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DI SC FI LE NAVE DESCRI PTI ON

T20Q1000 DEMOGRAPHI CS FI LE FOR TI TLE COMPANI ES

T20Q1001 OFFI CER DEMOGRAPHI CS FI LE FOR Tl TLE COMPANI ES
T20Q1002 CONTACTS DEMOGRAPHI CS FI LE FOR Tl TLE COVPANI ES
T20Q1003 DEMOGRAPHI CS FI LE FOR TI TLE COVPANI ES ( COVBI NED)
T20Q1004 DEMOGRAPHI CS FI LE FOR TI TLE COWPANI ES (HI STORI CAL)
T20Q1005 ASSETS PAGE

T20Q1006 VRI TE-I NS FOR ASSETS PACE

T20Q1007 LI ABI LI TI ES, SURPLUS AND OTHER FUNDS

T20Q1008 VWRI TE-INS FOR LI ABI LI TIES, SURPLUS AND OTHER FUNDS
T20Q1009 OPERATI ONS & | NVESTMENT EXHI BI T

T20Q1010 VRI TE- I NS FOR OPERATI ONS & | NVESTMENT EXHI BI T
T20Q1011 CASH FLOW

T20Q1012 GENERAL | NTERROGATORI ES - PART 1 COMVON
T20Q1013 GENERAL | NTERROGATORI ES - PART 1 - FI NANCI AL
T20Q1014 GENERAL | NTERROGATORI ES - PART 1 | NVESTMENT
T20Q1015 GENERAL | NTERROGATORI ES - PART 2

T20Q1016 SCHEDULE F - CEDED REI NSURANCE

T20Q1017 SCHEDULE T - EXH BIT OF PREM UMs VWRI TTEN
T20Q1018 FOOTNOTES FOR SCHEDULE T

T20Q1019 VWRI TE- I NS FOR SCHEDULE T

T20Q1020 SCHEDULE Y PART 1A

T20Q1021 SCHEDULE Y PART 1A EXPLANATI ON

T20Q1022 PART 1 LOSS EXPERI ENCE

T20Q1023 PART 2 DI RECT PREM UMS WWRI TTEN

T20Q1024 SCHEDULE A VERI FI CATI ON

T20Q1025 SCHEDULE B VERI FI CATI ON

T20Q1026 SCHEDULE BA VERI FI CATI ON

T20Q1027 SCHEDULE D - VERI FI CATI ON

T20Q1028 SCHEDULE D PART 1B

T20Q1029 FOOTNOTES FOR SCHEDULE D PART 1B

T20Q1030 SCHEDULE DA PART 1

T20Q1031 SCHEDULE DA VERI FI CATI ON

T20Q1032 SCHEDULE E - VERI FI CATI ON (PART 2 - CASH EQUI VALENTYS)
T20Q1033 SCHEDULE A PART 2

T20Q1034 SCHEDULE A PART 3

T20Q1035 SCHEDULE B PART 2

T20Q1036 SCHEDULE B - PART 3

T20Q1037 SCHEDULE BA - PART 2

T20Q1038 SCHEDULE BA - PART 3
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T20QL039
T20QL040
T20QL041
T20Q1042
T20QL043
T20QL044
T20QL045
T20QL046
T20QL047
T20QL048
T20QL049
T20QL050

T20QL051
T20QL052
T20QL053
T20QL054

T20QL055
T20Q1056

T20QL057

T20Q1058
T20Q1059
T20Q1060

T20QL061
T20Q1062
T20QL063
T20QL064
T20QL065
T20QL066
T20QL067
T20QL068
T20QL069
T20QL070
T20Q1071
T20QL072
T20QL073
T20QL074
T20QLO75
T20QL076
T20QL077
T20QL078

SCHEDULE D - PART 3
SCHEDULE D - PART 4
SCHEDULE E PART 1 -
SCHEDULE E - PART 2

CASH

NOTES
NOTES
NOTES
NOTES
NOTES
NOTES
NOTES
NOTES

TO
TO
TO
TO
TO
TO
TO
TO

FI NANCI AL
FI NANC!I AL
FI NANCI AL
FI NANCI AL
FI NANC!I AL
FI NANCI AL
FI NANCI AL
FI NANCI AL

STATEMENT
STATEMENT
STATEMENT
STATEMENT
STATEMENT
STATEMENT
STATEMENT
STATEMENT

AND SECURI TI ES LENDI NG

NOTES TO FI NANCI AL STATEMENT
FOR AS SECURED BORROW NG
NOTES TO FI NANCI AL STATEMENT
ACCOUNTED SECURED BORROW NG
NOTES TO FI NANCI AL STATEMENT
FOR AS A SALE

NOTES TO FI NANCI AL STATEMENT
ACCOUNTED FOR AS A SALE
NOTES TO FI NANCI AL STATEMENT

NOTES TO FI NANCI AL STATEMENT
I NVESTMENTS

NOTES TO FI NANCI AL STATEMENT
ASSETS AND LI ABI LI TI ES

NOTES TO FI NANCI AL STATEMENT

NOTES TO FI NANCI AL STATEMENT

NOTES TO FI NANCI AL STATEMENT
ACCELERATI ON FEES

NOTES
NOTES
NOTES
NOTES
NOTES
NOTES
NOTES
NOTES
NOTES
NOTES
NOTES
NOTES

TO
TO
TO
TO
TO
TO
TO
TO
TO
TO
TO
TO

FI NANCI AL
FI NANCI AL
FI NANCI AL
FI NANCI AL
FI NANCI AL
FI NANCI AL
FI NANCI AL
FI NANCI AL
FI NANCI AL
FI NANCI AL
FI NANCI AL
FI NANCI AL

STATEMENT
STATEMENT
STATEMENT
STATEMENT
STATEMENT
STATEMENT
STATEMENT
STATEMENT
STATEMENT
STATEMENT
STATEMENT
STATEMENT
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BUSI NESS COVBI NATI ONS AND GOODW LL

I NVESTMENTS MORTGAGE LQANS

| NVESTMENTS DEBT RESTRUCTURI NG

I NVESTMENTS REVERSE MORTGAGES

I NVESTMENTS LOAN BACKED SECURI TI ES

| NVESTMENTS DOLLAR REPURCHASE AGREEMENTS

| NVESTMENTS REPURCHASE AGREEMENTS ACCOUNTED
| NVESTMENTS REVERSE REPURCHASE AGREEMENTS
| NVESTMENTS REPURCHASE AGREEMENTS ACCOUNTED
| NVESTMENTS REVERSE REPURCHASE AGREEMENTS

| NVESTMENTS RESTRI CTED ASSETS
I NVESTMENTS WORKI NG CAPI TAL FI NANCE

I NVESTMENTS OFFSETTI NG AND NETTI NG OF

I N\VESTMENTS 5G
M SHORT SALES
| NVESTMENTS PREPAYMENT PENALTI ES AND

DERI VATI VE | NSTRUVENTS

PARENT SUB AFFI LI ATES

FOOTNOTES FOR NOTES TO FI NANCI AL STATEMENT

NOTES TO FI NANCI AL STATEMENT
NOTES TO FI NANCI AL STATEMENT

SCHEDULE DB - PART A -
SCHEDULE DB - PART B -
SCHEDULE DB - PART C -

VERI FI CATI ON
VERI FI CATI ON
SECTION 1
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T20Q1079
T20QL080
T20QL081
T20Q1082
T20QL083
T20QL084
T20QL085
T20QL086
T20QL087
T20QL088
T20QL089
T20QL090
T20Q1091
T20QL092
T20QL093
T20QL094
T20QL095
T20QL096

SCHEDULE DB - PART C - SECTION 2

SCHEDULE DB - VERI FI CATI ON

SCHEDULE DB - PART A - SECTION 1

DESCRI PTI ON OF HEDGED RI SK( S)

FI NANCI AL OR ECONOM C | MPACT OF THE HEDGE

SCHEDULE DB - PART B - SECTION 1

BROKER NAME

DESCRI PTI ON OF HEDGED RI SK( S)

FI NANCI AL OR ECONOM C | MPACT OF THE HEDGE

SCHEDULE DB - PART D - SECTION 1

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