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Quarter 1 Health Page 01005G - NOTES TO FI NANCI AL STATEMENT | NVESTMENTS REVERSE REPURCHASE
ACREEMENTS ACCOUNTED SECURED BORROW NG
COLUWN
NUMBER  COLUWMN NAME FORVAT LENGTH
1 COCODE NUMERIC 5
2 LINE_NO ALPHA 10
3 QUARTER NUMERIC 1
4 FIRST_QTR_REPURCHASE_CASH_PROV ALPHA 3
5 SECOND_QTR_REPURCHASE_CASH_PRO ALPHA 3
6 THIRD_QTR_REPURCHASE_CASH_PROV ALPHA 3
7 FOURTH_QTR_REPURCHASE_CASH_PRO ALPHA 3
8 FIRST_QTR NUMERIC 14
9 SECOND_QTR NUMERIC 14
10 THIRD_QTR NUMERIC 14
11 FOURTH_QTR NUMERIC 14
12 NONE_DESIGNATION NUMERIC 14
13 NAIC_1_DESIGNATION NUMERIC 14
14 NAIC_2 DESIGNATION NUMERIC 14
15 NAIC_3 DESIGNATION NUMERIC 14
16 NAIC_4 _DESIGNATION NUMERIC 14
17 NAIC_5 DESIGNATION NUMERIC 14
18 NAIC_6_DESIGNATION NUMERIC 14
19 DOES NT_QUALIFY_AS ADMTD_DESIG NUMERIC 14
20 AMORTIZED_COST NUMERIC 14
21 FAIR_VAL NUMERIC 14
VALI D LI NE NUMBERS:
Li ne Number Description
05G02A Bil ateral Type of Repo Trades Used
05@02B Tri party Type of Repo Trades Used
05G03A01 Open No maturity Maxi mum anount Original Flow and Residual Maturity
05@03A02 Over ni ght Maxi num amount Original Fl ow and Residual Maturity
05G03A03 Two days to 1 week Maxi mum anount Original Flow and Residual Maturity
05@03A04 Over 1 week to 1 nonth Maxi num amount Original Fl ow and Resi dual
Maturity
05G03A05 Over 1 month to 3 nonths Maxi mum amount Original Fl ow and Resi dual
Maturity
05G03A06 Over 3 nonths to 1 year Maxi mnum anount Oiginal Fl ow and Resi dual
Maturity
05G03A07 Over 1 year Maxi mum anmount Original Flow and Residual Maturity
05G03B01 Open No maturity Ending balance Original Flow and Residual Maturity
05@03B02 Overni ght Endi ng bal ance Original Fl ow and Residual Maturity
05G03B03 2 days to 1 week Ending balance Original Flow and Residual Maturity
05G03B04 Over 1 week to 1 nonth Endi ng bal ance Original Flow and Resi dual
Maturity
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05G03B05

05G03B06

05G03B07
05@05A

05@&05B
05@06A
05@06B
05@6C
05@&6D
05&06E
05Q@06F
05@06G
05&06H
0506l
05&07A01
05Q07A02
05@07A03
05Q07A04
05Q07B01
05@07B02
05Q07B03
05@07B04
05@&08A
05@08B
05@8C
05@8D
05@09A01
05@09A02

05@09B01
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Over 1 nonth to 3 nonths Endi ng bal ance Original Flow and Resi dual
Maturity

Over 3 nonths to 1 year Ending bal ance Oiginal Flow and Resi dual
Maturity

Over 1 year Ending balance Oiginal Flow and Residual Mturity

Fai r Val ue Maxi num amount Securities Acquired Under Repo Secured
Bor r owi ng

Fai r Val ue Endi ng bal ance Securities Acquired Under Repo Secured
Bor rowi ng

Bonds FV Securities Acquired Under Repo Secured Borrow ng by NAIC
Desi gnati on

LB SS FV Securities Acquired Under Repo Secured Borrow ng by NAIC
Desi gnati on

Preferred Stock FV Securities Acquired Under Repo Secured Borrow ng
by NAI C Designation

Conmon St ock Securities Acquired Under Repo Secured Borrow ng by
NAI C Desi ghati on

Mort gage Loans FV Securities Acquired Under Repo Secured Borrow ng
by NAI C Designation

Real Estate FV Securities Acquired Under Repo Secured Borrow ng by
NAI C Desi gnati on

Derivatives FV Securities Acquired Under Repo Secured Borrow ng by
NAI C Desi ghati on

O her invested assets FV Securities Acquired Under Repo Secured
Borrowi ng by NAIC Desi gnation

Total assets FV Securities Acquired Under Repo Secured Borrow ng by
NAI C Desi ghati on

Cash Maxi mum anmount Col | ateral Provi ded Secured Borrow ng
Securities FV Maxi mum anount Col | ateral Provided Secured Borrow ng
Securities BACV Maxi mum anount Col | ateral Provi ded Secured Borrow ng
Nonadni tted Subset BACV Maxi num amount Col | ateral Provi ded Secured
Bor r owi ng

Cash Endi ng bal ance Col | ateral Provided Secured Borrow ng
Securities FV Ending bal ance Coll ateral Provided Secured Borrow ng
Securities BACV Ending bal ance Col |l ateral Provided Secured Borrow ng
Nonadm tted Subset BACV Endi ng bal ance Col | ateral Provi ded Secured
Bor rowi ng

Overni ght and continuous All ocation of Aggregate Collateral Pledged
by Remmining Contractual Mturity

30 days or less Allocation of Aggregate Coll ateral Pl edged by

Remai ni ng Contractual Maturity

31 to 90 days Allocation of Aggregate Coll ateral Pl edged by

Remai ni ng Contractual Maturity

Over 90 days Allocation of Aggregate Coll ateral Pl edged by Renaining
Contractual Maturity

Cash Maxi mum anmount Recogni zed Recei vable for Return of Coll ateral
Secur ed Borrow ng

Securities FV Maxi mum amount Recogni zed Receivabl e for Return of

Col I at eral Secured Borrow ng

Cash Endi ng bal ance Recogni zed Recei vable for Return of Coll ateral

Secur ed Borrow ng

05@09B02

05G10A01

05G10A02

05G10B01

Securities FV Ending bal ance Recogni zed Receivable for Return of

Col I at eral Secured Borrow ng

Repo securities sold acquired with cash collateral Recognized Maxi mum
anount Liability to Return Collateral Secured Borrow ng Total

Repo securities sold acquired with securities collateral FV Maximm
anount Recogni zed Liability to Return Collateral Secured Borrow ng

Tot al

Repo securities sold acquired with cash collateral Ending bal ance
Recogni zed Liability to Return Coll ateral Secured Borrow ng Tot al
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05G10B02 Repo securities sold acquired with securities collateral FV Ending
bal ance Recogni zed Liability to Return Collateral Secured Borrow ng Tot al

The follow 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 nuneric fields are provided for these intersections in the actual file.

FI RST_QTR_REPURCHASE_CASH_PROV Li nes 05G03A01 - 05GLOB02
SECOND_QTR_REPURCHASE_CASH_PRO Li nes 05G03A01 - 05GLOB02
TH RD_QTR_REPURCHASE_CASH_PROV Li nes 05G03A01 - 05GLOB02
FOURTH_QTR_REPURCHASE_CASH_PRO Li nes 05G03A01 - 05GLOB02
FI RST_QTR Li nes 05G02A, 05G02B, 05G06A - 05Q06I ,
05G07A03, 05G07A04, 05G08A - 05G08D
SECOND_QTR Li nes 05G02A, 05G02B, 05G06A - 05Q06I ,
05G07A03, 05G07A04, 05G08A - 05G08D
TH RD_QTR Li nes 05G02A, 05G02B, 05G06A - 05Q06I ,
05G07A03, 05G07A04, 05G08A - 05G08D
FOURTH_QTR Li nes 05G02A, 05G02B, 05G06A - 05Q06I ,
05G07A03, 05G07A04, 05G08A - 05G08D
NONE_DESI GNATI ON Li nes 05G02A - 05G05B, 05G07A01 = 05GLOB02
NAI C_1_DESI GNATI ON Li nes 05G02A - 05G05B, 05G07A01 = 05GLOB02
NAI C_2_DESI GNATI ON Li nes 05G02A - 05G05B, 05G07A01 = 05GLOB02
NAI C_3_DESI GNATI ON Li nes 05G02A - 05G05B, 05G0D7A01 = 05GLOB02
NAI C_4_DESI GNATI ON Li nes 05G02A - 05G05B, 05G07A01 = 05GLOB02
NAI C_5_DESI GNATI ON Li nes 05G02A - 05G05B, 05GD7A01 = 05GLOB02
NAI C_6_DESI GNATI ON Li nes 05G02A - 05G05B, 05G07A01 = 05GLOB02
DOES_NT_QUALI FY_AS_ADMID DESI G Li nes 05G02A - 05G05B, 05G0D7A01 = 05GLOB02
AMORTI ZED_COST Li nes 05G02A - 05G07B04, 05GD9A01 - 05GLOB02
FAI R VAL Li nes 05G02A - 05G07B04, 05GD9A01 - 05GLOB02

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

© 2020 National Association of Insurance Commissioners



