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The following column/row intersections either do not exist or do not have values on the Annual Statement.
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TICKER_SYMBOL
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LINE_NO
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NBR_OF_CNTR

NOTIONAL_AMT

DESCR
DESCR_OF_ITEMS_HEDGED_USED_FOR
SCHEDULE_EXHIBIT_IDENTIFIER
TYPES_OF_RISKS
DTE_OF_MATUR_OR_EXPIRATION
EXCHANGE
LEGAL_ENTITY_IDENTIFIER
TRADE_DTE

TRANSACTION_PRC
TERMINATION_DTE

TERMINATION_PRC
INDICATE_EXERCISE_EXPIRATION_M
CUMULATIVE_VARIATION_MARGIN_AT
GN_LS_RECOGNIZED_IN_CURR_YR
GN_LS_USED_TO_ADJUST BSS_OF HE
DEF
HEDGE_EFFECTIVENESS_AT_INCEPTI
VAL_OF_ONE_1_POINT

LEI
TOT_UNDISCOUNTED_PREM_COST_FOR
UNPAID_UNDISCOUNTED_PREM_COST
FAIR_VAL_OF DERIVATIVE_EXCLUDI
UNRLZD_VAL_INC_DEC_EXCLUDING_|
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INVESTMENTS_INVOL_REL_PARTIES
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LINE NUMBER

1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999
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NBR_OF_CNTR 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999

NOTIONAL_AMT 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999

DESCR 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999

DESCR_OF_ITEMS_HEDGED_USED_FOR 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999

SCHEDULE_EXHIBIT_IDENTIFIER 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999

TYPES_OF_RISKS 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999

DTE_OF_MATUR_OR_EXPIRATION 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999

EXCHANGE 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999

LEGAL_ENTITY_IDENTIFIER 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999
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TRADE_DTE 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999

TRANSACTION_PRC 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999

TERMINATION_DTE 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999

TERMINATION_PRC 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999

INDICATE_EXERCISE_EXPIRATION_M 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999

HEDGE_EFFECTIVENESS_AT_INCEPTI 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999

VAL_OF_ONE_1_POINT 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999

LEI 1519999999 1529999999 1539999999 1549999999
1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999
1759999999
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CDHS_IDENTIFIER

INVESTMENTS_INVOL_REL_PARTIES

VALID LINE NUMBERS
LINE NUMBER

1510000001
1519999999

1520000001
1529999999
1530000001
1539999999
1540000001
1549999999
1550000001
1559999999
1560000001
1569999999
1579999999
1580000001
1589999999

1590000001
1599999999
1600000001
1609999999
1610000001
1619999999
1620000001
1629999999
1630000001
1639999999
1649999999
1650000001
1659999999
1660000001
1669999999
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1510000001 1519999999 1529999999 1530000001

1539999999 1540000001 1549999999 1550000001
1559999999 1560000001 1569999999 1579999999
1580000001 1589999999 1599999999 1600000001
1609999999 1610000001 1619999999 1620000001
1629999999 1630000001 1639999999 1649999999
1650000001 1659999999 1660000001 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999

1759999999

1519999999 1529999999 1539999999 1549999999

1559999999 1569999999 1579999999 1589999999
1599999999 1609999999 1619999999 1629999999
1639999999 1649999999 1659999999 1669999999
1679999999 1689999999 1699999999 1709999999
1719999999 1729999999 1739999999 1749999999

1759999999

LINE DESCRIPTION
1510000001-1519999996 as needed

Subtotal - hedging effective excluding variable annuity guarantees under SSAP No. 108 - long

futures
1520000001-1529999996 as needed

Subtotal - hedging effective - variable annuity guarantees under SSAP No. 108 - long futures

1530000001-1539999996 as needed
Subtotal - hedging other - long futures
1540000001-1549999996 as needed
Subtotal - replication - long futures
1550000001-1559999996 as needed
Subtotal - income generation - long futures
1560000001-1569999996 as needed
Subtotal - other - long futures

Subtotal - long futures
1580000001-1589999996 as needed

Subtotal - hedging effective excluding variable annuity guarantees under SSAP No. 108 - short

futures
1590000001-1599999996 as needed

Subtotal - hedging effective - variable annuity guarantees under SSAP No. 108 - short futures

1600000001-1609999996 as needed
Subtotal - hedging other - short futures
1610000001-1619999996 as needed
Subtotal - replication - short futures
1620000001-1629999996 as needed
Subtotal - income generation - short futures
1630000001-1639999996 as needed
Subtotal - other - short futures

Subtotal - short futures
1650000001-1659999996 as needed
Subtotal - Offset to V-21 - SSAP No. 108 adjustments
1660000001-1669999996 as needed

Subtotal - recognized and deferred assets or liabilities - SSAP No. 108 adjustments
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1679999999
1689999999
1699999999
1709999999
1719999999
1729999999
1739999999
1749999999
1759999999
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Sutotal - SSAP No. 108 adjustments
Subtotal - hedging effective excluding variable annuity guarantees under SSAP No. 108 - totals

Subtotal - hedging effective - variable annuity guarantees under SSAP No. 108 - totals

Subtotal - hedging other - totals

Subtotal - replication - totals

Subtotal - income generation - totals

Subtotal - other - totals

Subtotal - adjustments for SSAP No. 108 derivatives

Total
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