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ADJUSTMENT EXPENSES
OPERATI ONS & | NVESTMENT EXHIBI T - PART 3 - EXPENSES

FOOTNOTES FOR OPERATI ONS & | NVESTMENT EXHI BI T - PART 3 - EXPENSES
VRI TE- I NS FOR OPERATI ONS & | NVESTMENT EXHI BI T - PART 3 - EXPENSES
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GAl N LCSS EX.
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AND SECURI TI ES LENDI NG

NOTES TO FI NANCI AL STATEMENT | NVESTMENTS REPURCHASE AGREEMENTS ACCOUNTED
FOR AS SECURED BORROW NG

NOTES TO FI NANCI AL STATEMENT | NVESTMENTS REVERSE REPURCHASE AGREEMENTS
ACCOUNTED SECURED BORROW NG

NOTES TO FI NANCI AL STATEMENT | NVESTMENTS REPURCHASE AGREEMENTS ACCOUNTED
FOR AS A SALE

NOTES TO FI NANCI AL STATEMENT | NVESTMENTS REVERSE REPURCHASE AGREEMENTS
ACCOUNTED FOR AS A SALE

NOTES TO FI NANCI AL STATEMENT | NVESTMENTS RESTRI CTED ASSETS
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| NVESTMENTS

NOTES TO FI NANCI AL STATEMENT | NVESTMENTS OFFSETTI NG AND NETTI NG OF
ASSETS AND LI ABI LI TI ES

NOTES TO FI NANCI AL STATEMENT | NVESTMENTS 5G
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NOTES TO FI NANCI AL STATEMENT | NVESTMENTS PREPAYMENT PENALTY AND
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DERI VATI VE | NSTRUVENTS

FOOTNOTES FOR NOTES TO FI NANCI AL

STATEMENT

NOTES TO FI NANCI AL STATEMENT
NOTES TO FI NANCI AL STATEMENT
GENERAL | NTERROGATORI ES - PART 1 - GENERAL

GENERAL | NTERROGATORI ES - PART 1 - BOARD OF DI RECTCRS
GENERAL | NTERROGATORI ES - PART 1 - FI NANCI AL

GENERAL | NTERROGATORI ES - PART 1 - | NVESTMENT

GENERAL | NTERROGATORI ES - PART 1- OTHER

GENERAL | NTERROGATORI ES - PART 2

FI VE- YEAR H STORI CAL DATA

FOOTNOTES FOR Fl VE- YEAR HI STORI CAL DATA

EXH BIT OF PREM UV5 AND LOSSES

VWRI TE- I NS FOR EXH BI T OF PREM UMS AND LOSSES

SCHEDULE E - PART 1A
FOOTNOTES FOR SCHEDULE E PART 1A
SCHEDULE E - PART 1B

FOOTNOTES FOR SCHEDULE E PART 1B
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SCHEDULE E - PART 1C

FOOTNOTES FOR SCHEDULE E PART 1C
SCHEDULE E - PART 1D

SCHEDULE E - PART 1E

SCHEDULE E - PART 1F - | NTERROGATORI ES
SCHEDULE F - PART 1

SCHEDULE F - PART 2

SCHEDULE F - PART 3

FOOTNOTES FOR SCHEDULE F PART 3
BANK FOOTNOTE

SCHEDULE F - PART 4

BANK FOOTNOTE

SCHEDULE H - PART 1

FOOTNOTES FOR SCHEDULE H - PART 1

SCHEDULE H - PART 2

SCHEDULE H - PART 3 (Detail & Totals)
SCHEDULE H - VERI FI CATI ON
SCHEDULE H - PART 4 (Totals)
SCHEUDLE P - PART 1

SCHEDULE P - PART 1A
SCHEDULE P - PART 1B
SCHEDULE P - PART 2

SCHEDULE P - PART 2A
SCHEDULE P - PART 2B
SCHEDULE P - PART 2C
SCHEDULE P - PART 2D
SCHEDULE P - PART 3

SCHEDULE P - PART 3A
SCHEDULE P - PART 3B
SCHEDULE P - PART 3C
SCHEDULE P PART 4A

SCHEDULE P PART 4B

SCHEDULE P PART 4C

SCHEDULE P PART 5A

SCHEDULE P PART 5B

SCHEDULE P PART 5C

SCHEDULE P - | NTERROGATORI ES
SCHEDULE T - EXH BIT OF PREM UV WRI TTEN

FOOTNOTES FOR SCHEDULE T

VWRI TE- I NS FOR SCHEDULE T
SCHEDULE Y PART 1A

SCHEDULE Y PART 1A EXPLANATI ON
SCHEDULE Y - PART 2
SUPPLEMENTAL | NTERROGATORI ES
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STATEMENT OF ACTUARI AL OPINION EXH BIT A - SCOPE
STATEMENT OF ACTUARI AL OPINION EXH BIT B - DI SCLOSURES

SCHEDULE A - PART 1

SCHEDULE A - PART 2

SCHEDULE A - PART 3

SCHEDULE B - PART 1

SCHEDULE B - PART 1 - GENERAL | NTERROGATORI ES
SCHEDULE B - PART 2

SCHEDULE B PART 3

SCHEDULE BA - PART 1
SCHEDULE BA - PART 2
SCHEDULE BA - PART 3

SCHEDULE D - PART 1
SCHEDULE D - PART 2 - SECTION 1
SCHEDULE D - PART 2 - SECTION 2
SCHEDULE D - PART 3
SCHEDULE D - PART 4
SCHEDULE D - PART 5
SCHEDULE D - PART 6 - SECTION 1

FOOTNOTES FOR SCHEDULE D PART 6 SECTION 1
SCHEDULE D - PART 6 - SECTION 2

SCHEDULE DA - PART 1

SCHEDULE DB - PART A - VERI FI CATI ON
SCHEDULE DB - PART B - VERI FI CATI ON
SCHEDULE DB - PART C - SECTION 1
SCHEDULE DB - PART C - SECTION 2
SCHEDULE DB - VERI FI CATI ON

SCHEDULE DB - PART A - SECTION 1

FI NANCI AL OR ECONOM C | MPACT OF THE HEDGE
DESCRI PTI ON OF HEDGED RI SK( S)

SCHEDULE DB - PART A - SECTION 2

FI NANCI AL OR ECONOM C | MPACT OF THE HEDGE
DESCRI PTI ON OF HEDGED RI SK( S)

SCHEDULE DB - PART B - SECTION 1

BROKER NAME

FI NANCI AL OR ECONOM C | MPACT OF THE HEDGE
DESCRI PTI ON OF HEDGED RI SK( S)

SCHEDULE DB - PART B - SECTION 2

FI NANCI AL OR ECONOM C | MPACT OF THE HEDGE
DESCRI PTI ON OF HEDGED RI SK( S)

SCHEDULE DB - PART D - SECTION 1

FOOTNOTES FOR SCHEDULE DB - PART D - SECTION 1
SCHEDULE DB - PART D - SECTION 2 - BY REPORTI NG ENTITY
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SCHEDULE DB - PART D - SECTION 2 - TO REPORTI NG ENTI TY
SCHEDULE DB - PART E

SCHEDULE DL - PART 1

FOOTNOTES FOR SCHEDULE DL - PART 1

SCHEDULE DL - PART 2

FOOTNOTES FOR SCHEDULE DL - PART 2

SCHEDULE E - PART 1 - CASH

FOOTNOTES FOR SCHEDULE E - PART 1 - CASH
SCHEDULE E - PART 2

SCHEDULE E - PART 3 - SPECI AL DEPCSI TS

VWRI TE-I NS FOR SCHEDULE E PART 3 - SPECI AL DEPCSI TS
SUMVARY | NVESTMENT SCHEDULE

SCHEDULE A - VERI FI CATI ON

SCHEDULE B - VERI FI CATI ON

SCHEDULE BA - VERI FI CATI ON

SCHEDULE D - VERI FI CATI ON

SCHEDULE D - SUMVARY BY COUNTRY

SCHEDULE D - PART 1A - SECTION 1

FOOTNOTES FOR SCHEDULE D - PART 1A - SECTION 1
SCHEDULE D - PART 1A - SECTION 2

SCHEDULE DA VERI FI CATI ON

FOOTNOTES FOR SCHEDULE DA VERI FI CATI ON
SCHEDULE E - VERI FI CATI ON

FOOTNOTES FOR SCHEDULE E - VERI FI CATI ON
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