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NAIC INSURANCE DATA PRODUCTS
RECORD LAYOUT
2019 Data In 2019 PC Format - Product Code "IP"

Fil e Nanme: P2019054
Annual Property and Casualty Page 01408 - NOTES TO FI NANCI AL STATEMENT DERI VATI VE

COLUWN

NUMBER  COLUVN NAME FORVAT LENGTH
1 COCODE NUMERIC 5
2 LINE_NO ALPHA 10
3 DERIVATIVE_PREM_PAYMENTS DUE NUMERIC 14
4 UNDISCOUNTED_FUTURE_PREM_COMMI NUMERIC 14
5 DERIVATIVE_FAIR_VAL_WITH_PREM NUMERIC 14
6 DERIVATIVE_FAIR_VAL_EXCLUDING NUMERIC 14
7 DEF_ASSTS NUMERIC 14
8 DEF_LIABILITIES NUMERIC 14
9 AMT NUMERIC 14
10 UNIQUE_IDENTIFIER NUMERIC 4
11 DTE_DOM_ST_NOTIFIED ALPHA 11
12 AMORTIZATION_NBR_OF_YEARS NUMERIC 14
13 RECOGNIZED_DEF_ASSTS NUMERIC 14
14 RECOGNIZED_DEF_LIABILITIES NUMERIC 14
15 ACCELERATED_AMORTIZATION NUMERIC 14
16 ORIG_AMORTIZATION NUMERIC 14
17 TOT_ADJUSTED_AMORTIZATION NUMERIC 14

VALI D LI NE NUVMBERS:

Li ne Number Description

08A08A01 2020 Derivatives under SSAP No 86

08A08A02 2021 Derivatives under SSAP No 86

08A08A03 2022 Derivatives under SSAP No 86

08A08A04 2023 Derivatives under SSAP No 86

08A08A05 Thereafter Derivatives under SSAP No 86

08A08A06 Total future settled prem uns Derivatives under SSAP No 86

08A08B01 Prior year Derivatives under SSAP No 86

08A08B02 Current year Derivatives under SSAP No 86

08B02A01 2020 schedul ed anortization recognition of gains |osses and
deferred assets and liabilities

08B02A02 2021 schedul ed anortization recognition of gains |osses and
deferred assets and liabilities

08B02A03 2022 schedul ed anortization recognition of gains |osses and
deferred assets and liabilities

08B02A04 2023 schedul ed anortization recognition of gains |osses and
deferred assets and liabilities

08B02A05 2024 schedul ed anortization recognition of gains |osses and
deferred assets and liabilities

08B02A06 2025 schedul ed anortization recognition of gains |osses and
deferred assets and liabilities

08B02A07 2026 schedul ed anortization recognition of gains |osses and
deferred assets and liabilities

08B02A08 2027 schedul ed anortization recognition of gains |osses and
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08B02A09

08B02A10

08B02A11

08B02B

08B02C01

08B02C02

08B02C03

08B02C04

08B02D01

08B02D02

08B02D03

08B02D04

08B02D05

08B02EO1

08B02EO2

08B02EO3

08B02E04

08B03B0001

08B03C01

08B03C02

08B03C03

08B03C04
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deferred assets and liabilities

2028 schedul ed anortization recognition of gains |osses and
deferred assets and liabilities

2029 schedul ed anortization recognition of gains |osses and
deferred assets and liabilities

Total schedul ed anortization recognition of gains | osses and
deferred assets and liabilities

Total deferred bal ance recognition of gains |osses and

deferred assets and liabilities

Prior year total deferred bal ance reconciliation of
anortization recognition of gains | osses and deferred

assets and liabilities

Current year anortization reconciliation of anortization
recognition of gains | osses and deferred assets and liabilities
Current year deferred recognition reconciliation of anortization
recognition of gains | osses and deferred assets and liabilities
Endi ng deferred bal ance reconciliation of anortization
recognition of gains | osses and deferred assets and liabilities
Total derivative fair value change Open derivative renoved from
SSAP No 108 and captured in scope of SSAP No 86 recognition of
gains | osses and deferred assets liabilities

Change in fair value reflected as natural offset to VM1 |iab
under SSAP 108 Open derivative renmoved from SSAP No 108 and
captured in scope of SSAP No 86 recognition of gains |osses and
deferred assets liabilities

Change in fair value reflected as deferred aset liability under
SSAP 108 Open derivative renoved from SSAP No 108 and capt ured
in scope of SSAP No 86 recognition of gains |osses and deferred
assets liabilities

O her changes Open derivative renoved from SSAP No 108 and
captured in scope of SSAP No 86 recognition of gains |osses and
deferred assets liabilities

Unrealized gain | oss recognized for derivative under SSAP 86
Open derivative renoved from SSAP No 108 and captured in scope
of SSAP No 86 recognition of gains |osses and deferred assets
liabilities

Total derivative fair value change Open derivative renoved from
SSAP No 86 and captured in scope of SSAP No 108 recognition of
gai ns | osses and deferred assets liabilities

Unreal i zed gain | oss recogni zed prior to reclassification to
SSAP 108 Open derivative renmoved from SSAP No 86 and captured
in scope of SSAP No 108 recognition of gains |osses and
deferred assets liabilities

O her changes Open derivative renoved from SSAP No 86 and
captured in scope of SSAP No 108 recognition of gains |osses
and deferred assets liabilities

Fair val ue change avail able for application under SSAP 108

Open derivative renmoved from SSAP No 86 and captured in scope
of SSAP No 108 recognition of gains | osses and deferred assets
liabilities

Details of hedging strategies identified as no | onger highly

ef fective Hedging strategies identified as no | onger highly
effective

2020 Anortization Hedging strategies identified as no | onger
highly effective

2021 Anortization Hedging strategies identified as no | onger
highly effective

2022 Anortization Hedging strategies identified as no | onger
highly effective

2023 Anortization Hedging strategies identified as no | onger
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highly effective

08B03C05 2024 Anortization Hedging strategies identified as no | onger
highly effective

08B03C06 Total adjusted anortization Hedging strategies identified as
no | onger highly effective

08B04B0001 Detail s of hedging strategies term nated hedgi ng strategies
term nat ed

08B04C01 2020 Anorti zation hedgi ng strategies term nated

08B04C02 2021 Anorti zation hedgi ng strategies term nated

08B04C03 2022 Anortization hedgi ng strategies term nated

08B04C04 2023 Anorti zation hedgi ng strategies term nated

08B04C05 2024 Anortization hedgi ng strategies term nated

08B04C06 Total adjusted anortization hedging strategies term nated

The followi ng colum/row intersections either do not exist or do not have val ues
on the Annual Statenent. Placeholders of spaces for the al pha fields and "0"
for the nunmeric fields are provided for these intersections in the actual file.

DERI VATI VE_PREM PAYMENTS_DUE Li nes 08HO2A and 08H02B
UNDI SCOUNTED_FUTURE_PREM_COVM Li nes 08HO1A - O08HO1F
DERI VATI VE_FAI R VAL_W TH_PREM Li nes 08HO1A - 08HO1F
DERI VATI VE_FAI R_VAL_EXCLUDI NG Li nes 08HO1A - O08HO1F

For questions or additional information, call Insurance Data Products at (816) 783-8700
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