NAIC BLANKS (E) WORKING GROUP

Blanks Agenda Item Submission Form

FOR NAIC USE ONLY
DATE: 04/03/2024 Agenda Item #_2024-12BWG
CONTACT PERSON: Year 2025
Changes to Existing Reporting [ X ]
TELEPHONE: New Reporting Requirement [ ]
EMAIL ADDRESS: REVIEWED FOR ACCOUNTING PRACTICES AND
PROCEDURES IMPACT
ON BEHALF OF: No Impact [ X ]
Modifies Required Disclosure [ ]
NAME: Dale Bruggeman Is there data being requested in this proposal
. which is available elsewhere in the
TITLE: Chair SAPWG Annual/Quarterly Statement? [ No ]
***|f Yes, complete question below***
AFFILIATION: Ohio Department of Insurance DISPOSITION
ADDRESS: 50W. Town St., 3" Fl., Ste. 300 [ ] Rejected For Public Comment
[ ] Referred To Another NAIC Group
Columbus, OH 43215 [ X ] Received For Public Comment
[ ] Adopted Date
[ ] Rejected Date
[ ] Deferred Date
[ ] Other (Specify)
BLANK(S) TO WHICH PROPOSAL APPLIES
[ ] ANNUAL STATEMENT [ X ] INSTRUCTIONS [ x ] CROSSCHECKS
[ X ] QUARTERLY STATEMENT [ X ] BLANK
[ X ] Life, Accident & Health/Fraternal [ X ] Separate Accounts [ X ] Title
[ X ] Property/Casualty [ ] Protected Cell [ ] Other
[ X ] Health [ ] Health (Life Supplement) [ ] Life (Health Supplement)

Anticipated Effective Date: January 1, 2025

IDENTIFICATION OF ITEM(S) TO CHANGE
Update the quarterly investment schedules for editorial items to the bond project. (Sch. D Verification, Sch. D Part 1B, Sch. D
Part 3 & 4, Sch. DL Part 1 & 2, and Sch. E Part 1 & 2)
Also update the Quarterly Investment Schedule General Instructions for the changes that were adopted in the Annual
Investment Schedule General Instructions. (Reference adopted proposal 2023-06BWG)

REASON, JUSTIFICATION FOR AND/OR BENEFIT OF CHANGE**
The purpose of this proposal is to show quarterly editorials for the bond project in one proposal instead of the editorial lists
over multiple Blanks Working Group calls. Also, the Quarterly Investment Schedule General Instructions were not included in
the original proposal and needed to have the instructions updated to match what was adopted in Blanks proposal 2023-
06BWG.

***|F THE DATA IS AVAILABLE ELSEWHERE IN THE ANNUAL/QUARTERLY STATEMENT, PLEASE NOTE WHY IT IS REQUIRED
FOR THIS PROPOSAL***

NAIC STAFF COMMENTS

Comment on Effective Reporting Date:

Other Comments:

**  This section must be completed on all forms. Revised 11/17/2022
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Listing of Items to be Updated in the Quarterly Investment Schedule Instructions/Blanks:

1. Investment Schedule General Instructions — the quarterly general instructions were inadvertently left out of the
original proposal (2023-06BWG) and needed the bond project updates.

2. Investment Schedule General Instructions — Categories: Financial ABS — Self-Liquidating and Financial ABS —
Not Self-Liquidating — clarify that interest is only captured when “applicable” for self-liquidating.

3. Investment Schedule General Instructions — Category: Agency Commercial Mortgage-Backed Securities —
Fully Guaranteed (Exempt from RBC) — add clarifying language to capture ABS structures that are other than
MBS that are fully guaranteed.

4. Investment Schedule General Instructions — Category: Agency Commercial Mortgage-Backed Securities —
Fully Guaranteed (Exempt from RBC) & Agency Commercial Mortgage-Backed Securities — Not/Partially
Guaranteed (Not Exempt from RBC) — add clarifying language to regarding the appropriate reporting of ABS
issued by the Small Business Administration (SBA) and Small Business Investment Companies (SBIC).

5. Schedule D Verification — The line references in the quarterly verification schedule needs to be updated to the
updated columns on Schedule D, Part 3 & 4.

6. Schedule D, Part 1B — Update the Schedule D Part 1A line references

7. Schedule D, Part 3
- Add total lines 0489999999 & 0499999999 to be consistent with Schedule D, Part 1, Section 1
- Add total lines 1889999999 & 1899999999 to be consistent with Schedule D, Part 1, Section 2
- Add clarifying language for SVO ETFs that there can be shares for this category
- Update the bond line reference for NAIC Designation

8. Schedule D, Part 4
- Add total lines 0489999999 & 0499999999 to be consistent with Schedule D, Part 1, Section 1
- Add total lines 1889999999 & 1899999999 to be consistent with Schedule D, Part 1, Section 2
- Updated column 20 — Cont. Maturity Date for perpetual bonds to match the specs
- Add clarifying language for SVO ETFs that there can be shares for this category
- Update the bond line reference for NAIC Designation

9. Schedule DL, Part 1 & 2
- Add total lines 0489999999 & 0499999999 to be consistent with Schedule D, Part 1, Section 1
- Add total lines 1889999999 & 1899999999 to be consistent with Schedule D, Part 1, Section 2
- Update Header for ABS lines to Schedule, Part 1, Section 2
- Update CUSIP line references

10. Schedule E, Part 1 —update the code column

11. Schedule E, Part 2
- Remove the SVO-Identified Bond ETF categories because they should not be included on this schedule
- Add total lines 0489999999 & 0499999999 to be consistent with Schedule D, Part 1, Section 1
- Make sure that both Certificates of Deposit lines are not on this schedule
- Remove “%” code from Restricted Asset Code Column instructions
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QUARTERLY STATEMENT INSTRUCTIONS — LIFE/FRATERNAL, PROPERTY, HEALTH & TITLE

INVESTMENT SCHEDULES GENERAL INSTRUCTIONS
(Applies to all investment schedules)

Detail Eliminated To Conserve Space

“To Be Announced” securities (commonly referred to as TBAs) are to be reported in Schedule D unless the structure of the
security more closely resembles a derivative, as defined within SSAP No. 86—Derivatives in which case the security should be
reported on Schedule DB. The exact placement of TBAs in the investment schedules depends upon how a company uses TBA.
(For example, if a reporting entity was to acquire a TBA with the intent to take possession of a Schedule D, Part 1, Section 2
qualifying mortgage-backed security, the TBA shall be reported on the Schedule D, Part 1, Section 2 at acquisition. If a
reporting entity was to acquire a TBA, with the intent to roll the TBA, this acquisition is more characteristic of a forward
derivative and shall be captured on Schedule DB.)

Detail Eliminated To Conserve Space

The following is the description of the General-and-Speeifie-Classifications-usedforreportingthe-detailed lines for bonds and

stocks.

General-Classifications BondsCategories for Schedule, Part 1 Only:

To be eligible for reporting on Schedule D, Part 1, investments shall qualify under the bond definition detailed within SSAP

No. 26R — Bonds and SSAP No 43R — Asset- Backed Securities or are otherw1se named in scope within those statements

Refer to SSAP No. 26R—Bonds; SSAP No. 43R—Loean-backed-and-Structured-SeenritiesAsset-Backed; and SSAP No. 97—
Investments in Subsidiary, Controlled and Affiliated Entities_for additional guidance and defined terms.

Issuer Credit Obligations — Investments that qualify for reporting on Schedule D, Part 1, Section 1 in scope of SSAP
No. 26R — Bonds:

U.S. Government Obligations (Exempt from RBC):

U-S—Government-shall- be-defined-as-U.S. Government Obligations as defined per the Purposes and Procedures

Manual of the NAIC Investment Analysis Office includes direct claims (including securities, loans and leases) on,

and the portions of claims that are directly and unconditionally issued, guaranteed or insured by the U.S.
Government or its agencies. U.S. Government obligations captured within this category include obligations issued

by U.S. Government agencies that are fully guaranteed or insured as to the timely payment of principal and interest
by the full faith and credit of the U.S. Government.

All-Other U.S. Governments Obligations (Not Exempt from RBC):

Bonds issued by U.S. Government agencies or government-sponsored enterprises that are not backed by the full
faith and credit of the U.S. Government.

This category includes bonds issued from agencies that are not backed by the full faith and credit of the U.S.

Government but have a filing exemption detailed in the Purposes and Procedures Manual of the NAIC Investment

Analysis Office based on analytical judgment.
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Non-U.S. Sovereign Jurisdiction Securities:

This includes bonds #rvestments—issued by non-U.S. sovereign governments, including bonds of political
subdivisions and special revenue. This also includes bonds issued by utilities owned by non-U.S. governments
and bonds fully guaranteed by non-U.S. governments.

U-S-StatesTerritories-and PossessionsMunicipal Bonds — General Obligation (Direct and Guaranteed):

Include bonds issued by states, cities, counties and other governmental entities to fund day-to-day obligations and
to finance capital projects that are not secured by specific assets but are backed by the “full faith and credit”
(taxm,q power) of the issuer.Gen jo h : :

Municipal Bonds — Special Revenue:

Include bonds issued by states, cities, counties and other governmental entities to finance projects not backed by
the taxing power of the issuer, but by revenues from the specific project or source (e.g., highway tolls). Also
include other municipal bonds that do not quality as general obligation (e.g., pre-refunded bonds and insured

bonds).

Project Finance Bonds Issued by Operating Entities:

Include non-municipal bonds issued by an operating entity as defined in SSAP No. 26R — Bonds, that finances a
single asset or operation (such as a toll road or power generation facility). For these investments, the asset or

operation collateralizes the issuance and the cash flows produced satisfy the debt payments. The use of a
bankruptcy remote entity (e.g., Special Purpose Vehicle) does not preclude reporting in this category when the
entity is determined to represent an operating entity and the primary purpose of the debt issuance is to finance a

spemﬁc operatlng project for the operatlng entity.

Industrial-and-Miscellaneous (Unaffitiated)Corporate Bonds:

Issuer credit obligation issued by a company to raise capital and support company operations. Include convertible
bonds, but not mandatorv convertible bonds which are included in a separate categorv lih&seategeiy—meludes—aﬂ

Mandatory Convertible Bonds:

A type of convertible bond that has a required conversion or redemption feature. Either on or before a contractual
conversion date, the holder must convert the mandatory convertible into underlying common stock.
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Single Entity Backed Obligations:

Bonds for which repayment is fully supported by an underlying contractual obligation of a single operating entity.

This does not include corporate bonds or project finance structures. Examples of structures that could qualify for
reporting within this category, if payment is fully supported by a single operating entity, include but are not

limited to, equipment trust certificates, enhanced equipment trust certificates, single-tenant lease-backed
securities and funding agreement backed notes. Repayment is considered fully supported by the underlying
operating entity if the structure in place at origination provides cash flows to satisfy all interest and at least 95%
of the principal of the security. (For example, a 5-year lease-backed security that has all cash flows for interest
and principal repayment generated from one existing tenant who is under a matching 5-year lease term on the
building qualifies for reporting as a single entity backed obligation.)

SVO Identified Bond Exchange Traded Funds — Fair Value:

Fhis—eategory—inclades—allinclude SVO-Identified Bond Exchange Traded Funds included on the “List of
Exchange Traded Funds Eligible for Reporting as a Schedule D Bond (the ETF Bond List)” as found on the
Securities Valuation Office Web page (https://www.naic.org/svo.htm)_that do not qualify for, or for which the
reporting entity has elected not to report, at systematic value..

SVO-Identified Bond Exchange Traded Funds — Systematic Value:

Include SVO-Identified Bond Exchange Traded Funds included on the “List of Exchange Traded Funds Eligible
for Reporting as a Schedule D Bond (the ETF Bond List)” as found on the Securities Valuation Office Web page

(https://www.naic.org/svo.htm) that qualify for, and that the reporting entity has elected to report, at systematic
value. Use of systematic value is an irrevocable election as long as the qualifying investment is held by the
reporting entity and qualifies for systematic value within the parameters of SSAP No. 26R.

Bonds Issued From SEC-Registered Business Development Corps, Closed-End Funds & REITs:

Bonds issued by SEC-registered business development corporates. closed-end funds or similar operating entities
registered under the 1940 Act.

Bank Loans — Issued:

Fixed-income instruments, representing indebtedness of a borrower, made by a financial institution. Bank loans
in this category shall be obligations of operating entities acquired directly at issuance by a reporting entity.

See-SSAP No—26R—Bondsforguidanee:

Bank Loans — Acquired:

Fixed-income instruments, representing indebtedness of a borrower, made by a financial institution. Bank loans
in this category shall be obligations of operating entities acquired through an assignment, participation or

syndication.

Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans:

Mortgage loans, in scope of SSAP No. 37—Mortgage Loans, that have been filed with the SVO and included on
the SVO-Identified Credit Tenant Loan listing. Investments in the form of security structures shall not be captured
on this reporting line. Security structures supported by a credit tenant lease shall be reported as single entity
backed obligations (if qualifying) or captured in the appropriate reporting line for Asset-Backed Securities.

Certificates of Deposit:

Certificates of deposit that have a fixed schedule of payments and a maturity date in excess of one year from the
date of acquisition.
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Other Issuer Credit Obligations:

Report investment structures that qualify as issuer credit obligations pursuant to SSAP No. 26R — Bonds that do
not fit within a specific reporting line. (Specific reporting lines shall be utilized when applicable.) Debt
instruments in a certified capital company (CAPCO) permitted under SSAP No. 26R shall also be captured within

this category.

Parent—Subsidiaries-and - AffiliatesAffiliated Reporting Lines:

Each reporting category, other than those specific to Government Jurisdictions and SVO-Identified Bond ETFs,

shall have affiliated investments separately reported within the affiliate reporting line. The definition of affiliates
is pursuant to Defined-by=SSAP No. 97—Investments in Subsidiary, Controlled and Affiliated Entities

Asset-Backed Securities — Investments that qualify for Schedule D, Part 1, Section 2 pursuant to SSAP No. 43R:

Financial Asset-Backed Securities — Self-Liquidating — A self-liquidating security is a design where the terms of the
underlying collateral has contractual principal (and interest, if applicable) that results with a conversion into cash over a
eriod of time (e.g., receivables or other such assets). (For example, a mortgage loan backing a mortgage-backed securit
where the loan balance is reduced as payments are made and is ultimately fully paid off by the borrower, or a collateralized
loan obligation (CLO) backed by bank loans that is reduced as the loan is paid off.) A financial asset is defined within
SSAP No. 103R — Transfers and Servicing of Financial Assets and Extinguishments of Liabilities as cash, evidence of an
ownership interest in an entity, or a contract that conveys to one entity a right (a) to receive cash or another financial
instrument from a second entity or (b) to exchange other financial instruments on potentially favorable terms with the
second entity. As a point of clarity, for the purposes of the bond definition and reporting on Schedule D, Part 1, financial
assets do not include assets for which the realization of the benefits conveyed by the above rights depends on the
completion of a performance obligation (e.g., leases, mortgage servicing rights, royalty rights, etc.). These assets represent

non-financial assets, or a means through which non-financial assets produce cash flows, until the performance obligation
has been satisfied.

Agency Residential Mortgage-Backed Securities — Fully Guaranteed (Exempt from RBC):

Include ‘agency’ residential mortgage-backed securities where the mortgages or bonds are guaranteed (i.e., they
are backed by the full faith and credit of the U.S. Government) as to principal and interest by federal and federally
sponsored agencies such as the Government National Mortgage Association (GNMA). Also include loans
guaranteed by the U.S. Department of Veteran Affairs or the U.S. Department of Agriculture’s Rural
Development Housing and Community Facilities Programs. Government Sponsored Mortgage Referenced
Securities shall not be captured within this category.
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Agency Commercial Mortgage-Backed Securities — Fully Guaranteed (Exempt from RBC):

Include ‘agency’ commercial mortgage-backed securities where the mortgages or bonds are guaranteed (i.e., they
are backed by the full faith and credit of the U.S. Government) as to principal and interest by federal and federally
sponsored agencies such as the Government National Mortgage Association (GNMA). Also include loans
guaranteed by the U.S. Department of Veteran Affairs or the U.S. Department of Agriculture’s Rural
Development Housing and Community Facilities Programs. Government Sponsored Mortgage Referenced
Securities shall not be captured within this category. This category shall also include ABS securities that are fully
and unconditionally guaranteed or insured as to the timely payment of principal and interest by the full faith and
credit of the U.S. government that do not qualify for reporting as RMBS. Only fully and unconditionally
guaranteed or insured securities shall be captured in this reporting line. Please refer to the Purposes and
Procedures Manual of the NAIC Investment Analysis Office for determination of fully guaranteed securities. This

category shall also include ABS structures that are fully guaranteed as to the timely payment of principal and
interest by the full faith and credit of the U.S. government that do not quality for reporting as RMBS. Only fully
guaranteed structures shall be captured in this reporting line. Please refer to the Purposes and Procedures Manual

of the NAIC Investment Analysis Office for determination of fully guaranteed structures.

Agency Residential Mortgage-Backed Securities — Not/Partially Guaranteed (Not Exempt from RBC):

Include residential mortgage-backed securities issued by an agency that is not or partially guaranteed (i.e., they
are not backed by the full faith and credit of the U.S. Government) as to principal and interest by federal or
federally sponsored agencies such as Federal National Mortgage Association (FNMA) or Federal home Loan
Mortgage Corporation (FHLMC). This category shall include mortgage-referenced securities issued by a
government-sponsored enterprise (e.g., FNMA or FHLMC) in the form of a credit-risk-transfer in which the
security is tied to a pool of residential mortgages. These items reflect instruments in which the payments received
are linked to the credit and principal payment risk of the underlying mortgage loan borrowers captured in the
referenced pool of mortgages. For these instruments, the holder may not receive a return of their full principal as
repayment is contingent on repayment by the mortgage loan borrowers in the referenced pool of mortgages.

Agency Commercial Mortgage-Backed Securities — Not/Partially Guaranteed (Not Exempt from RBC):

Include commercial mortgage-backed securities issued by an agency that is not or partially guaranteed (i.e., they
are not backed by the full faith and credit of the U.S. Government) as to principal and interest by federal or
federally sponsored agencies such as Federal National Mortgage Association (FNMA) or Federal Home Loan
Mortgage Corporation (FHLMC). This category shall include mortgage-referenced securities issued by a
government-sponsored enterprise (e.g2., FNMA or FHLMC) in the form of a credit-risk-transfer in which the
security is tied to a pool of commercial mortgages. These items reflect instruments in which the payments received
are linked to the credit and principal payment risk of the underlying mortgage loan borrowers captured in the
referenced pool of mortgages. For these instruments, the holder may not receive a return of their full principal as
repayment is contingent on repayment by the mortgage loan borrowers in the referenced pool of mortgages. This
category shall also include ABS securities that are agency-issued and not fully guaranteed as to the timely
payment of principal and interest by the full faith and credit of the U.S. government (excluding RMBS). This
category shall also include ABS structures t agency-issued and not fully guaranteed as to the timely payment of
principal and interest by the full faith and credit of the U.S. government (excluding RMBS).

Non-Agency Residential Mortgage-Backed Securities:

Include residential mortgage-backed securities not issued by a government agency.

Non-Agency Commercial Mortgage-Backed Securities:

Include commercial mortgage-backed securities not issued by a government agency.

Non-Agency — CLOs/CBOs/CDOs:

Include self-liquidating collateralized loan obligations (CLO), collateralized bond obligations (CBO) and
collateralized debt obligations (CDO). In general, this category includes pools of assets whose cash flows are
divided into 2 or more tranches. This also includes any other significant leverage inside the deal, for example, in
the form of off-market swaps or repo. The underlying collateral in this category consists of corporate or structured
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credit, cash or synthetic. This category does not include single name underlying collateral. Lastly, the repayment
of the securities issued by CLOs/CBOs/CDOs depend primarily on the default and recovery of the underlying
collateral and not on their market value.

Other Financial Asset-Backed Securities — Self-Liquidating:

Include self-liquidating financial asset-backed securities not issued by a government agency that are not backed
by commercial or residential mortgage loans and that are not considered CLOs/CBQOs/CDOs.
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Financial Asset-Backed Securities — Not Self-Liquidating — Include all financial asset-backed securities where the

structure does not represent a design where the terms of the underlying collateral has contractual principal (and interest, if
applicable) that results with a conversion into cash over a period of time (e.g., receivables or other such assets)

Equity-Backed Securities:

Include structures where the financial assets backing the structure reflect equity. These securities must overcome
the rebuttable presumption that equity-like structures do not inherently possess the characteristics to be reported
on Schedule D, Part 1 and have appropriate reporting entity documentation supporting a conclusion that the
underlying equity interests lend themselves to the production of predictable cash flows and the underlying equity
risks have been sufficiently redistributed through the capital structure of the issuer. This category should include
securitized collateralized fund obligations (CFOs) and other such structures, that qualify within Schedule D, Part
1. (Securitized equity-backed structures, including CFO structures, that do not qualify for Schedule D, Part 1
reporting shall be captured on Schedule BA.)

Other Financial Asset-Backed — Not Self-Liquidating:

Include non-self-liquidating financial asset-backed securities that are not backed by equity.

Non-Financial Asset-Backed Securities (Practical Expedient) — A non-financial asset-backed security is defined as a
bond backed by assets that are expected to generate a meaningful level of cash flows toward repayment of the bond through

use, licensing, leasing, servicing or management fees, or other similar cash flow generation. For the avoidance of doubt,
there must be a meaningful level of cash flows to service the debt, other than through the sale or refinancing of the assets.
Pursuant to SSAP No. 43R—Asset-Backed Securities, a practical expedient may be utilized, which is defined as if less than
50% of the original principal relies on the sale or refinancing of the underlying assets, the meaningful criteria is considered
to be met. In applying this practical expedient, only contractual cash flows of the non-financial asset may be considered.

Lease-Backed Transactions (Practical Expedient):

Include structures where the generation of cash flows to use towards repayment of the asset-backed security are
predominantly driven from underlying lease transactions.

Other Non-Financial Asset-Backed Securities (Practical Expedient):

Include structures where the generation of cash flows to use towards repayment of the asset-backed security are
predominantly driven from underlying cash flow streams that do not predominantly reflect lease arrangements.

Non-Financial Asset-Backed Securities (Full Analysis) — Include non-financial asset-backed securities that qualify for

reporting on Schedule D, Part 1 pursuant to SSAP No. 43R—Asset-Backed Securities, but that do not qualify within the

practical expedient for meaningful cash flows.

Lease-Backed Transactions (Full Analysis):

Include structures where the generation of cash flows to use towards repayment of the asset-backed security are
predominantly driven from underlying lease transactions.

Other Non-Financial Asset-Backed Securities (Full Analysis):

Include structures where the generation of cash flows to use towards repayment of the asset-backed security are
predominantly driven from underlying cash flow streams that do not predominantly reflect lease arrangements.

Affiliated Reporting Lines:

Each reporting category, other than those specific to government agency issuances, shall have affiliated
investments separately reported within the affiliate reporting line. The definition of affiliates is pursuant to SSAP
No. 97—Investments in Subsidiary, Controlled and Affiliated Entities.

Detail Eliminated To Conserve Space
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Line 2

Line 3

Line 4

Line 5

Line 6

Line 7

SCHEDULE D — VERIFICATION

BONDS AND STOCKS

Detail Eliminated To Conserve Space

Cost of Bonds and Stocks Acquired

In Column 1, report the actual cost to acquire bonds and stocks on a year-to-date basis, including the
cost on bonds and stocks acquired in the current quarter as reported on Schedule D, Part 3, Column 76.
The cost of acquiring the investment should be consistent with the accounting guidance contained in the
Accounting Practices and Procedures Manual.

Accrual of Discount

In Column 1, report the total amount of discount accrued on bonds on a year-to-date basis, including the
amount on bonds and stocks still owned as of the reporting date and the amount on bonds and stocks
disposed in the current quarter and reported on Schedule D, Part 4, Column +211. The accrual of discount
should be consistent with the accounting guidance contained in the Accounting Practices and Procedures
Manual.

Unrealized Valuation Increase (Decrease)

Report the total unrealized valuation increase (decrease) for the entire year-to-date, including the amount
on bonds and stocks owned as of the reporting date and the amount on bonds and stocks disposed in the
current quarter and reported on Schedule D, Part 4, Column +H+-10.

Total Gain (Loss) on Disposals

In Column 1, report the gain (loss) on sales of bonds and stocks on a year-to-date basis, including
the total gain (loss) of bonds and stocks in the current quarter as reported on Schedule D, Part 4, Column
1918.

Deduct Consideration for Bonds and Stocks Disposed of During the Year

In Column 1, report the total considerations received on bonds and stocks sold on a year-to-date basis,
including the amount received on bonds and stock disposed in the current quarter as reported on Schedule
D, Part 4, Column 76.

Deduct Amortization of Premium

In Column 1, report the total amount of premium amortized on a year-to-date basis, including the amount
on bonds and stocks still owned as of the reporting date and the amount on bonds and stocks disposed in
the current quarter and reported on Schedule D, Part 4, Column 4211. The amortization of premium
should be consistent with the accounting guidance contained in the Accounting Practices and Procedures
Manual.
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Line 8

Line 9

Line 10

Line 11

Line 12

Line 13

Total Foreign Exchange Change in Book/Adjusted Carrying Value

In Column 1, report the unrealized foreign exchange gain or loss on a year-to-date basis, including the
amount on bonds and stocks still owned as of the reporting date and the amount on bonds and stocks
disposed and reported on Schedule D, Part 4, Column +514.

Deduct Current Year’s Other-Than-Temporary Impairment Recognized

Report the other-than-temporary impairments on a year-to-date basis including the amount on bonds and
stock still owned and the amount on bonds and stocks disposed and reported on Schedule D,
Part 4, Column 4312.

Total Investment Income Recognized as a Result of Prepayment Penalties and/or Acceleration Fees

In Column 1, report only the total investment income recognized on a year-to-date basis, using the
information recorded in Schedule D, Part 4, Column 2019, for bonds and stocks that were sold, disposed
or otherwise redeemed during the current quarter, as a result of a prepayment penalty and/or acceleration
fee.

Book/Adjusted Carrying Value at the end of Current Period

In Column 1, report the book/adjusted carrying value as of the end of the current period. The amount in
Line 11 should tie to the Assets Page, Column 1, the sum of the lines for Bonds, Line 1, Preferred Stocks,
Line 2.1 and Common Stocks, Line 2.2.

Deduct Total Nonadmitted Amounts

In column 1, report the adjustment for nonadmitted amounts related to bonds and stocks as of the end of
the current period.

Include: The amount of the portfolio that is in excess of any investment limitation.

The amount of any goodwill that exceeds the surplus limitation as described in
SSAP No. 68—Business Combinations and Goodwill.

The amount to be reported here should tie to the Assets Page, Column 2, the sum of the lines for Bonds,
Line 1, Preferred Stocks, Line 2.1, Common Stock, Line 2.2.

Statement Value at End of Current Period
In Column 1, report the statement value of bonds and stocks owned as of the end of the current period.

This amount should tie to the Assets Page, Column 3, the sum of the lines for Bonds, Line 1, Preferred
Stocks, Line 2.1, Common Stock, Line 2.2.
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SCHEDULE D — PART 1B

ACQUISITIONS. DISPOSITIONS AND NON-TRADING ACTIVITY DURING THE CURRENT QUARTER
FOR ALL BONDS AND PREFERRED STOCK BY NAIC DESIGNATION

Report the summarized amounts of all bonds and preferred stock by NAIC designation. Include short-term and cash equivalent
bonds in the category that most closely resembles their credit risk. Show all the acquisitions, dispositions and non-trading
activities of bonds (long-term, short-term and cash equivalents) and preferred stock for each quarter. The Schedule is sorted by
NAIC designation and includes Book/Adjusted Carrying Values for each quarter of the year.

Column 1 - Book/Adjusted Carrying Value Beginning of Current Quarter

a. 1st Quarter taken directly from prior year annual statement Schedule D, Part 1A, Section 1,
Line 5452.1 to Line 5452.6, Column 7 for all bonds.

b. 2nd Quarter will be taken from prior quarter Column 5.

¢. 3rd Quarter will be taken from prior quarter Column 6.

Detail Eliminated To Conserve Space

Column 8 - Book/Adjusted Carrying Value at December 31 Prior Year

Taken directly from prior year annual statement Schedule D, Part 1A, Section 1, Line 5452.1 to
Line 5452.6, Column 7 for all bonds.

Detail Eliminated To Conserve Space
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SCHEDULE D — PART 3

LONG-TERM BONDS AND STOCKS ACQUIRED DURING THE CURRENT QUARTER

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations:

U.S. Government Obligations (Exempt from RBC)........cccccveiiiiiiiiiiiiiiieiccccceeeeeee et 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)..........cccoevviviiiiieciieiiiiecieeee e 0029999999
Non-U.S. Sovereign Jurisdiction SECUTITIES ........ccvervierieiiierieriierie e eteeeesteeseeseeaeseesseeseessessaesseesseensenses 0039999999
Municipal Bonds — General Obligations (Direct and Guaranteed)..........ccoecveverierieneeneeie e 0049999999
Municipal Bonds — Special REVENUES .......c.cccuerieiieriieiieie ettt s ae e seeesseeneeses 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........ccccoeeeroienieniininieiienieeeieeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated).........cccceeieiierinninieieeeeceee 0079999999
Corporate Bonds (Unaffiliated) .........c.ooouieieiieiieie ettt e s 0089999999
Corporate Bonds (AfFIHALE)........ooeiiuieiieieee ettt st sae e e 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........ccooiiiriiiiiiieieeeee e 0109999999
Mandatory Convertible Bonds (Affiliated) ..........cooriiiiiiiiiieeeee e 0119999999
Single Entity Backed Obligations (Unaffiliated)............ceevverieriieciiiieiiesieie et sve e 0129999999
Single Entity Backed Obligations (Affiliated) ........ccceeviiieiiiiiiieriieiieeeeeeee et 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ...........ccoevvevieiiiiiiiiecieeeeee e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ..........ccccoeovevieriiieicenieeeieeeeieee 0159999999
Bonds issued from SEC-Registered Business Development Corps,

Closed End Funds & REITS (Unaffiliated)..........cccceroiirieriiiieiieieeiesieseee e 0169999999
Bonds issued from SEC-Registered Business Development Corps,

Closed End Funds & REITS (Affiliated) ......oceeieieieieieseeece et 0179999999
Bank Loans — Issued (Unaffiliated)..........ccueeiuiieiiiiiieeiie ettt e aae et e e a e 0189999999
Bank Loans — Issued (AffIHATE).......c.ccovieiiiiiiieiicie ettt sttt sae e eane e 0199999999
Bank Loans — Acquired (Unaffiliated) .........ccceovviiiiiiiiiiiiieiecteeeeete ettt 0209999999
Bank Loans — Acquired (AffIIAted) ......c.cccvieiiiieiicie ettt 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ..........ccccccenerenenene 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)...........cccovvevreevirrcirrnnne 0239999999
Certificates of Deposit (UNaffiliated) ........cevcverieriiriieiiiieceereeit ettt s eesbe e esae e aeenaeees 0249999999
Certificates of Deposit (AffIlIAtEd).......ccverrirriiiiieiieiere et s sse e eees 0259999999
Other Issuer Credit Obligations (Unaffiliated) .........cccccerierierieiiieieeeeeeee e e 0269999999
Other Issuer Credit Obligations (AffIHAtEd)........ccveeierierieiieie e 0279999999
Subtotal — Issuer Credit Obligations (Unaffiliated)........coceoueieniniiiiiiiiiiiiiiiiiiiiiiiiieeen 0489999999

(Sum of Lines: 0019999999, 0029999999, 0039999999, 0049999999, 0059999999,
0069999999, 0089999999, 0109999999, 0129999999, 0149999999, 0159999999,
0169999999, 0189999999, 0209999999, 0229999999, 0249999999, and 0269999999)

Subtotal — Issuer Credit Obligations (Affiliated)........cceoeeienieiininiiiiiiiiiiiiiiieiiiiieeeen 0499999999
(Sum of Lines: 0079999999, 0099999999, 0119999999, 0139999999, 0179999999,
0199999999, 0219999999, 0239999999, 0259999999, and 0279999999)
Subtotals — Issuer Credit Obligations — Part 3...........ccceoieiiiiiiieienieiee ettt snee e e 0509999997
Summary item from Part 5 for Issuer Credit Obligations (N/A to Quarterly).........cccocevvenievercenienreienns 0509999998
Subtotals — Issuer Credit ODIIAtIONS ........cc.eeriieiieiieiieri ettt ete ettt eaeete st ee e e seseesseesseesseesseessesseensenns 0509999999
Asset-Backed Securities:
Financial Asset-Backed — Self-Liquidating
Agency Residential Mortgage-Backed Securities — Guaranteed (Exempt from RBC) ...........c..cc........ 1019999999
Agency Commercial Mortgage-Backed Securities — Guaranteed (Exempt from RBC)..............c........ 1029999999
Agency Residential Mortgage-Backed Securities —
Not/Partially Guaranteed (Not Exempt from RBC) .........ccoooiiiiiriieiiiiicieieeee e 1039999999
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Agency Commercial Mortgage-Backed Securities —

Not/Partially Guaranteed (Not Exempt from RBC) ........cccoiiiiiiiiiiiiieeeeee e 1049999999
Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) ..........cccooeeiieiiniineniieeeee. 1059999999
Non-Agency Residential Mortgage-Backed Securities (Affiliated)........cccceveerieiieiiniineiceeeee, 1069999999
Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) ..........cccoocevoiioiiiiniiiiiiiine 1079999999
Non-Agency Commercial Mortgage-Backed Securities (Affiliated) .........cccooeiiriniiiniiniiiiece 1089999999
Non-Agency — CLOs/CBOs/CDOS (Unaffiliated) ........cceeereeieieieieieieseeeeieeeee e 1099999999
Non-Agency — CLOS/CBOS/CDOS (Afiliated).......cccverieriieriieiieiieiesieseesie et sie e sre e eveeesesenens 1109999999
Other Financial Asset-Backed Securities — Self-Liquidating (Unaffiliated) ...........cccooevevieviinieniennns 1119999999
Other Financial Asset-Backed Securities — Self-Liquidating (Affiliated)........c.ccccovvvevveviicieniienieene 1129999999

Financial Asset-Backed — Not Self-Liquidating
Equity Backed Securities (Unaffiliated)...........cocveriiiiieiiieniieieiieeeieseeee et 1319999999
Equity Backed Securities (AffIHAted) .......cceeiierieiieieeee e 1329999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Unaffiliated) ............cccccceevenienn. 1339999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Affiliated)..........ccocevievininniennnee 1349999999
Non-Financial Asset-Backed Securities — Practical Expedient
Lease-Backed Securities — Practical Expedient (Unaffiliated)..........c.ccccovievieciiiiiiiiiiiccieeeieeiene 1519999999
Lease-Backed Securities — Practical Expedient (Affiliated)..........coecvviieiieiieniieiicieceeseereeveeeeeiens 1529999999
Other Non-Financial Asset-Backed Securities — Practical Expedient (Unaffiliated) ..............ccoccvennenn. 1539999999
Other Non-Financial Asset-Backed Securities — Practical Expedient (Affiliated)...........ccocvevvveiennne 1549999999
Non-Financial Asset-Backed Securities — Full Analysis
Lease-Backed Securities — Full Analysis (Unaffiliated).........c.ccccerienirnirieiierieeee e 1719999999
Lease-Backed Securities — Full Analysis (Affiliated) .........coccvevieeiiecieiieiieceecec e 1729999999
Other Non-Financial Asset-Backed Securities — Full Analysis (Unaffiliated).........ccccovveeiniieniennne 1739999999
Other Non-Financial Asset-Backed Securities — Full Analysis (Affiliated)..........ccocceeiiriininieiennene 1749999999
Subtotal — Asset-Backed Securities (Unaffiliated) ........oceouesieieniniiiiiiiiiiiiiiiiiiicieiieeeeen 1889999999

(Sum of Lines: 1019999999, 1029999999, 1039999999, 1049999999, 1059999999,
1079999999, 1099999999, 1119999999, 1319999999, 1339999999, 1519999999,
1539999999, 1719999999, and 1739999999)
Subtotal — Asset-Backed Securities (Affiliated) ........ccoueiieueeeiriiiiiiiiiiiiieeiieeieeeee e 1899999999
(Sum of Lines: 1069999999, 1089999999, 1109999999, 1129999999, 1329999999,
1349999999, 1529999999, 1549999999, 1729999999, and 1749999999)

Subtotals — Asset-Backed Securities — Part 3 .........ccooceriiiiiiiieieeieieeee e e 1909999997
Summary item from Part 5 for Asset-Backed Securities (N/A to Quarterly) .........ccoeevevevenieniecieecienieiens 1909999998
Subtotals — Asset-Backed SECUITLIES ......cueiieiieiieii ettt et e et esne et e 1909999999
Subtotals — Issuer Credit Obligations and Asset-Backed Securities. ..........cccceevereerienieiincieieseeeeeine 2009999999

Detail Eliminated To Conserve Space

Column 9 - NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol

Provide the appropriate combination of NAIC Designation (1 through 6), NAIC Designation Modifier
(A through G) and SVO Administrative Symbol (see below) at the end of the quarter for each security
shown. The list of valid SVO Administrative Symbols is shown below.

The listing of valid NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol
combinations can be found on the NAIC’s website for the Securities Valuation Office
(www.naic.org/svo.htm).

SVO-Identified Bond Exchange Traded Funds should be reported as perpetual securities.

The NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol will be shown as
one column on the printed schedule but will be three sub-columns in the data table.
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On the printed page the sub-columns should be displayed with a “.” between the NAIC Designation and
the NAIC Designation Modifier with a space between the NAIC Designation Modifier and the SVO
Administrative Symbol (e.g., “1.A YE”).

NAIC Designation Modifier:

The NAIC Designation Modifier should only be used for securities reported on the lines below if
eligible to receive one, as defined in the Purposes and Procedures Manual of the NAIC Investment
Analysis Office (P&P Manual), otherwise, should not be provided.

e Bonds Lines 0019999999 through +7499999991909999999
e  Preferred Stocks Lines 4019999999 and 4029999999
e Common Stocks Lines 5319999999, 5519999999 and 5719999999

© 2024 National Association of Insurance Commissioners 15 2024-12BWG.docx



SCHEDULE D — PART 4

LONG-TERM BONDS AND STOCKS SOLD, REDEEMED OR OTHERWISE
DISPOSED OF DURING THE CURRENT QUARTER

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations:

U.S. Government Obligations (Exempt from RBC)........cccccvvriiiiiiiiiiiiiiieieeeeeeeeeeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)..........cccoovviviiiieiiieiiiiecieeee e 0029999999
Non-U.S. Sovereign JUriSiCtion SECULTLIES .........ccveruieriierieeieniietieteetestestesreesseesesresseesseesseessesssesseensenns 0039999999
Municipal Bonds — General Obligations (Direct and Guaranteed)..........ccoeceeverierienerneecie e 0049999999
Municipal Bonds — Special REVENUES .........cccuevieriiriieiieie ettt st s ae e sneesseeneeses 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeoeriinieniiiiiiiienieeeeeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated).........cccceveeiierinieniiieeeee e 0079999999
Corporate Bonds (Unaffiliated) .........c.oeuieiiriiiieeee ettt s 0089999999
Corporate Bonds (AfFIHAtE).......c.eeecuieiiieeiiecieece ettt et s s e st e s b e e s beesaneenbaeeseeeanes 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........ccooiiiriiiiiiieee e 0109999999
Mandatory Convertible Bonds (AffilIated) .........ccuevierierieiieie et 0119999999
Single Entity Backed Obligations (Unaffiliated)............coevierieriieciiiiieiieseee et ees 0129999999
Single Entity Backed Obligations (Affiliated) .........ccceevviieiiiiiiiericiieeeeeeee et 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ...........cccoevveiieiieiince e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ..........cccceeevevierieieicienieieeeeeeeene 0159999999
Bonds issued from SEC-Registered Business Development Corps,

Closed End Funds & REITS (Unaffiliated).........ccccueeriiiiiiiiiiecieesie ettt 0169999999
Bonds issued from SEC-Registered Business Development Corps,

Closed End Funds & REITS (AffIliated) ......ooeiieieieieieseeece e 0179999999
Bank Loans — Issued (Unaffiliated)..........ccooiiriiiriiiiiiiecieceeie ettt 0189999999
Bank Loans — Issued (AffIHATE).......c.ccoviiiiiieiiieiieie ettt eane e 0199999999
Bank Loans — Acquired (Unaffiliated) .........cceevviiiiiiiiiiiiciiceeteeteee ettt 0209999999
Bank Loans — Acquired (AffIlIAted) ......c.occveeierieriieieeie ettt st e seeeae e ees 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ..........ccccccevenenenene 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated).........c.cccovvevvievierciernnns 0239999999
Certificates of Deposit (UNaffiliated) ........cceevuerierierieieiie ettt nne e ees 0249999999
Certificates of Deposit (AffIlIAtEd).......ccverririierieiieriert et st nse e e 0259999999
Other Issuer Credit Obligations (Unaffiliated) ...........occevierieriiiiieiieieeeeeee e 0269999999
Other Issuer Credit Obligations (AffIlHAted)........ccueeierieiiee e e e 0279999999
Total — Issuer Credit Obligations (Unaffiliated)........c..oeeeuerieniiiiiiiiiiiiiiiiiieiieieieeeee 0489999999

(Sum of Lines: 0019999999, 0029999999, 0039999999, 0049999999, 0059999999,
0069999999, 0089999999, 0109999999, 0129999999, 0149999999, 0159999999,
0169999999, 0189999999, 0209999999, 0229999999, 0249999999, and 0269999999)

Total — Issuer Credit Obligations (Affiliated).........ccoceririiiiiiiiiiiiiiiiiceeeessceeee e, 0499999999
(Sum of Lines: 0079999999, 0099999999, 0119999999, 0139999999, 0179999999,
0199999999, 0219999999, 0239999999, 0259999999, and 0279999999)
Subtotals — Issuer Credit Obligations — Part 3...........cccecieiiiiiiieienieieie et ee e 0509999997
Summary item from Part 5 for Issuer Credit Obligations (N/A to Quarterly).........ccceeevvenievercienienreienne 0509999998
Subtotals — Issuer Credit OBIIZAtIONS ........cceeriierieiie ettt ettt seeeseeeeeeeeeneesneeneeens 0509999999
Asset-Backed Securities:
Financial Asset-Backed — Self-Liquidating
Agency Residential Mortgage-Backed Securities — Guaranteed (Exempt from RBC) ...........c..cc........ 1019999999
Agency Commercial Mortgage-Backed Securities — Guaranteed (Exempt from RBC)..............c........ 1029999999
Agency Residential Mortgage-Backed Securities —
Not/Partially Guaranteed (Not Exempt from RBC) ........cccooviiiiiiiieiieieciecieee e 1039999999
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Agency Commercial Mortgage-Backed Securities —

Not/Partially Guaranteed (Not Exempt from RBC) ........cccoiiiiiiiiiiiiieeeeee e 1049999999
Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) ..........cccooeeiieiiniineniieeeee. 1059999999
Non-Agency Residential Mortgage-Backed Securities (Affiliated)........cccceveerieiieiiniineiceeeee, 1069999999
Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) ..........cccoocevoiioiiiiniiiiiiiine 1079999999
Non-Agency Commercial Mortgage-Backed Securities (Affiliated) .........cccooeiiriniiiniiniiiiece 1089999999
Non-Agency — CLOs/CBOs/CDOS (Unaffiliated) ........cceeereeieieieieieieseeeeieeeee e 1099999999
Non-Agency — CLOS/CBOS/CDOS (Afiliated).......cccverieriieriieiieiieiesieseesie et sie e sre e eveeesesenens 1109999999
Other Financial Asset-Backed Securities — Self-Liquidating (Unaffiliated) ...........cccooevevieviinieniennns 1119999999
Other Financial Asset-Backed Securities — Self-Liquidating (Affiliated)........c.ccccovvvevveviicieniienieene 1129999999

Financial Asset-Backed — Not Self-Liquidating
Equity Backed Securities (Unaffiliated)...........cocveriiiiieiiieniieieiieeeieseeee et 1319999999
Equity Backed Securities (AffIHAted) .......cceeiierieiieieeee e 1329999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Unaffiliated) ............cccccceevenienn. 1339999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Affiliated)..........ccocevievininniennnee 1349999999
Non-Financial Asset-Backed Securities — Practical Expedient
Lease-Backed Securities — Practical Expedient (Unaffiliated)..........c.ccccovievieciiiiiiiiiiiccieeeieeiene 1519999999
Lease-Backed Securities — Practical Expedient (Affiliated)..........coecvviieiieiieniieiicieceeseereeveeeeeiens 1529999999
Other Non-Financial Asset-Backed Securities — Practical Expedient (Unaffiliated) ..............ccoccvennenn. 1539999999
Other Non-Financial Asset-Backed Securities — Practical Expedient (Affiliated)...........ccocvevvveiennne 1549999999
Non-Financial Asset-Backed Securities — Full Analysis
Lease-Backed Securities — Full Analysis (Unaffiliated).........c.ccccerienirnirieiierieeee e 1719999999
Lease-Backed Securities — Full Analysis (Affiliated) .........coccvevieeiiecieiieiieceecec e 1729999999
Other Non-Financial Asset-Backed Securities — Full Analysis (Unaffiliated).........ccccovveeiniieniennne 1739999999
Other Non-Financial Asset-Backed Securities — Full Analysis (Affiliated)..........ccocceeiiriininieiennene 1749999999
Total — Asset-Backed Securities (Unaffiliated) ........coeeouenienisiiiiiiiiiiiiiiiiiiiiieieeieeeeesee 1889999999

(Sum of Lines: 1019999999, 1029999999, 1039999999, 1049999999, 1059999999,
1079999999, 1099999999, 1119999999, 1319999999, 1339999999, 1519999999,
1539999999, 1719999999, and 1739999999)
Total — Asset-Backed Securities (Affiliated).......cceeivueeeuiiiiiiiiiiiiieeiieeieeeeeeeeee e 1899999999
(Sum of Lines: 1069999999, 1089999999, 1109999999, 1129999999, 1329999999,
1349999999, 1529999999, 1549999999, 1729999999, and 1749999999)

Subtotals — Asset-Backed Securities — Part 3 .........ccooceriiiiiiiieieeieieeee e e 1909999997
Summary item from Part 5 for Asset-Backed Securities (N/A to Quarterly) .........ccoeevevevenieniecieecienieiens 1909999998
Subtotals — Asset-Backed SECUITLIES ......cueiieiieiieii ettt et e et esne et e 1909999999
Subtotals — Issuer Credit Obligations and Asset-Backed Securities. ..........cccceevereerienieiincieieseeeeeine 2009999999

Detail Eliminated To Conserve Space

Column 20 - Stated Contractual Maturity Date
For SSAP No. 30R and SVO-Identified Bond Exchange Traded Funds, leave blank.
For perpetual bonds, enter 01/01/99993000.

Column 21 - NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol
Provide the appropriate combination of the NAIC Designation (1 through 6), NAIC Designation
Modifier (A through G) and SVO Administrative Symbol (see below) at date of disposal for each security
shown. The list of valid SVO Administrative Symbols is shown below.
Where multiple disposal transactions occurred for the same CUSIP, and those transactions are

summarized on one line, enter the appropriate combination of NAIC Designation, NAIC Designation
Modifier and SVO Administrative Symbol for the last disposal using the last available designation.
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The listing of valid NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol
combinations can be found on the NAIC’s website for the Securities Valuation Office
(www.naic.org/svo.htm).

SVO-Identified Bond Exchange Traded Funds should be reported as perpetual securities.

The NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol will be shown as
one column on the printed but will be three sub-columns in the data table.

On the printed page the sub-columns should be displayed with a “.” between the NAIC Designation and
the NAIC Designation Modifier with a space between the NAIC Designation Modifier and the SVO
Administrative Symbol (e.g., “1.A YE”).

NAIC Designation Modifier:
The NAIC Designation Modifier should only be used for securities reported on the lines below if

eligible to receive one, as defined in the Purposes and Procedures Manual of the NAIC Investment
Analysis Office (P&P Manual), otherwise, should not be provided.

e Bonds Lines 0019999999 through +7499999991909999999
e  Preferred Stocks Lines 4019999999 and 4029999999
e Common Stocks Lines 5319999999, 5519999999 and 5719999999

Detail Eliminated To Conserve Space
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SCHEDULE DL — PART 1

SECURITIES LENDING COLLATERAL ASSETS
Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the asset page
(Line 9 for Separate Accounts) and not included on Schedules A, B, BA, D, DB and E.)

Detail Eliminated To Conserve Space

Category Line Number

Issuer Credit Obligations (Schedule D, Part 1, Section 1 type):

U.S. Government Obligations (Exempt from RBC).........cccooiiiiiiiiiiiieeeeeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC).........ccccooiiiiiiiiiiiiiieeee, 0029999999
Non-U.S. Sovereign Jurisdiction SECUITLIES .......c.eeruerierieriieiieieeiete e 0039999999
Municipal Bonds — General Obligations (Direct and Guaranteed) ...........ccoceeeeeeeeieiienieneneseenn 0049999999
Municipal Bonds — Special REVENUES .........c.eeeviiiiiieiiieiieeeie ettt e ree s e e 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated)..........ccccceeerinininincncninenns 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated) ........c.cccevveviievienienieieeieceenne, 0079999999
Corporate Bonds (Unaffiliated).........ccceeeviiiiiiiinieriieiicieeieeeeteet et 0089999999
Corporate Bonds (AfFIHAtEd) ......cveeiiiieiieiieii et 0099999999
Mandatory Convertible Bonds (Unaffiliated) ...........ccoeceriirienieiieieeiecieseeeee e 0109999999
Mandatory Convertible Bonds (Affiliated) ..........cceeierieiiriiiiie e 0119999999
Single Entity Backed Obligations (Unaffiliated) ...........ccoeoieierieiieiineceeeee e 0129999999
Single Entity Backed Obligations (Affiliated) ..........ccceeiieiiiiieiieriee e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value..........cccccoooiviiiiiiiiiiiieeee 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value...........cccccocevcerieienenenenenne. 0159999999
Bonds Issued from SEC-Registered Business Development Corps,

Closed End Funds & REITS (Unaffiliated) .........ccoovieviriiiiiiniecieeieeieeeeeeeeee e 0169999999
Bonds Issued from SEC-Registered Business Development Corps,

Closed End Funds & REITS (Affiliated) ......ccceevuerierieriieiieie et 0179999999
Bank Loans — Issued (Unaffiliated)...........ccerierienieriieiieiecieieeeee et 0189999999
Bank Loans — Issued (AffIHAtEd) ......cceveveriiiieieiee e 0199999999
Bank Loans — Acquired (Unaffiliated) .........cccuerierieiiiriieiieriiee e e 0209999999
Bank Loans — Acquired (Affiliated).......cccooverierierieiieie e 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated).................. 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)...................... 0239999999
Certificates of Deposit (Unaffiliated).........ccoeoiirierierieiecee e 0249999999
Certificates of Deposit (Affiliated).........ccvevviiriieiiiiicieeeeee e 0259999999
Other Issuer Credit Obligations (Unaffiliated)..........ccooereriririiinieieee e 0269999999
Other Issuer Credit Obligations (Unaffiliated)............ccveeviriiiiieniienieii e 0279999999
Total — Issuer Credit Obligations (Unaffiliated) ........coocevoeeiiiiiiiiiiiiiiiiiiiiiiiiiiieeee 0489999999

(Sum of Lines: 0019999999, 0029999999, 0039999999, 0049999999,
0059999999, 0069999999, 0089999999, 0109999999, 0129999999,
0149999999, 0159999999, 0169999999, 0189999999, 0209999999,
0229999999, 0249999999, and 0269999999)
Total — Issuer Credit Obligations (AffIHAtEd) ....ooiieiiuiiiiiiiiiiiiiiieee i seesiieeeeeeeessnneeeeeeeaas 0499999999
(Sum of Lines: 0079999999. 0099999999, 0119999999, 0139999999,
0179999999, 0199999999, 0219999999, 0239999999, 0259999999, and

0279999999)
Total Issuer Credit OBIIZAtIONS .......cc.eeuirieiieeieieierie ettt ettt sttt eee et et e e aesseseeeee e 0509999999
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Asset-Backed Securities (Schedule D, Part 1, Section 2 type):
Financial Asset-Backed Securities — Self-Liquidating

Agency Residential Mortgage-Backed Securities — Guaranteed (Exempt from RBC).......... 1019999999
Agency Commercial Mortgage-Backed Securities — Guaranteed (Exempt from RBC) ........ 1029999999
Agency Residential Mortgage-Backed Securities —

Not/Partially Guaranteed (Not Exempt from RBC) .........coooeeiiiiiiiiiiiieceeee 1039999999
Agency Commercial Mortgage-Backed Securities —

Not/Partially Guaranteed (Not Exempt from RBC).........oocoeiiiiiiiiiiiiee e 1049999999
Non-Agency Residential Mortgage-Backed Securities (Unaffiliated)..........cccceverenenenene 1059999999
Non-Agency Residential Mortgage-Backed Securities (Affiliated).........ccccceeieeierenenenennnne 1069999999
Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) ...........cccceevveevienennnns 1079999999
Non-Agency Commercial Mortgage-Backed Securities (Affiliated).........ccoocvevieriieciinciennnnns 1089999999
Non-Agency — CLOs/CBOs/CDOs (Unaffiliated)..........ccoeevevierieniieiieieeieeiesieeieeee e 1099999999
Non-Agency — CLOs/CBOs/CDOs (Affiliated).......ccccerieriieriieiiiieiieneere e 1109999999
Other Financial Asset-Backed Securities — Self-Liquidating (Unaffiliated).............cccceene.n. 1119999999
Other Financial Asset-Backed Securities — Self-Liquidating (Affiliated)............ccoevveriennne 1129999999

Financial Asset-Backed Securities — Not Self-Liquidating
Equity Backed Securities (Unaffiliated) ..........ccoooverieiieiiinieiienieeee et 1319999999
Equity Backed Securities (Affiliated) .........coveeieeierieiieeeeee e 1329999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Unaffiliated)................... 1339999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Affiliated).............c....... 1349999999
Non-Financial Asset-Backed Securities — Practical Expedient
Lease-Backed Securities - Practical Expedient (Unaffiliated) ..........cccooeevvienienieniieiieieenenns 1519999999
Lease-Backed Securities - Practical Expedient (Affiliated).........ccccvevviveiinienieniciieieeieeee 1529999999
Other Financial Asset-Backed Securities — Practical Expedient (Unaffiliated) ..................... 1539999999
Other Financial Asset-Backed Securities — Practical Expedient (Affiliated)............cccvenenn. 1549999999
Non-Financial Asset-Backed Securities — Full Analysis
Lease-Backed Securities - Full Analysis (Unaffiliated)..........ccccccevverieviincienienieieecieeieeens 1719999999
Lease-Backed Securities - Full Analysis (Affiliated)..........ccoovverierieriiiiiiieciee e 1729999999
Other Financial Asset-Backed Securities — Full Analysis (Unaffiliated)...........c..ccooevervennene 1739999999
Other Financial Asset-Backed Securities — Full Analysis (Affiliated)...........ccooveevercieriennnne 1749999999
Total — Asset-Backed Securities (Unaffiliated).........coeeoeieieiiiiiiiiiiiiiiiiiiiiiiiiiiiiieee 1889999999

(Sum of Lines: 1019999999, 1029999999, 1039999999, 1049999999
1059999999, 1079999999, 1099999999, 1119999999, 1319999999,
1339999999, 1519999999, 1539999999, 1719999999, and 1739999999)
Total — Asset-Backed Securities (Affiliated) ......cocevieeiuiiiiiieieiiiiieeeeiie e eeeeeeeeeeeeeeeeeeeeenneeas 1899999999
(Sum of Lines: 1069999999, 1089999999, 1109999999. 1129999999.
1329999999, 1349999999, 1529999999, 1549999999, 1729999999,

1749999999)
Total — AsSet-Backed SECUIILIES........cceervieiiieiieieriett ettt sie e esaesaeseee e e saeesseesaesaeesaeenseens 1909999999
Total — Issuer Credit Obligations and Asset-Backed SECUrities ..........c.eccveriereeniieiiencienie e 2009999999

Detail Eliminated To Conserve Space
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Column 1 - CUSIP Identification

CUSIP numbers for all purchased publicly issued securities are available from the broker’s confirmation
or the certificate. For private placement securities, the NAIC has created a special number called a PPN
to be assigned by the Standard & Poor’s CUSIP Bureau. For foreign securities, use a CINS that is

assigned by the Standard & Poor’s CUSIP Bureau: www.cusip.com/cusip/index.htm.

For Lines 0019999999 through 26099999991909999999, if no valid CUSIP, CINS or PPN number
exists, then the CUSIP field should be zero-filled and a valid ISIN security number should be reported

in Column 11.

The CUSIP reported for this column should be determined in a manner consistent with the instructions

of other schedules for the lines shown below:

Lines 0019999999 through 0509999999 .........cccceeuennene. Schedule D, Part 1, Section 1, Column 1
Lines 1019999999 through 1909999999 .............cccoen... Schedule D, Part 1, Section 2, Column 1
Lines 4019999999 through 4509999999 ........ccocevenene. Schedule D, Part 2, Section 1, Column 1
Lines 5019999999 through 5989999999 .........ccceeennes Schedule D, Part 2, Section 2, Column 1
Line 9409999999 .......oviiiiieiieeee e Schedule BA, Part 1, Column 1

Line 97099999909 .......cooiomeiiiiiiiieeeeeeeee s Schedule E, Part 2, Column 1

Detail Eliminated To Conserve Space
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SCHEDULE DL — PART 2

SECURITIES LENDING COLLATERAL ASSETS
Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
(Line 9 for Separate Accounts) and not reported in aggregate on Line 10 of the asset page.)

Detail Eliminated To Conserve Space

Category Line Number

Issuer Credit Obligations (Schedule D, Part 1, Section 1):

U.S. Government Obligations (Exempt from RBC).........cccooiiiiiiiiiiiieeeeeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC).........ccccooiiiiiiiiiiiiiieeee, 0029999999
Non-U.S. Sovereign Jurisdiction SECUITLIES .......c.eeruerierieriieiieieeiete e 0039999999
Municipal Bonds — General Obligations (Direct and Guaranteed) ...........ccoceeeeeeeeieiienieneneseenn 0049999999
Municipal Bonds — Special REVENUES .........c.eeeviiiiiieiiieiieeeie ettt e ree s e e 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated)..........ccccceeerinininincncninenns 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated) ........c.cccevveviievienienieieeieceenne, 0079999999
Corporate Bonds (Unaffiliated).........ccceeeviiiiiiiinieriieiicieeieeeeteet et 0089999999
Corporate Bonds (AfFIHAtEd) ......cveeiiiieiieiieii et 0099999999
Mandatory Convertible Bonds (Unaffiliated) ...........ccoeceriirienieiieieeiecieseeeee e 0109999999
Mandatory Convertible Bonds (Affiliated) ..........cceeierieiiriiiiie e 0119999999
Single Entity Backed Obligations (Unaffiliated) ...........ccoeoieierieiieiineceeeee e 0129999999
Single Entity Backed Obligations (Affiliated) ..........ccceeiieiiiiieiieriee e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value..........cccccoooiviiiiiiiiiiiieeee 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value...........cccccocevcerieienenenenenne. 0159999999
Bonds Issued from SEC-Registered Business Development Corps,

Closed End Funds & REITS (Unaffiliated) .........ccoovieviriiiiiiniecieeieeieeeeeeeeee e 0169999999
Bonds Issued from SEC-Registered Business Development Corps,

Closed End Funds & REITS (Affiliated) ......ccceevuerierieriieiieie et 0179999999
Bank Loans — Issued (Unaffiliated)...........ccerierienieriieiieiecieieeeee et 0189999999
Bank Loans — Issued (AffIHAtEd) ......cceveveriiiieieiee e 0199999999
Bank Loans — Acquired (Unaffiliated) .........cccuerierieiiiriieiieriiee e e 0209999999
Bank Loans — Acquired (Affiliated).......cccooverierierieiieie e 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated).................. 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)...................... 0239999999
Certificates of Deposit (Unaffiliated).........ccoeoiirierierieiecee e 0249999999
Certificates of Deposit (Affiliated).........ccvevviiriieiiiiicieeeeee e 0259999999
Other Issuer Credit Obligations (Unaffiliated)..........ccooereriririiinieieee e 0269999999
Other Issuer Credit Obligations (Unaffiliated)............ccveeviriiiiieniienieii e 0279999999
Total — Issuer Credit Obligations (Unaffiliated) ........coocevoeeiiiiiiiiiiiiiiiiiiiiiiiiiiieeee 0489999999

(Sum of Lines: 0019999999, 0029999999, 0039999999, 0049999999,
0059999999, 0069999999, 0089999999, 0109999999, 0129999999,
0149999999, 0159999999, 0169999999, 0189999999, 0209999999,
0229999999, 0249999999, and 0269999999)
Total — Issuer Credit Obligations (AffIHAtEd) ....ooiieiiuiiiiiiiiiiiiiiieee i seesiieeeeeeeessnneeeeeeeaas 0499999999
(Sum of Lines: 0079999999. 0099999999, 0119999999, 0139999999,
0179999999, 0199999999, 0219999999, 0239999999, 0259999999, and

0279999999)
Total Issuer Credit OBIIZAtIONS .......cc.eeuirieiieeieieierie ettt ettt sttt eee et et e e aesseseeeee e 0509999999
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Asset-Backed Securities (Schedule D, Part 1, Section 2):
Financial Asset-Backed Securities — Self-Liquidating

Agency Residential Mortgage-Backed Securities — Guaranteed (Exempt from RBC).......... 1019999999
Agency Commercial Mortgage-Backed Securities — Guaranteed (Exempt from RBC) ........ 1029999999
Agency Residential Mortgage-Backed Securities —

Not/Partially Guaranteed (Not Exempt from RBC) .........cocooeiiiiiiiiiiiieceeee 1039999999
Agency Commercial Mortgage-Backed Securities —

Not/Partially Guaranteed (Not Exempt from RBC) .........coccoeiiiiiiiiiiiieeceeee 1049999999
Non-Agency Residential Mortgage-Backed Securities (Unaffiliated).........c.cceceverenenenene 1059999999
Non-Agency Residential Mortgage-Backed Securities (Affiliated).........cccceeeeeienieienenennnne 1069999999
Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) ............ccceevveeveevenns 1079999999
Non-Agency Commercial Mortgage-Backed Securities (Affiliated).........ccoocvevveviiecieeiennnnns 1089999999
Non-Agency — CLOs/CBOs/CDOs (Unaffiliated)..........ccoeevevvierieniieiieieciesiesieeeeee e 1099999999
Non-Agency — CLOs/CBOs/CDOs (Affiliated).......c..ccevieriieiiieiiiieiieseere e 1109999999
Other Financial Asset-Backed Securities — Self-Liquidating (Unaffiliated).............cccceenenn. 1119999999
Other Financial Asset-Backed Securities — Self-Liquidating (Affiliated)............ccoeeveevennene 1129999999

Financial Asset-Backed Securities — Not Self-Liquidating
Equity Backed Securities (Unaffiliated) ..........ccoooverieiiieiiinieiiesieeee et 1319999999
Equity Backed Securities (Affiliated) .........ccveeeieierieiieeeieee e 1329999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Unaffiliated)................... 1339999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Affiliated)............cc........ 1349999999
Non-Financial Asset-Backed Securities — Practical Expedient
Lease-Backed Securities - Practical Expedient (Unaffiliated) ...........ccooevevvienienieniieiieieenns 1519999999
Lease-Backed Securities - Practical Expedient (Affiliated).........ccccvevviveiinienieniciieieeieeee 1529999999
Other Financial Asset-Backed Securities — Practical Expedient (Unaffiliated) ..................... 1539999999
Other Financial Asset-Backed Securities — Practical Expedient (Affiliated)............cccvenenn. 1549999999
Non-Financial Asset-Backed Securities — Full Analysis
Lease-Backed Securities - Full Analysis (Unaffiliated)..........ccccccevverieviincienienieieecieeieeens 1719999999
Lease-Backed Securities - Full Analysis (Affiliated)..........ccoovverierieriiiiiiieciee e 1729999999
Other Financial Asset-Backed Securities — Full Analysis (Unaffiliated)...........c..ccooevervennene 1739999999
Other Financial Asset-Backed Securities — Full Analysis (Affiliated)...........ccooveevercieriennnne 1749999999
Total — Asset-Backed Securities (Unaffiliated).........cooeoeieeeiiiniiiiiiiiiiiiiiiiiieieiiee 1889999999

(Sum of Lines: 1019999999, 1029999999, 1039999999, 1049999999
1059999999, 1079999999, 1099999999, 1119999999, 1319999999,
1339999999, 1519999999, 1539999999, 1719999999, and 1739999999)
Total — Asset-Backed Securities (Affiliated) ......cocveieeiuiiiiiiiiiiiiiieeeiiee e eeeiee e eeeeeeeeneeea 1899999999
(Sum of Lines: 1069999999, 1089999999, 1109999999, 1129999999,
1329999999, 1349999999, 1529999999, 1549999999, 1729999999,

1749999999)
Total — AsSet-Backed SECUIILIES........cceervieiiiiiiierieit ettt ste e eeeaeseee e e sseessessaesaeesaeenseens 1909999999
Total — Issuer Credit Obligations and Asset-Backed SECUTItIes ..........c.eeverierieeniieiieiie e 2009999999

Detail Eliminated To Conserve Space
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Column 1 - CUSIP Identification

CUSIP numbers for all purchased publicly issued securities are available from the broker’s confirmation
or the certificate. For private placement securities, the NAIC has created a special number called a PPN
to be assigned by the Standard & Poor’s CUSIP Bureau. For foreign securities, use a CINS that is

assigned by the Standard & Poor’s CUSIP Bureau: www.cusip.com/cusip/index.htm.

For Lines 0019999999 through 25099999991909999999, if no valid CUSIP, CINS or PPN number
exists, then the CUSIP field should be zero-filled and a valid ISIN security number should be reported

in Column 11.

The CUSIP reported for this column should be same for the security as reported in other schedules for

the lines shown below:

Lines 0019999999 through 0509999999 ...........ccccuenee. Schedule D, Part 1, Section 1, Column 1
Lines 1019999999 through 1909999999 ..........ccceeueunene. Schedule D, Part 1, Section 2, Column 1
Lines 4019999999 through 4509999999 .........cccevuenns Schedule D, Part 2, Section 1, Column 1
Lines 5019999999 through 5989999999 ..........ccecvvnens Schedule D, Part 2, Section 2, Column 1
Line 9409999999 ... Schedule BA, Part 1, Column 1

Line 9709999999 ... Schedule E, Part 2, Column 1

Detail Eliminated To Conserve Space
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SCHEDULE E — PART 2 — CASH EQUIVALENTS
INVESTMENTS OWNED END OF CURRENT QUARTER

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations:
U.S. Government Obligations (Exempt from RBC) ........cocuiiiiiiiiiiiiiceceeceeeeee s 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)........c.ccooiriiiiiiiiiiiiiceeeee e 0029999999
Non-U.S. Sovereign JurisdiCtion SECUTTHIES .......ccueiuiruieirieieieiere ettt ettt ettt et see et sseeneeee e seeseeneas 0039999999
Municipal Bonds — General Obligations (Direct and Guaranteed)..........c.oecvvvverierieneenieecieiieseese e 0049999999
Municipal Bonds — Special REVENUE.........c.cccuiiiiriiiiieiicie ettt s sbeeaessaeseeesseenaeees 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........ccccoeevivciiivieniiniiiiiiecieeeie e 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)........c.ccceeeerienieienie e 0079999999
Corporate Bonds (Unaffiliated) .........ceevueeierieiieieeiecie ettt ettt seeee e seeeseeneeees 0089999999
Corporate Bonds (AfFIHAtE)........cccveeiiiieiieiece ettt sae e s seesae e sneenseenneeens 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........ccooieiiriiiiiiiieeee e 0109999999
Mandatory Convertible Bonds (Affiliated) .........ccoiieiieiieiiee e 0119999999
Single Entity Backed Obligations (Unaffiliated)............coeierieiieiieiiesieseee e 0129999999
Single Entity Backed Obligations (Affiliated) .........cccoeieirieieeee e 0139999999
O-Identified Bond-E hange ded Eund e

Bonds Issued from SEC-Registered Business Development Corps,

Closed End Funds & REITS (Unaffiliated) .........cccvevuieiiiiiiiieiieiieieeeeceeseee e 0169999999
Bonds Issued from SEC-Registered Business Development Corps,

Closed End Funds & REITS (Affiliated) .....ccuveoveeierieiieiieiecie ettt 0179999999
Bank Loans — Issued (Unaffiliated)..........cceeieiieriiiiieiecieetee ettt ne e eee 0189999999
Bank Loans — IsSued (AffIIAtEA)........cccuiieiiieeiieeie ettt sav e e beesaeeenbeeeseeenas 0199999999
Bank Loans — Acquired (Unaffiliated) .........ooeeueriiiiiiee et 0209999999
Bank Loans — Acquired (AffIliated) ........cooueeieiiiieeee et e 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ..........cccccccenerennnnene 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)..........cccceveienirencnen. 0239999999
Other Issuer Credit Obligations (Unaffiliated) ...........ccceeirieieiiirieseeee e 0269999999
Other Issuer Credit Obligations (AffIHAtEd)........ccverierierierieie ettt ees 0279999999
Total — Issuer Credit Obligations (Unaffiliated)..........coeeeeiiiniiiiiiiiiiiiiiiiiiiiieieiesee 0489999999

(Sum of Lines: 0019999999, 0029999999, 0039999999, 0049999999, 0059999999,
0069999999, 0089999999, 0109999999, 0129999999, 0149999999, 0159999999,
0169999999, 0189999999, 0209999999, 0229999999, and 0269999999)
Total — Issuer Credit Obligations (AffIHAtEd)......coeiiuuiiiiiiiiiiiiiiiiieeeeeieitieeseesieiieieeeeesseiieeeeeeessaaineeeeeaaanns 0499999999
(Sum of Lines: 0079999999. 0099999999, 0119999999, 0139999999, 0179999999,
0199999999, 0219999999, 0239999999, and 0279999999)
Total ISSuer Credit OBIIZAtIONS. .......c.eeuiiieieieere ettt ettt ettt et et et e s bestesbeebeebeeneentesensaneennens 0509999999

Detail Eliminated To Conserve Space

Column 3 - Restricted Asset Code

“wQ/ 9
0

If a cash equivalent is not under the exclusive control of the reporting entity, it is to be identified by
placing one of the codes identified in the Investment Schedules General Instructions in this column.
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QUARTERLY STATEMENT INSTRUCTIONS — LIFE/FRATERNAL, PROPERTY, & HEALTH

SCHEDULE E — PART 1 - CASH

MONTH END DEPOSITORY BALANCES

Detail Eliminated To Conserve Space

Column 2 - Restricted Asset Code

If cash is not under the exclusive control of the reporting entity, it is to be identified by placing one of
the symbols identified in the Investment Schedules General Instructions in this column.
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QUARTERLY STATEMENT INSTRUCTIONS — TITLE

SCHEDULE E — PART 1 - CASH

MONTH END DEPOSITORY BALANCES

Detail Eliminated To Conserve Space

Column 2 - Restricted Asset Code

If cash is not under the exclusive control of the company, it is to be identified by placing one of the
symbols identified in the Investment Schedules General Instructions in this column.
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QUARTERLY STATEMENT BLANK — LIFE/FRATERNAL, PROPERTY, & HEALTH

SCHEDULE E — PART 1 - CASH
Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month During Current Quarter 9
Amount of Amount of 6 7 8
Interest Interest
Received Accrued
Restricted Rate During at Current

Asset of Current Statement First Second Third
Depository Code Interest Quarter Date Month Month Month *
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX
XXX

0199998 Deposits in __ depositories that do not
exceed the allowable limit in any one
depository  (see Instructions) - Open
Depositories XXX XXX XXX

0199999 Total Open Depositories XXX XXX XXX

0299998 Deposits in __ depositories that do not
exceed the allowable limit in any one
depository (see Instructions) - Suspended
Depositories XXX XXX XXX

0299999 Total Suspended Depositories.........c.ccoceueeenee XXX XXX XXX

0399999 Total Cash on Deposit... XXX XXX XXX

0499999 Cash in Company’s Office . XXX XXX XXX XXX XXX

0599999 Total XXX XXX XXX
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QUARTERLY STATEMENT BLANK - TITLE

SCHEDULE E - PART 1- CASH
Month-End Depository Balances

1 2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Interest Received Interest Accrued 6 7 8
Rate of During Current at Current First Second Third
Depository Restricted Interest Quarter Statement Date Month Month Month *
Asset
Code
OPEN DEPOSITORIES...... XXX
Section (A)—Segregated Funds Held for Others.......cccoovvvvvvvcevcvnceie | v | i | e | i | i | e | e XXX
....... XXX
..................................................................................................................... XXX
....... XXX
............................................................................................................................ XXX
XXX
........................... XXX
0199998  Deposits in depositories which do not exceed the
allowable limit in any one depository (see instructions) XXX XXX
0199999  Total Segregated Funds Held for Others XXX XXX
Section (B)—General Funds .........c.cococevevvvecnvcvinvcciniccnvsicinieiee | v | v | i | e XXX
XXX
........ XXX
XXX
........ XXX
XXX
0299998  Deposits in depositories which do not exceed the
allowable limit in_any one depository (see instructions) XXX XXX XXX
0299999  Total General Funds XXX XXX XXX
Section (C)—Reinsurance Reserve Funds ... XXX
....... XXX
........................................................... XXX
....... XXX
XXX
XXX
XXX
XXX
XXX
0399998  Deposits in depositories which do not exceed the
allowable limit in any one depository (see instructions) XXX XXX XXX
0399999  Total Reinsurance Reserve Funds XXX XXX XXX
0499999 Total Open Depositories XXX XXX XXX
SUSPENDED DEPOSITORIES .........cooocevivmnninveicinseinisieineiee | vvvieiee | vvvviiiiene | v | cvveveineisinsisiiene | vvvevevseienes | ceveveinie | v | v
Section (A)—Segregated Funds Held for Others........ccoovvvvvvvvvcvnccne | vvvvceee | e | v [ v | v | i | s | s
0599998  Deposits in depositories which do not exceed the
allowable limit in any one depository (see instructions) XXX XXX XXX
0599999  Total Segregated Funds Held for Others XXX XXX XXX
Section (B)—General Funds ...
0699998  Deposits in epositories which do not exceed the
allowable limit in any one ...... depository (see instructions) XXX XXX XXX
0699999  Total General Funds XXX XXX XXX

Section (C)—Reinsurance Reserve Funds. .......c.cococeoeveecnnncinnccnnnne

0799998  Deposits in depositories which do not exceed the
allowable limit in any one depository (see instructions) XXX XXX XXX

0799999  Total Reinsurance Reserve Funds XXX XXX XXX
0899999  Total Suspended Depositories XXX XXX XXX
0999999  Total Cash on Deposit XXX XXX XXX
1099999  Cash in Company’s Office XXX XXX XXX XXX XXX
1199999  Total Cash XXX XXX XXX
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