most highly compensated executive officers, other than the PEO and PFO, who were
serving as ex ficers at the end of the last completed fiscal year; and

4, The next shly compensated employees whose individual total compensation exceeds $100,000.
which executive officers are most highly compensated shall be made by reference to total

e last completed fiscal year provided; however, no disclosure need be provided for any executive officer,
d PFO, whose total compensation, as so reduced, does not exceed $100,000.

compensation
other than the PE
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If the PEO or PFO served in that capacity during any part of a fiscal year with respect to which information is required,
information should be provided as to all of his or her compensation for the full fiscal year. If a named executive officer (other
than the PEO or PFO) served as an executive officer of the reporting entity (whether or not in the same position) during any
part of the fiscal year with respect to which information is required, information shall be provided as to all compensation of
that individual for the full fiscal year.

Definitions. For purposes of this disclosure:

1. The term “stock” means instruments such as common stock, restricted stock, restricted stock upits. phantom stock,
phantom stock units, common stock equivalent units or any similar instruments that do not hav
and the term option means instruments such as stock options, stock appreciation rights and si
option-like features. The term stock appreciation rights (SARs ) refers to SARs payable 4

SARs payable in cash or stock at the election of the registrant or a named execu‘ive 0 @ ¢ term “equity” is

used to refer generally to stock and/or options.

2 The terms “date of grant” or “grant date” refer to the grant date determinc@fior cial statement reporting
purposes pursuant to SSAP No. 104R—Share-Based Payments. 0
Column 3 - Salary P

The dollar value of the base salary (cash and HO(N the named officer or employee during

the fiscal year covered.
Column 4 - Bonus \

The dollar value of any bonus (caﬁ \ -cath) paid to the named officer or employee during the

fiscal year covered.
Column 5 - Stock Awards

For awards of stock, the aggre nt date value computed in accordance with SSAP No. 104R—
Share-Based Payments

Column 6 - Option Awards
For awar ith or without tandem SARs (including awards that subsequently have
been trans tggregate grant date value computed in accordance with SSAP No. 104R—
Share-Based nts.

Column 7 - Sign- ments

ensation received as a result of the acceptance of an employment offer.

Column 8 - Cranice Payments

Any termination, including without limitation through retirement, resignation, severance or

constructive termination (including a change in responsibilities) of such executive officer’s
employment with the reporting entity’s and its subsidiaries
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Column 9 - All Other Compensation

All other compensation for the covered fiscal year that the reporting entity could not properly report in
any other column. Each compensation item that is not properly reportable in other columns, regardless
of the amount of the compensation item, must be included.

Such compensation must include, but is not limited to:

Part3

Director Compensation

Reporting entities shall also disclose all compensats
employees of the reporting entity whose total compe
Amounts disclosed must include all compg#bation paid

Perquisites and other personal benefits, or property, unless the aggregate amount of such
compensation is less than $10,000;

All “gross-ups” or other amounts reimbursed during the fiscal year for the p@nes;
Reporting entity contributions or other allocations to vested and u fined contribution

plans; *

A change in control of the reporting entity; 0\\

The dollar value of any insurance premiums paid by, orgn beh&§f of, the reporting entity during
the covered fiscal year with respect to life insurance thefbenefit of a named officer or
employee; and

The dollar value of any dividends or other ea s stock or option awards, when those
amounts were not factored into the grant datffa uc'required to be reported for the stock or

option award. \
L 4 \o. ,

or on behalf of all directors, other than full-time officers and
on included service as a director and is disclosed under Part 2.
for services on board and committees, as well as any other

compensation for any other activity or serviédguch as consulting agreements.

Part 4

Provide a narrative descri
Part 2 and Part 3 tables.

of any material factors necessary to gain an understanding of the information disclosed in the
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NOTE ONE:

NOTE TWO:

Column 2

Column 3

Column 4

Column 5

Column 6

Column 7

Line 0399999

Line 0999999

SUPPLEMENTAL SCHEDULE OF BUSINESS WRITTEN BY AGENCY

Include on this schedule only agents that individually account for 1% or more of total direct premiums
written.

Each reporting entity shall file this supplement by April 1 with its state of domicile and any state that
requests it in writing.

Name of Agency/Agent

Should include name of agency/agent per license given by state.
State of Incorporation
Should list state in which agency is licensed. L 2 \O

Non-affiliated Agency Operations

The amounts shown in this column represent the company non-&iliated agency operations. This
column should include all agency operations other than those are rted in Column 5.

Affiliated Agency Operations .
The amounts shown in this column represent the \3 1ated agency operations. Wholly owned
in thi

agencies should be included in the amounts sho lumn. An agency operation is affiliated if

the agency is an affiliate as defined by S54 F& iliates and Other Related Parties.
Total Direct Premiums Written By Agen
L

The amounts reported in this column @ the of Columns 4 and 5.

Percentage of Total Direct J

The percentage shown should
premiums written (Part LA, Line I3

Direct Business (Part |

Columns
with the a

ot be completed for this line. The number shown for Column 6 should agree
Part 1A, Line 1, Column 1.

To

C s 5 should not be completed for this line. The number shown for Column 6 should agree

tal of Lines 0299999 and 0399999.
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SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

This set of Supplemental Interrogatories is to assist regulators in identifying and analyzing the risks inherent in the entity’s
investment portfolio. The Supplemental Investment Risks Interrogatories apply only to general account assets. These lines
were determined based upon the investment categories contained in the NAIC Statutory Statement and considered as invested
assets. The reported amounts are to be consistent with net admitted amounts reported by the entity in the statement and
supporting schedules, not on a consolidated basis. Compute the percentage calculations by dividing the reported amount by
the total admitted assets reported in Line 1 of the Interrogatories unless otherwise indicated. It is recommended that the first
step in responding to this set of Interrogatories is for the person preparing this document to read through the Interrogatories to
gain an understanding of the reporting requirements.

All reporting entities must answer Interrogatories 1 through 4, 11 through 16, 18, 19 and, if applicable

each Interrogatory 5 through 10 only if the reporting entity’s aggregate holdings in foreign inyg as addressed in

Interrogatory 4 equals or exceeds 2.5% of the reporting entity’s total admitted assets. Answer Oy 17 only if the

reporting entity’s aggregate holdings in mortgage loans as addressed in Interrogatory l’iqu . eeds 2.5% of the
| cp

reporting entity’s total admitted assets. For Life\Fraternal blank, responses are to Accounts. For the
Property/Casualty blank, responses are to exclude Protected Cell Accounts. &
If listing a Supranational, put Supranational and the union or member on the line (Ex : Supranational — World Trade

Organization).

by state statute.

Foreign investment: An investment in a foreign
asset domiciled in a foreign'j
foreign if the issuing pergfn, 1

sd1 , Or an investment in a person, real estate or
iction. An investment shall not be deemed to be
primary credit source or qualified guarantor is a

domestic jurisdictiéi or njjomiciled in a domestic jurisdiction, unless:
(a) shell business entity; and
(b) 5 not assumed, accepted, guaranteed or insured or otherwise
; estic jurisdiction or a person, that is not a shell business entity,
dgmiciled inW'domestic jurisdiction.
Domestic jurisdiction: The U States, Canada, any state, any province of Canada or any political
s bon Wf any of the foregoing.
Foreign jurisdiction: A tion other than a domestic jurisdiction.
Shell business entity: A Pusiness entity having no economic substance, except as a vehicle for owning

interests in assets issued, owned or previously owned by a person domiciled in a
foreign jurisdiction.

A guarantor against which a reporting entity has a direct claim for full and timely
payment, evidenced by a contractual right for which an enforcement action can be
brought in a domestic jurisdiction.

Qualified guar

redit source:  The credit source to which a reporting entity looks for payment as to an investment and
against which a reporting entity has a direct claim for full and timely payment,
evidenced by a contractual right for which an enforcement action can be brought in a
domestic jurisdiction.

Qualified prim

Supranational: Entities with more than one sovereign government as a member
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Line 1 - Report the reporting entity’s total admitted assets as reported on Page 2 of the annual statement.

Report the total net admitted assets for the current year, Page 2, Assets, Column 3, excluding
Separate Account, Protected Cell or Segregated Account business.

Line 2 - Report the single 10 largest exposures to a single issuer/borrower/investment.

Determine the ten largest exposures by first, aggregating investments from all investment categories
(except the excluded categories) by issuer. The first six digits of the CUSIP number can be used as a
starting point; however, please note that the same issuer may have more than one unique series of the
first six digits of the CUSIP. For example, the reporting entity owns b issued by the
XYZ Company of $500,000 and common stock of the XYZ Company of $668000. ddition the
reporting entity has a mortgage loan to the XYZ Company of $300,000. T osure to Issuer
XYZ Company is $1.4 million ($500,000+$600,000+$300,000). .

For funds that are not diversified within the meaning of the Jav pany Act of 1940,
insurance reporting entities are required to identify actual expos an regate those exposures

with directly held investments to determine the 10 largest expos mple, if a reporting entity
directly holds a significant number of investments in Exxon Mobi holds a non-diversified closed-
end fund with a high concentration of Exxon Mobil, the refgting Bittity shall aggregate the direct
investments with the investments in the closed-end fynds @~ the aggregate investment risk to
Exxon Mobile.

SEC registered investment funds are required by 1 iscigse holdings within 60 days following the
fund’s fiscal quarter end. Insurers who owp fudgs classiljed as “non-diversified” are to use the last
publicly available fund holding disclosure cotlgg for holdings which should be included in their
Top 10 holdings.

Exclude: U.S. governfent 10} (Part Six, Section 2(e)), U. S. government agency
securities PaN gh 2(e)).
"

Thog ernment money market funds (Part Six, Section 2(f)) listed in
the Fi Procedures Manual of the NAIC Investment Analysis Office as
exempt;

operty occupied by the company;
icy?loans
SEC and foreign registered funds (open-end, closed-end, UIT and ETFs) and
common trust funds that are diversified within the meaning of the Investment

Company Act of 1940 [Section 5(b) (1)].

ist the categories of securities that are included in the total for each issuer (e.g., bonds,
loans, etc.)

o
cpdPoy NAIC designation, the amounts and percentages of the reporting entity’s total admitted
s held in bonds and preferred stocks.

Line 3 -

Report the total amount for each subcategory. The amounts reported in the bond subcategories
should be consistent with the amounts reported in Schedule D, Part 1A, Section 1, Column 7,
Lines 11.1 — 11.6. Schedule D, Part 1A, Section 1 is reported gross and will not tie to this line if any
amounts are reported and nonadmitted for bonds and preferred stocks on the asset page.

Line 4 - Report the amounts and percentages of the reporting entity’s total admitted assets held in foreign

investments (regardless of whether there is any foreign currency exposure) and unhedged foreign
currency exposure.
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Line 4.02

Line 4.03

Line 4.04

Report the aggregate amount of foreign investments as determined by the rules or statutes of the state
of domicile (regardless of whether there is any foreign currency exposure).

Report the portion of the aggregate amount of foreign investments that supports insurance liabilities
denominated in that same foreign currency.

The amount reported in 4.03 should be included in all answers to Lines 5 through 10.

Report the amount of the insurance liabilities associated with the investments reported in 4.03 and that
are denominated in the same currency.

Lines 5-10 should be answered only if the reporting entity’s aggregate foreign investments exceed 3% o | admitted
1 n

Line 5

assets (response to 4.01 is no). The NAIC designations for Lines 5, 6, 8 and 9 relate to count t ot investment
ratings. If the country does not have a rating, include the investment in the NAIC-3 or below cate
L 4
Report the aggregate foreign investment exposure (regardless of ¢ categorized by the
country’s NAIC sovereign designation. Aggregate foreign investm firs foreign jurisdiction and

Line 6

Line 8

Line 9

Line 10

then by NAIC sovereign designation.
The sovereign ratings and designation equivalents are availab the JNAIC Web site.

Within each of the following three categories of N

. % sovereign designations, which are
available on the NAIC Web site (1, 2, and 3 elo gitify the two countries in which the
company has its largest aggregate foreign investmgpt Sgostips (regardless of currency exposure), and
report the dollar value and percentage of compa vestrits issued within each of those countries.
Report the aggregate unhedged foreign currenc e categorized by NAIC sovereign designation.
Aggregate unhedged foreign currenc u first by foreign jurisdiction and then by

NAIC sovereign designation. L 2

The sovereign ratings and deg Nlents are available on the NAIC Web site.

Hegories of NAIC country sovereign designations, which are
, and 3 or below), identify the two countries in which the
edged foreign currency exposures, and report the dollar value

Within each of the follow
available on the NAIC Web
company has its largestgaggregate¥

and percentage of co y investments issued within each of those countries.

Report the 10 1 -S¥vereign (i.e., non-governmental) exposures to a foreign issuer/borrower/
investmen

Determine the largest foreign exposures by first aggregating investments from all foreign
inv nt categovies by issuer. See example in Line 2. If an investment does not have an
NAI ignation, indicate the investment category, e.g., mortgage loan, in the NAIC Designation
C rst indicating any available NAIC designations for that issuer/borrower.
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Line 11

Line 11.03

Line 11.04

Line 11.05

Line 12

Line 12.02

Line 13.02
through 13.11

Line 14

Line 14.02

Report the amounts and percentages of the reporting entity’s total admitted assets held in Canadian
investments, including Canadian-currency denominated investments, Canadian insurance liabilities
(“Canadian Investments™) and unhedged Canadian currency exposure.

Report the aggregate amount of Canadian Investments that support insurance liabilities denominated in
Canadian currency.

The amount listed in Line 11.03 should be included in all answers to Line 11.

Report the aggregate amount of the insurance liabilities associated with the investments reported in
Line 11.03.

Unhedged Canadian Currency Exposure

If the reporting entity’s aggregate Canadian investments exceed 2.5% of @ tted assets, answer
this question.

Report the aggregate amounts and percentages of the reporting 4gti admitted assets held in
investments with contractual sales restrictions (defined as investme aving restrictions that prevent
investment from being sold within 90 days).

The aggregate amount reported in this line is limitc&y sunents with contractual restrictions. It
does not include, for instance, investments that have proc equirements to be met prior to sale or

internal company restrictions. g
Report the amounts and percentages of a d ,aSsets held in the ten largest equity interests

(including investments in the shares a["funds, preferred stocks, publicly traded equity
securities, and other equity securitds (i chedule BA equity interests), and excluding money
market and bond mutual funds listed ¥Part Sigf" Sections 2(f) and (g) of the Purposes and Procedures

i ice as exempt or NAIC 1).

Manual of the NAIC Investmg

sts by first aggregating investments included in this line by
issuer. For example, the report owns preferred stock of the XYZ Company of $600,000 and
common stock of the Z Compdaiy of $300,000. The total is $900,000 ($600,000+$300,000). The
reporting entity also s bonds issued by the XYZ Company of $500,000 that are excluded from this
calculation because_bo are debt instruments. Other equity securities include partnerships and
Limited Liability ) (LLC) and any other investments reported in Schedule BA classified as

Determine the ten largest ©

=

equity

Report the am and percentages of the reporting entity’s total admitted assets held in nonaffiliated,
priv placed elities (included in other equity securities) and excluding securities eligible for sale
unde curities Exchange Commission (SEC) Rule 144a or SEC Rule 144 without volume

% nt reported in this line is a subset of the Line 14 amount, but excludes any public securities,
lated equity interests and any securities that can be sold under SEC Rule 144 or under
144a without any volume restrictions.
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Line 14.06

through 14.15 — Report the investments held in the ten largest fund managers, with allocation between funds that are
diversified or non-diversified in accordance with the meaning of the Investment Company Act of 1940.
This should include all “funds” regardless of the type of fund (private placement, mutual fund,
exchange-traded fund, closed-end fund, money market mutual fund, etc), reporting schedule or
underlying investments captured in a fund.

SEC registered investment funds are required by law to disclose holdings within 60 days following the
fund’s fiscal quarter end. Insurers who own funds classified as “non-diversified” are to use the last
publicly available fund holding disclosure to account for holdings which should be included in their
Top 10 holdings.

Determine the ten largest fund managers by aggregating all “fund” investmegnss b d manager. For
example, if a reporting entity holds a BlackRock SVO-Identified Bond clverSified within the
meaning of the Investment Company Act of 1940) reported on ®chedile at $500,000, four
BlackRock diversified mutual funds reported on Schedule D-2- Uy and two BlackRock
non-diversified closed-end funds totaling $1,500,000, the reportin report their aggregated
investment in BlackRock funds of $4,200,000, with $2,700,000 iggdiv funds and $1,500,000 in
non-diversified funds.

gs within 60 days following the
“non-diversified” are to use the last
os which should be included in their

SEC registered investment funds are required by law,to di
fund’s fiscal quarter end. Insurers who own ﬁmﬁl
publicly available fund holding disclosure to acc
Top 10 holdings.

Line 15 - Report the amounts and percentages of th
partnership interests (included in other equ1t s

entity’s total admitted assets held in general

Line 15.02 — Report the aggregate amount of alten hip interests reported in Schedule BA. The amount
excludes limited partnership mterests investments.

Lines 15.03
through 15.05

Report the details of the thre
Interrogatory 15.01 exceeds 2.

Line 16 - With respect to mortgde loans reported in Schedule B, report the amounts and percentages of the
reporting entity’s total atigitted assets.

Line 16.02

through 16.11 - The aggreg interest represents the combined value of all mortgages secured by the same
property or sa oup of properties.

Rep%talls of the ten largest mortgage interests if the aggregate amount exceeds 2.5% of
adicd

16 14 and 16.16 should be consistent with the corresponding subtotals reported in Column 8

The amounts re
of Schedule B, Pa

Line 17 eport the aggregate mortgage loans having the indicated loan-to-value ratios as determined from the
most current appraisal as of the annual statement date.

Line 17.01

through 17.05 — For each mortgage loan, determine its loan-to-value ratio and assign it to one of the five loan-to-value

categories, separated into residential, commercial or agricultural. Aggregate the amounts for each
category and calculate the percent of admitted assets.
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Line 18.02

through 18.06

Line 19

Line 19.01

Line 20

Line 20.01
through 20.05

Line 21

Line 21.01
through 21.03

Line 22

Line 22.01
through 22.04

Line 23

Line 23.01
through 23.04

Report the amounts and percentages of the reporting entity’s total admitted assets held in each of the
five largest investments in one parcel or group of contiguous parcels of real estate reported in
Schedule A, excluding property occupied by the company, if the aggregate amount reported in
Interrogatory 18.01 exceeds 2.5% of admitted assets.

Report the amounts and percentages of potential exposure (defined as the amount determined in
accordance with the Annual Statement Instructions) for mezzanine real estate loans.

If the response is yes, the reporting entity need not complete the remainder of Interrogatory 19.

securities
llar repurchase

Report the amounts and percentages of the reporting entity’s total admitted ass
lending agreements, repurchase agreements, reverse repurchase agree \
agreements and dollar reverse repurchase agreements.

L 4

Report the aggregate amount for each category at year-end and at d ofach quarter. Calculate the
percentage of admitted assets at year-end.

Report the amounts and percentages for warrants not attache othg*financial instruments, options,

caps and floors.
ulaty the percentage of admitted assets. The
Sched§le DB.

osure (defined as the amount determined in
r collars, swaps and forwards.

L £

Report the aggregate amount for each category
amounts should also agree with amounts reporte

Report the amounts and percentages of pote
accordance with the Annual Statement Ingriictians

&
Report the aggregate amount A51C4 \P/ at year-end and at the end of each quarter. Calculate the
percentage of admitted asgfis at year\hnd. The amounts should also agree with amounts reported in
Schedule DB.

Report the amounts angd percentages of potential exposure (defined as the amount determined in
accordance with the al Statement Instructions) for futures contracts.

nt for each category at year-end and at the end of each quarter. Calculate the
percentage assets at year-end. The amounts should also agree with amounts reported in

Schedule DB.
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SCHEDULE SIS

STOCKHOLDER INFORMATION SUPPLEMENT

The Stockholder Information Supplement shall be completed by all stock companies incorporated in the U.S.A. that have 100
or more stockholders. Such supplement shall be filed with the insurance commissioner of the company’s domiciliary state as
a part of its annual statement. The information required to be contained in this supplement is to be furnished to the best of the
knowledge of the company. Where appropriate, the company should obtain the required information, in writing, from its
directors or officers and from any person known to the company to be the beneficial owner of more than 10% of any class of
its equity securities.

The term “officer” means a president, vice-president, treasurer, actuary, secretary, controller and oth erson who
performs for the company functions corresponding to those performed by the foregoing officers.

INFORMATION REGARDING MANAGEMENT AND DIRHEE

1. This information applies to any person who was a director or officer of the co y y time during the year.
However, information need not be given for any portion of the year during w s son was not a director or
officer of the company.

2. Include under “Other Employee Benefits” information for such items ag s, deferred compensation plans,
thrift plans, profit-sharing plans, etc., or other contracts, author'*z,a . % gements, whether or not set forth in
()

any formal document. Briefly describe such “plans” and the“bgsis U ich directors or officers participate
therein, if not previously described in a prior “Stockholder atin Supplement” indicating date thereof.
with ect to payments computed on an actuarial

t a specified age or after a specified number of

Company cost of benefits accrued or set aside need not bg sta
basis under any plan that provides for fixed benefits on m
years of service.

3.  Information need not be included as to paynfats or benefits received from, group life or accident
insurance, group hospitalization or similar group ent enefits.

4. If it is impractical to state the amount g
aggregate amount set aside or accrued
explanation of the basis for future payments.

ed annual benefits proposed to be made upon retirement, the
espect of such payment should be stated, together with an

5. Attach separate sheets if necessary lly answer questions.
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Column 1

Column 2

Column 3

Column 4
Column 8

Column 9

STATEMENT OF BENEFICIAL OWNERSHIP OF SECURITIES

Name and Title

Indicate relationship of the person to the company, for example: “director,” “director and
vice-president,” “beneficial owner of more than 10% of the company’s common stock,” etc.

Title of Security

The statement of the title of a security should be such as to clearly identify the security, even though
there may be only one class, for example: “common stock,” “4% convertible preft ck,” etc.

Nature of Ownership

or “indirect.” If the
tity), indicate in a
gh which the securities
er or other nominee does
shall be reported on separate
type of indirect ownership.

Under the “Nature of Ownership”, state whether ownership of securiffes is
ownership is indirect (i.e., through a partnership, corporation,
footnote or other appropriate manner the name or identity of the
are indirectly owned. The fact that securities are held in the n
not, of itself, constitute indirect ownership. Securities owned indi
lines from those owned directly and from those owned throug iffe

Number of Shares Owned at the End of Prior Year.a

Number of Shares Owned at the End of Current
In the case of securities owned indirectly, the %‘lt of securities owned by the partnership,

corporation, trust or other entity shall be s . e may also be indicated in a footnote or other
appropriate manner the extent of the securit ’s Titerest in such partnership, corporation, trust or
other entity.

L

If a transaction in securities of the cdigany, with the company or one of its subsidiaries, so state.
If it involved the purchase o A gh the exercise of options, so state. If any other purchase
or sale was effected othe e open market, that fact shall be indicated. If the transaction
was not a purchase or sale; ) character, for example, gift, stock dividend, efc., as the case
may be.

Any additional info

on or explanation deemed relevant by the company should be included as a
footnote or in other apprefyt

ate manner.

Percentaggof @ ck Directly and Indirectly Owned or Controlled at the End of the Current
Year

Rep e percentdge of voting stock directly and indirectly owned or controlled at the end of the
ar by each director, officer and/or any other entity/person who directly or indirectly, own,

ith the power to vote, or hold proxies representing 10% of more of the voting interests
ity. See SSAP No. 25—Affiliates and Other Related Parties for the definition of control.
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APPENDIX

INSTRUCTIONS FOR USE OF BARCODES

It is the responsibility of the company to prepare and utilize barcodes correctly.

The upper right-hand corner of the jurat page, and other pages and forms as identified on the Document Identifier Codes
listing, will be the location of a 17-digit barcode symbol. The barcode standard to be utilized is the 3 of 9 (or 39)
methodology. The barcode should be printed using at least a 24-point font. In addition to the barcode symbols, the name of
the reporting entity, the year, and the document code should be printed on the barcode label. When the barcode is printed as

part of the page rather than an affixed label, the reporting entity’s name need not be printed above the b
The barcode consists of the entity identifier (5 digits), the year (YYYY-4 digits), the document idegsifier 48 digits), the state
code (2 digits), if state specific page, the data indicator (1 digit) and a filing type identifier (1 digi

L 4

This 17th digit should utilize the following codes: \\

0  to represent the annual filings

1 to represent the March quarterly filing
to represent the June quarterly filing * \

to represent the September quarterly filing

to represent the Health Maintenance Organization’s &' filing
to represent amended annual filings
to represent amended March quarterly ﬁlin@\

to represent amended June quarterly fi

o0 =1 O Lh s L D

would be 2019.

The document identifier represents page, schedule, exhibit, etc., is being filed. The respective identifiers for those

documents requiring a bar are includ€d on the document identifier listing.
The state code representggifighe ent identifier can be filed for each individual state (e.g., the state business pages). The

two-digit code would b ame as used on Schedule T. If it is not a state-specific form, the state code is 00. The state code
Other is 58, and Sand Total is 59. If the reporting entity has nothing to report on any state-specific supplemental
schedule or exhibit, ode included in the Supplemental Exhibits and Schedules Interrogatories should contain a state

code of 59:

The data indicat
document is a NO

resents if the document contains data. For filings containing data place a one (1) in this field. If the
, place a zero (0) in this field.

The filing type identifier is used to indicate the filing of NAIC filing components or state mandated (state specific) filing

requirements other than those required by the NAIC. For NAIC filing requirements, the type code is 0. For state filing
requirements, the type code is 1.
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If forms which are required to have a separate barcode as identified on the Document Identifier Codes listing are bound in the
statement, these forms MUST have the barcode affixed to them. If a reporting entity submits with the March 1 filing a page
requiring a barcode and that page has not been completed due to a later filing date, the barcode should not be affixed for the
March filing. If the filing includes a page listing none schedules (and the state in which you are filing permits such a filing)
and any of these schedules fall within that listing that requires a barcode, the barcode must be placed to the right of the name
of the page, exhibit or schedule. On those forms which are completed on a by-state basis and are marked none because the
company does not write that type of business or that particular state page is none, place the appropriate identifier with the
data indicator of zero (0). State pages which have values reported must use the appropriate state barcode identifier from
Schedule T. If any state requires the filing of a none “by-state basis” page, the name of the appropriate state must still be
printed on the hard copy after “For the State of ?

A listing of the Document Identifier Codes can be found at www.naic.org/cmte_e_app_blanks.htm.

The reporting entity is required to affix the appropriate barcode next to the respective Supplemg
document identifier code provided. Note that it is only Supplemental Interrogatories @ whilh
responded “NO” that it does not have to file a particular exhibit or form, and for which ghe i
none that the appropriate barcode be affixed. For supplements that are state specific, th
affixed is when that type of business is not written at all in any state.

atory using the
porting entity has
ize or form is marked

ce a barcode should be
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COUNTRY OF DOMICILE

APPENDIX OF ABBREVIATIONS

This is a comprehensive list of ISO Alpha 3 country abbreviations: Please note the following exception. Use NAT for Native

American Tribes.

AFG - Afghanistan

ALA - Aland Islands

ALB - Albania

DZA - Algeria

ASM - American Samoa
AND - Andorra

AGO - Angola

AIA - Anguilla

ATA - Antarctica

ATG - Antigua and Barbuda
ARG - Argentina

ARM - Armenia

ABW - Aruba

AUS - Australia

AUT - Austria

AZE ~ Azerbaijan

BHS - Bahamas

BHR - Bahrain

BGD ~ Bangladesh

BRB - Barbados

BLR - Belarus o
BEL ~ Belgium

BLZ - Belize

BEN - Benin

BMU - Bermuda

BTN - Bhutan

BOL - Bolivia

BES Bonaire, Sint Eustatg’s and Saba
BIH - Bosnia and Herzegov
BWA - Botswan

BVT - Bouvet d

BRA - Brazil

VGB - British Virgiriislands
10T - Biitish Indian an Territory
BRN :

BGR

BFA

BDI

KHM

CMR

CAN

CPV Cape Verde

CYM - Cayman Islands

CAF - Central African Republic
TCD - Chad

CHL - Chile

CHN - China

CUW Curagao

CXR - Christmas Island
CCK - Cocos (Keeling) Islands
COL - Colombia
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Comoros

Congo (Brazzaville
Congo, Democr: blic of the
Cook Islands
Costa Rica
Cote d'Iv
Crofhi
RN
C lic
D rk

jib
ica
ominican Republic
cuador
Egypt
El Salvador
Equatorial Guinea
Eritrea
Estonia
Ethiopia
Falkland Islands (Malvinas)
Faroe Islands
Fiji
Finland
France
French Guiana
French Polynesia
French Southern Territories
Gabon
Gambia
Georgia
Germany
Ghana
Gibraltar
Greece
Greenland
Grenada
Guadeloupe
Guam
Guatemala
Guernsey
Guinea
Guinea-Bissau
Guyana
Haiti
Heard Island and McDonald Islands
Holy See (Vatican City State)
Hong Kong, Special Administrative
Region of China
Honduras
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HUN
ISL
IND
IDN
IRN
IRQ
IRL
IMN
ISR
ITA
JAM
JPN
JEY
JOR

KEN
KIR
PRK

KOR
KWT
KGZ
LAO
LVA
LBN
LSO
LBR
LBY
LIE
LTU
LUX
MAC

MKD
MDG
MWI
MYS
MDV
MLI
MLT
MHL
MTQ
MRT
MUS
MYT
MEX
FSM
MDA
MCO
MNG
MNE
MSR
MAR
MOZ
MMR
NAM
NRU
NPL
NLD

Hungary
Iceland
India
Indonesia
Iran, Islamic Republic of
Iraq
Ireland

Isle of Man
Israel

Italy
Jamaica
Japan
Jersey
Jordan
Kazakhstan
Kenya
Kiribati

Korea, Democratic People's Republic

of

Korea, Republic of
Kuwait

Kyrgyzstan

Lao PDR

Latvia

Lebanon

Lesotho

Liberia

Libyan Arab Jamahiriya
Liechtenstein

Lithuania

Luxembourg

Macao,  Special
Region of China
Macedonia, Republic of
Madagascar

Malawi

Malaysia

Maldives
Mali
Malta

Marshall Isl
ipique
M nia

Mongolia
Montenegro
Montserrat
Morocco
Mozambique
Myanmar
Namibia
Nauru

Nepal
Netherlands
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SPM
VCT
WSM
SMR
STP
SAU
SEN
SRB
SYC
SLE
SGP
SVK
SVN
SLB
SOM
ZAF
SGS

SSD
ESP
LKA
SDN
SUR
SIM
SWZ
SWE
CHE

New Caledonia

New Zealand

Nicaragua

Niger

Nigeria

Niue

Norfolk Island

Northern Mariana Islands
Norway
Oman
Pakistan
Palau
Palestinian
Panama

uerto Rico

atar
Réunion
Romania
Russian Federation
Rwanda
Saint-Barthélemy
Saint Helena
Saint Kitts and Nevis
Saint Lucia
Saint-Martin (French part)
Saint Pierre and Miquelon
Saint Vincent and Grenadines
Samoa
San Marino
Sao Tome and Principe
Saudi Arabia
Senegal
Serbia
Seychelles
Sierra Leone
Singapore
Slovakia
Slovenia
Solomon Islands
Somalia
South Africa
South Georgia and the
Sandwich Islands
South Sudan
Spain
Sr1 Lanka
Sudan
Suriname *

Svalbard and Jan Mayen Islands

Swaziland
Sweden
Switzerland

Occupied

South
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SYR

TIK
TZA
THA
TLS
TGO
TKL
TON
TTO
TUN
TUR
TKM
TCA
TUV
UGA

Syrian Arab Republic
Taiwan, Republic of China
Tajikistan

Tanzania *, United Republic of
Thailand

Timor-Leste

Togo

Tokelau

Tonga

Trinidad and Tobago
Tunisia

Turkey

Turkmenistan

Turks and Caicos Islands
Tuvalu

Uganda
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UKR -
ARE =
GBR =
USA =
UMI =
URY -
uzB =
vuT =
VEN -
VNM -
VIR -
WLF -
ESH -
YEM -
ZMB -
ZWE -

Ukraine

United Arab Emirates

United Kingdom

United States of America

United States Minor Outlying Islands
Uruguay

Uzbekistan

Vanuatu

Venezuela (Bolivarian Republic of)
Viet Nam

Virgin Islands,

Wallis and Fu Islani

Western S
Yemen
zm\
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