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Annual 2025

IDENTIFICATION OF ITEM(S) TO CHANGE
Update the annual investment schedules for editorial items to the bond project. (Investment Sch. General Instructions, Sch.
D Verification, Sch. D Part 1A, Sch. D Part 3 & 4, Sch. DL Part 1 & 2, and Sch. E Part 1 & 2)

REASON, JUSTIFICATION FOR AND/OR BENEFIT OF CHANGE**
The purpose of this proposal is to show annual editorials for the bond project in one proposal instead of the editorial lists
over multiple Blanks Working Group calls.

***|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 Annual Investment Schedule Instructions/Blanks:

1. Investment Schedule General Instructions:
- Add “Restricted Asset Code” label.
- Add clarifying instructions for ABS — Non-Mortgage Backed (MBS) (SBA and SBIC) to Agency CMBS
- Fully Guaranteed (Exempt from RBC) and Agency CMBS — Not/Partially Guaranteed (Not Exempt from
RBC).
- Update the description for Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans

2. Schedule D, Verification Between Years
- Update column references in instructions

3. Schedule BA, Part 1, 2 & 3:
- Column 1 CUSIP - Update CUSIP Global Services reference

4. Schedule D, Part 1, Section 1:
- Column 1 CUSIP, Column 33 Issuer, & Column 34 Issue - Update CUSIP Global Services reference
- Column 24 Agency, Sovereign Jurisdiction or State Abbreviation Update instructions to be consistent
with the changes adopted by the VOSTF #2024-002.01.
- Column 28 Call Date — remove “MW?” code from instructions because only a date can be reported in this
column. Add a new column called “Call Date — Make Whole Call Provision” and renumber remaining
columns.

5. Schedule D, Part 1, Section 2:

- Column 1 CUSIP, Column 35 Issuer, & Column 36 Issue — Update CUSIP Global Services reference

- Column 21 Origination Balloon Payment % - clarify what ABS categories should report in this column.

- Column 29 Current Overcollateralization Percentage — slightly change wording for instructions.

- Column 31 Origination Overcollateralization Percentage — clarify what ABS categories should report in
this column.

- Column 32 Expected Payoff Date at Acquisition — clarify that the information reported should be when
the company acquires the security.

6. Schedule D, Part 2, Section 1:
- Column 1 CUSIP, Column 25 Issuer, & Column 26 Issue — Update CUSIP Global Services reference
- Update references for Column 19 - NAIC Designation to match Schedule D, Part 1
- Update BACV column reference in the Footnote

7. Schedule D, Part 2, Section 2:
- Column 1 CUSIP, Column 23 Issuer, & Column 24 Issue — Update CUSIP Global Services reference
- Update references for Column 17 - NAIC Designation to match Schedule D, Part 1

8. Schedule D, Part 3:
- Add Subtotal lines 0489999999, 0499999999, 1889999999, and 1899999999
- Column 1 CUSIP, Column 12 Issuer, & Column 13 Issue — Update CUSIP Global Services reference

9. Schedule D, Part 4:
- Add Subtotal lines 0489999999, 0499999999, 1889999999, and 1899999999
- Column 1 CUSIP, Column 24 Issuer, & Column 25 Issue — Update CUSIP Global Services reference
- Column 20 Stated Contractual Maturity Date — add clarifying language on when this field should be left
blank.

10. Schedule D, Part 5:
- Add Subtotal lines 0489999999, 0499999999, 1889999999, and 1899999999
- Column 1 CUSIP, Column 24 Issuer, & Column 25 Issue — Update CUSIP Global Services reference
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11. Schedule D, Part 6, Section 1:
- Column 1 CUSIP — Update CUSIP Global Services reference

12. Schedule DA, Part 1:
- Remove SVO Bond ETF lines and references in instructions because they shouldn’t be reported on this
schedule.
- Add instructions for Column 13 Due and Accrued
- Add instructions for Column 19 Paid for Accrued
- Update Column 22 instructions for line references
- Updated Column reference in the Footnote

13. Schedule DL, Part 1 & 2:

- Add subtotal lines for ICO Unaffiliated (0489999999) and Affiliated (0499999999) and ABS
Unaffiliated (1889999999) and Affiliated (1899999999).

- Update Header name for ABS lines to Schedule D, Part 1, Section 2.

- Column 1 CUSIP - Update line references for the CUSIP column and update CUSIP Global Services
reference.

- Column 5 Fair Value and Column 6 BACV - Update line references for Schedule D, Part 2, Section 1

- Part 2 - Column 10 add updated instructions that were made to Part 1 in proposal 2023-06BWG but
missed in Part 2.

14. Schedule E, Part 2:
- Remove SVO Bond ETF lines and references in instructions because they shouldn’t be reported on this
schedule.
- Update Subtotal lines for Total Cash Equivalents for Unaffiliated and Affiliated.
- Add back the % code instructions for the Restricted Asset Code column.

15. Schedule E, Part 2 VBY
- Remove Footnote to disclose joint ventures and transportation equipment because Sch BA investments
should not be reported on E, Part 2

16. Schedule D, Part 1A:
- Update beginning instructions for ABS securities
- Columns 9 and 10 on the Blank have been XXX’d out for year-end 2025 and will be opened back up for
year-end 2026. A note has also been added to the instructions for prior year columns
- Section 51 rows referenced section 50 and has been updated to reference section 51.
- Sections 53 and 54 need to reference section 52.
- Column 8 header needs to reference section 52.

17. Supplemental Investment Risk Interrogatories:
- Update line 3 — Reference to Schedule D, Part 1A line should be Line 52

18. Combined Annual Statement for Affiliated Property/Casualty Insurers:
- Remove Sections 1 & 2 from the reference to Schedule D, Part 1A
- Update line reference for Schedule D, Part 1 issuer credit obligations and asset-backed securities.

19. General Interrogatories:
- Update line 31 — old line 31.4 should be 31.5

20. 5-Year Historical:
- Update the Affiliated Line references to Summary By Country

21. Summary Investment Schedule:
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- Update the line references in Columns 2 and 6 headers on the Blank
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ANNUAL STATEMENT INSTRUCTIONS — LIFE/FRATERNAL, PROPERTY, HEALTH & TITLE

INVESTMENT SCHEDULES GENERAL INSTRUCTIONS
(Applies to all investment schedules)

Detail Eliminated To Conserve Space

Restricted Asset Code: For the columns that disclose information regarding investments that are not under the exclusive control
of the reporting entity, and also including assets loaned to others, the following codes should be used:

LS - Loaned or leased to others

RA — Subject to repurchase agreement

RR — Subject to reverse repurchase agreement

DR - Subject to dollar repurchase agreement

DRR - Subject to dollar reverse repurchase agreement

C — Pledged as collateral — excluding collateral pledged to FHLB

CF - Pledged as collateral to FHLB (including assets backing funding agreements)

DB - Pledged under an option agreement

DBP - Pledged under an option agreement involving “asset transfers with put options”

R — Letter stock or otherwise restricted as to sale — excluding FHLB capital stock

(Note: Private placements are not to be included unless specific restrictions as to

sale are included as part of the security agreement.)

RF — FHLB capital stock

SD — Pledged on deposit with state or other regulatory body

M - Not under the exclusive control of the reporting entity for multiple reasons

SS - Short sale of a security

(0] - Other

Detail Eliminated To Conserve Space
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
period of time (e.g., receivables or other such assets). (For example, a mortgage loan backing a mortgage-backed security,
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.
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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.

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

Include ‘agency’ commercial mortgage-backed securities where the mortgages or bonds are guaranteed (i.c., 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 structures shall be captured in this reporting line. Please refer to the Purpose 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.g., 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 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
(excluding RMBS).

Detail Eliminated To Conserve Space

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)
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SCHEDULE D — VERIFICATION BETWEEN YEARS

BONDS AND STOCKS

The categories of bonds and stocks to be reported are: issuer credit obligations; asset-backed securities; preferred stocks; and
common stocks. A grand total of all activity is also required.

Line 3

Line 4

Line 7

Line 8

Detail Eliminated To Conserve Space
Accrual of Discount

Report the total amount of discount accrued for the year, including the amount on bonds and stocks still
owned as of the reporting date and reported on Schedule D, Part 1, Section 1, Column 10, Schedule D,
Part 1, Section 2, Column 10 and Schedule D, Part 2, Section 1, Column 4615, and the amount on bonds
and stocks disposed in the current year and reported on Schedule D, Part 4, Column 11.

Unrealized Valuation Increase/(Decrease)

In Column 1, report the total unrealized valuation increase/(decrease) for the year.

Column 2 should equal Schedule D, Part 1, Section 1, Column 9 plus Schedule D, Part 4, Column 10,
Line 0509999999

Column 3 should equal Schedule D, Part 1, Section 2, Column 9 plus Schedule D, Part 4, Column 10,
Line 1909999999

Column 4 should equal Schedule D, Part 2, Section 1, Column 45-14 plus Schedule D, Part 4, Column
10, Line 4509999999

Column 5 should equal Schedule D, Part 2, Section 2, Column 43-12 plus Schedule D, Part 4, Column
10, Line 5989999999

Detail Eliminated To Conserve Space
Amortization of Premium
Report the total amount of premium amortized for the year, including the amount on bonds and stocks
still owned as of the reporting date and reported on Schedule D, Part 1, Section 1 Column 10, Schedule
D, Part 1, Section 2, Column 10 and Schedule D, Part 2, Section 1, Column 4615, and the amount on
bonds and stocks disposed in the current year and reported on Schedule D, Part 4, Column 11.
Total Foreign Exchange Change in Book/Adjusted Carrying Value

In Column 1, report the unrealized foreign exchange gain or (loss) for the year.

Column 2 should equal Schedule D, Part 1, Section 1, Column 12 plus Schedule D, Part 4, Column 14,
Line 0509999999

Column 3 should equal Schedule D, Part 1, Section 2, Column 12 plus Schedule D, Part 4, Column 14,
Line 1909999999

Column 4 should equal Schedule D, Part 2, Section 1, Column 49-18 plus Schedule D, Part 4, Column
14, Line 4509999999

Column 5 should equal Schedule D, Part 2, Section 2, Column 4+6-15 plus Schedule D, Part 4, Column
14, Line 5989999999
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Line 9 = Current Year’s Other-Than-Temporary Impairment Recognized
In Column 1, report the other-than-temporary impairments for the year.

Column 2 should equal Schedule D, Part 1, Section 1, Column 11 plus Schedule D, Part 4, Column 12,
Line 0509999999

Column 3 should equal Schedule D, Part 1, Section 2, Column 11 plus Schedule D, Part 4, Column 12,
Line 1909999999

Column 4 should equal Schedule D, Part 2, Section 1, Column +7-16 plus Schedule D, Part 4, Column
12, Line 4509999999

Column 5 should equal Schedule D, Part 2, Section 2, Column 4+4-13 plus Schedule D, Part 4, Column
12, Line 5989999999

Line 10 - Total Investment Income Recognized as a Result of Prepayment Penalties and/or Acceleration Fees
Report only the total investment income recognized, using the information recorded in Schedule D, Part
4, Column 2619, for bonds and stocks that were sold, disposed or otherwise redeemed during

the year, as a result of a prepayment penalty and/or acceleration fee. Line 10 should equal Note 5,
Line 5Q(2).
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SCHEDULE BA — PART 1

OTHER LONG-TERM INVESTED ASSETS OWNED DECEMBER 31 OF CURRENT YEAR

Refer to SSAP No. 23—Foreign Currency Transactions and Translations for accounting guidance.
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-&Peor’s- CUSIPBureauCUSIP Global Services. For foreign securities,
use a CINS that is assigned by the Standard—& Peor’s—CUSIP BureauCUSIP Global Services:

www.cusip.com/cusip/index.htm.

Detail Eliminated To Conserve Space

SCHEDULE BA — PART 2

OTHER LONG-TERM INVESTED ASSETS ACQUIRED AND ADDITIONS MADE DURING THE YEAR

This schedule should reflect not only those newly acquired long-term invested assets, but also any increases or additions to
long-term invested assets acquired in the current and prior periods, including, for example, capital calls from existing limited
partnerships.

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-&Poer’s-CUSIP BureauCUSIP Global Services. For foreign securities,
use a CINS that is assigned by the Standard—& Peor’s—CUSIP BureauCUSIP Global Services:

wWww.cusip.com/cusip/index.htm.

Detail Eliminated To Conserve Space

SCHEDULE BA — PART 3

OTHER LONG-TERM INVESTED ASSETS DISPOSED, TRANSFERRED OR REPAID DURING THE YEAR

This schedule should reflect not only disposals of an entire “other invested asset” but should also include partial disposals and
amounts received during the year on investments still held, including, for example, return of capital distributions from limited
partnerships.

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-&Poer’s-CHUSH2 BureanCUSIP Global Services. For foreign securities,
use a CINS that is assigned by the Standard—& Peor’s—CHUSIP BureanCUSIP Global Services:

wWww.cusip.com/cusip/index.htm.
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SCHEDULE D — PART 1- SECTION 1

LONG-TERM BONDS — ISSUER CREDIT OBLIGATIONS OWNED DECEMBER 31 OF CURRENT YEAR

Column 1

Column 33

Column 34

Detail Eliminated To Conserve Space

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-&Peor’s-CUSHP BureanCUSIP Global Services. For foreign securities,

use a CINS that is assigned by the Standard—& Peer’s—CUSH2- BureauCUSIP Global Services:
WWw.cusip.com/cusip/index.htm.

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 35.

Detail Eliminated To Conserve Space
Issuer
Issuer Definition:

The name of the legal entity that develops, registers and sells securities for the purpose of financing
its operations and may be domestic or foreign governments, corporations or investment trusts. The
issuer is legally responsible for the obligations of the issue and for reporting financial conditions,
material developments and any other operational activities as required by the regulations of their
jurisdictions.

The reporting entity is encouraged to use the following sources:

e Bloomberg
e Interactive Data Corporation (IDC)
e Thomson Reuters

e  S&P/CUSIP
Issue

Issue information provides detailed data as to the type of security being reported (e.g., coupon,
description of security, etc.). Below are examples of what could be provided, but additional information
should be provided as appropriate for the security.

6% Senior 2018
7% Subordinated Debenture 03/15/2022
3% NY Housing Authority Debenture 2035

The reporting entity is encouraged to use the following sources:

e Bloomberg
e Interactive Data Corporation (IDC)
e Thomson Reuters

e S&P/CUSIP
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Detail Eliminated To Conserve Space

Column 24 Agency, Sovereign Jurisdiction or State Abbreviation
Applies to:
U.S. Government Obligations (Exempt from RBC) ........coccooiiiiiiiiniiiieeeeeee 0019999999
Other U.S. Government Obligations (Not Exempt from RBC) .........ccccoooiiiiiniinnnne. 0029999999
Non-U.S. Sovereign Jurisdiction SECUTTHIES ........eeueeieierieriire et 0039999999
Municipal Bonds — General Obligations (Direct and Guaranteed) ............ccccevererennnne. 0049999999
Municipal Bonds — Special REVENUE ........cc.ecveviieiiieiicie ettt 0059999999
For items-captured-as U-S—governmen or-Other U-S—government report - US” for treasury-issued-item
and-fornen-treasury-itemsU.S. Government Obligations or Other U.S. Government Obligations, repo
the abbreviation for the agency issuer captured within these categories. (Agency abbreviations are
detailed in the Purposes and Procedures Manual of the NAIC Investment Analysis Olffice in the listing
of agencies approved for these categories.)
For Non-U.S._Sovereign Jurisdiction Securities, report the country abbreviation detailed in the Annual
Statement Instructions Appendix.
For municipal-bends;—ineludeMunicipal Bonds — General Obligation and Municipal Bonds — Special
Revenue report the abbreviation for the state where the security is issued (e.g., “MO” for Missouri). For
federal issuances, report the abbreviation for the agency issuer.
Detail Eliminated To Conserve Space
Column 28 Call Date
Report the next call date. If there is no call date, leave blank.
Column 29 Call Date — Make Whole Call Provision
If the item is subject to a make whole call provision and it is not known that the issuer is expected to
invoke the provision enter “MW?”. If information is known that the issuer expects to invoke the make
whole provision, then the expected call date of the make whole call provision shall be reported in Column
28 — Call Date.
Leave blank if no make whole call provision or if the information is known that the issuer expects to
invoke the make whole provision.
Column 2930 Call Price — Detail Eliminated to Conserve Space
Column 3631 Effective Date of Maturity — Detail Eliminated to Conserve Space
Column 3432 Aggregate Deferred Interest — Detail Eliminated to Conserve Space
Column 3233 PIK Interest — Detail Eliminated to Conserve Space
Column 3334 Issuer — Detail Eliminated to Conserve Space
Column 3435 Issue — Detail Eliminated to Conserve Space
Column 3536 ISIN Identification — Detail Eliminated to Conserve Space
Column 3637 Capital Structure Code — Detail Eliminated to Conserve Space
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Column 1

Column 21

Column 29

Column 30

SCHEDULE D — PART 1 — SECTION 2

ASSET-BACKED SECURITIES OWNED DECEMBER 31 OF CURRENT YEAR

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-&Peor’s- CUSIPBureauCUSIP Global Services. For foreign securities,
use a CINS that is assigned by the Standard—& Peer’s—CUSH2- BureauCUSIP Global Services:

www.cusip.com/cusip/index.htm.

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 37.

Detail Eliminated To Conserve Space
Origination Balloon Payment %

Use only for asset-backed securities reported in the following categories:

e TFinancial Asset-Backed Securities — Not Self-Liquidating
e Non-Financial Asset-Backed Securities — Practical Expedient
e Non-Financial Asset-Backed Securities — Full Analysis

Include the percentage of balloon payment due at maturity based on the original outstanding principal
amount. For example, if the original security had principal repayment of $100 and $80 is scheduled to
be paid at maturity, the balloon payment percentage at origination is 80%. The balloon percentage shall
not be adjusted subsequent to origination regardless of principal reduction or payments in advance of
maturity that reduce the outstanding balloon. If there is no balloon payment, then update with 0%.

Detail Eliminated To Conserve Space
Current Overcollateralization Percentage
Use only for asset-backed securities reported in the following categories:

¢ Financial Asset-Backed Securities — Not Self-Liquidating
e Non-Financial Asset-Backed Securities — Full Analysis

Report the overcollateralization ratio that reflects the value of the assets backing the debt issuance in
comparison to the tranche held and all tranches senior as of the reporting date.

The ratio shall reflect the total unimpaired assets backing the debt issuance over the specific tranche held
and all the tranches senior to the held tranche. For example, if the assets / expected cash flows supporting
the debt issuance has declined to $88, and there is still $75 in issued senior debt and $15 in issued
mezzanine debt, a reporting entity holding senior tranche would report 117% (88/75) and a reporting
entity holding the mezzanine debt shall report 98% (88/90).

The eriginal-current overcollateralization ratio shall be based on supporting investment documentation
and is updated using the most recent information available.

Current Expected Payoff Date

Report the current expected pay-off date resulting from estimated cash flows and prepayment
assumptions.
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Column 31

Column 32

Column 35

Origination Overcollateralization Percentage

Use only for asset-backed securities reported in the following categories:

e  TFinancial Asset-Backed Securities — Not Self-Liquidating
e Non-Financial Asset-Backed Securities — Full Analysis

Report the overcollateralization ratio that reflects the value of the assets backing the debt issuance in
comparison to the tranche held and all tranches senior at the time of origination.

The ratio shall reflect the total unimpaired assets backing the debt issuance over the specific tranche held
and all the tranches senior to the held tranche. For example, with $100 in assets backing the debt issuance
and $75 in issued senior debt, $15 in issued mezzanine debt, and $10 in residual assets, a reporting entity
holding senior tranche would report 133% (100/75) and a reporting entity holding the mezzanine debt
shall report 111% (100/90).

The original overcollateralization ratio shall be based on supporting investment documentation.

OriginatienExpected Payoff Date at Acquisition

Report the expected pay-off date (i.e., anticipated repayment date) at the time of original acquisition.
(This field should remain unchanged for as long as the security is held._This field should reflect the
earliest held lot.)

Detail Eliminated To Conserve Space
Issuer
Issuer Definition:

The name of the legal entity that develops, registers and sells securities for the purpose of financing
its operations and may be domestic or foreign governments, corporations or investment trusts. The
issuer is legally responsible for the obligations of the issue and for reporting financial conditions,
material developments and any other operational activities as required by the regulations of their
jurisdictions.

The reporting entity is encouraged to use the following sources:

e Bloomberg
e Interactive Data Corporation (IDC)
e Thomson Reuters

o S&P/CUSIP

Detail Eliminated To Conserve Space
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Column 36 - Issue

Issue information provides detailed data as to the type of security being reported (e.g., coupon,
description of security, etc.). Below are examples of what could be provided, but additional information
should be provided as appropriate for the security.

6% Senior 2018
7% Subordinated Debenture 03/15/2022
3% NY Housing Authority Debenture 2035

The reporting entity is encouraged to use the following sources:

Bloomberg

Interactive Data Corporation (IDC)

Thomson Reuters

e S&P/CUSIP
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SCHEDULE D — PART 2 —SECTION 1

PREFERRED STOCKS OWNED DECEMBER 31 OF CURRENT YEAR

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-&Peor’s- CUSIPBureauCUSIP Global Services. For foreign securities,
use a CINS that is assigned by the Standard—& Peer’s—CUSH2- BureauCUSIP Global Services:

www.cusip.com/cusip/index.htm.

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 27.

Detail Eliminated To Conserve Space

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 for each security. The list of valid 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).

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.

EEET—— SRTEY,
NTEN S eV Tl SRR
N —— S——

Detail Eliminated To Conserve Space

Column 1 CUSIP Identification
Column 19
Column 25 Issuer

Issuer Definition:

The name of the legal entity that develops, registers and sells securities for the purpose of financing
its operations and may be domestic or foreign governments, corporations or investment trusts. The
issuer is legally responsible for the obligations of the issue and for reporting financial conditions,
material developments and any other operational activities as required by the regulations of their
jurisdictions

The reporting entity is encouraged to use the following sources:

e Bloomberg
e Interactive Data Corporation (IDC)
e Thomson Reuters
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e S&P/CUSIP

Detail Eliminated To Conserve Space

Column 26 - Issue
Issue information provides detailed data as to the type of security being reported.
The reporting entity is encouraged to use the following sources:

e Bloomberg

e Interactive Data Corporation (IDC)
e Thomson Reuters

o S&P/CUSIP

Detail Eliminated To Conserve Space
NAIC Designation Category Footnote:

Provide the total book/adjusted carrying value amount by NAIC Designation Category that represents the amount reported
in Column 76.

The sum of the amounts reported for each NAIC Designation Category in the footnote should equal the sum of Lines
4019999999 and 4029999999.
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SCHEDULE D — PART 2 — SECTION 2

COMMON STOCKS OWNED DECEMBER 31 OF CURRENT YEAR

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-&Peor’s- CUSIPBureauCUSIP Global Services. For foreign securities,
use a CINS that is assigned by the Standard—& Peer’s—CUSH2- BureauCUSIP Global Services:

www.cusip.com/cusip/index.htm.

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 24.

Detail Eliminated To Conserve Space

The name of the legal entity that develops, registers and sells securities for the purpose of financing
its operations and may be domestic or foreign governments, corporations or investment trusts. The
issuer is legally responsible for the obligations of the issue and for reporting financial conditions,
material developments and any other operational activities as required by the regulations of their

The reporting entity is encouraged to use the following sources:

Bloomberg
Interactive Data Corporation (IDC)
Thomson Reuters

S&P/CUSIP

Detail Eliminated To Conserve Space

Column 1 CUSIP Identification
Column 23 Issuer
Issuer Definition:

jurisdictions.

[ ]

[ ]

[ ]

[ ]
Column 17

NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol

For securities reported on Line 5319999999 (Mutual Funds), Line 5519999999 (Unit Investment Trusts)
and Line 5719999999 (Closed-End Funds), provide the appropriate NAIC Designation (1 through 6),
NAIC Designation Modifier (A through G) and SVO Administrative Symbol combination as assigned
by the Securities Valuation Office and published in AVS+ per the instructions in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office on the Compilation and Publication of the
SVO List of Investment Securities. A list of these funds can be found on the Securities Valuation Office
Web page (www.naic.org/svo.htm).

NAIC Designation and NAIC Designation Modifier should not be provided for securities reported on
these lines categories stated above that have not been assigned one by the Securities Valuation Office.
For all other common stock line categories, the NAIC Designation, NAIC Designation Modifier and
SVO Administrative Symbol should not be provided.

The listing of valid NAIC Designations, 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).
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The NAIC Designation, 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.

D o q
AT Bt e o =
ST bt o b ST

Detail Eliminated To Conserve Space
Column 24 - Issue
Issue information provides detailed data as to the type of security being reported.
The reporting entity is encouraged to use the following sources:

e Bloomberg

e Interactive Data Corporation (IDC)
e Thomson Reuters

o S&P/CUSIP
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SCHEDULE D — PART 3

LONG-TERM BONDS AND STOCKS ACQUIRED DURING CURRENT YEAR

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations:

U.S. Government Obligations (Exempt from RBC) ........coouiiiiiiiiiiiiiiiicecceeeeeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)........ccccooiiiiiiiiiiiiiieeeeeeee e 0029999999
Non-U.S. Sovereign JurisdiCtion SECUTTLIES .......cceruirieirieieieierie ettt ettt et e st st ebe et eseeeeneesseseeneas 0039999999
Municipal Bonds — General Obligations (Direct & Guaranteed) ............cceeeevrieciieiieriienieneeie e e eeeeeeenns 0049999999
Municipal Bonds — Special REVENUE.........c.cccviiiiriiiiieii ettt et e ae e sseesaeenaeees 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........ccccoeeviveiiiiieniiniiiiiiecieeeie e 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)........c.cccceeeerierieienieniecieeee e 0079999999
Corporate Bonds (Unaffiliated) .........ceecueeiirieriieiicieeie ettt ae e e eseenneees 0089999999
Corporate Bonds (AfFIHALE)........cccveeieiieiieiece ettt s sseesaesnaesneenseenneeees 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........cooieiiiiiiiiiii et 0109999999
Mandatory Convertible Bonds (Affiliated) .........ccoiieiieiiieee e 0119999999
Single Entity Backed Obligations (Unaffiliated)............ceeierieiiriieiieciereee e 0129999999
Single Entity Backed Obligations (Affiliated) .........cccorieirieieeee e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ..........cccocoiiiiiiiiiiniieeeee e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value..........cccceoeieriieninininieieeeeee, 0159999999

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

Bonds Issued from SEC-Registered Business Development Corps,
Closed End Funds & REITS (Affiliated) .....ccveeeveeierieiieiieie et 0179999999
Bank Loans — Issued (Unaffiliated)..........ccueeieiieriiiieeie ettt 0189999999
Bank Loans — ISSued (AffIIAtEA)........cccviieeiiieiiecie ettt et saa e e beesaeeenbeeenaeenas 0199999999
Bank Loans — Acquired (Unaffiliated) ........ccoerueriiiieiee et e 0209999999
Bank Loans — Acquired (AffIliated) ........cooueeieiieriee e e e 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ..........ccccccoenerenrnnene 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)..........cccceveiininenenee. 0239999999
Certificates of Deposit (UNaffiliated) ........c.eccveiieriiriieiicie ettt saeeae e ees 0249999999
Certificates of Deposit (AffIlIAtEd).......cccverrieriiiiieiieriee et s sre e s raesreesaeenneeees 0259999999
Other Issuer Credit Obligations (Unaffiliated) ............ccerierieriiiniiiiicieceeee e 0269999999
Other Issuer Credit Obligations (AffIHAtEd)........ccerverierieriieii ettt 0279999999
Subtotal — Issuer Credit Obligations (Unaffiliated)...........cceeeeieeiniiiniiiiiiiiiiiiiiiiiiieiieeeeee 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)........oceceeriiiiiiiiniiiiiiiiiiiiiiieecieeee, 0499999999
(Sum of Lines: 0079999999, 0099999999, 0119999999, 0139999999, 0179999999,
0199999999, 0219999999, 0239999999, 0259999999, and 0279999999)
Subtotals — Issuer Credit Obligations — Part 3..........cccooieiiiiiiiiie e 0509999997
Summary item from Part 5 for Issuer Credit ODIIZationS.........cc.eecviiieiierieerieiie e seeste e eeee e e ereesesenens 0509999998
Subtotals — Issuer Credit ODIIAtIONS ........cceeevierieiiieiierieeie ettt e st et eteebeeaesreesseeaessaesseesseesseessesssesseesenns 0509999999
Asset-Backed Securities:
Financial Asset-Backed — Self-Liquidating
Agency Residential Mortgage-Backed Securities — Guaranteed (Exempt from RBC) ..........cccc........ 1019999999
Agency Commercial Mortgage-Backed Securities — Guaranteed (Exempt from RBC)....................... 1029999999
Agency Residential Mortgage-Backed Securities —
Not/Partially Guaranteed (Not Exempt from RBC) ........cccoioiiiiiiiiiiieeeeeeee e 1039999999
Agency Commercial Mortgage-Backed Securities —
Not/Partially Guaranteed (Not Exempt from RBC) ........cccoiiiiiiiiiiiiiceee e 1049999999
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Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) ..........cccoocveeeveciiecienienieieeeen, 1059999999

Non-Agency Residential Mortgage-Backed Securities (Affiliated)........ccocevievieiieiiniineieeeeeee, 1069999999
Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) .........ccoccoeveeiinenenciiieeee, 1079999999
Non-Agency Commercial Mortgage-Backed Securities (Affiliated) ..........coooeevieiieiinieneneeeeee, 1089999999
Non-Agency — CLOs/CBOs/CDOSs (Unaffiliated) ........cceeereeieieieieriise e 1099999999
Non-Agency — CLOS/CBOS/CDOS (AffIlAted) ........eeueeeeieieieie ettt 1109999999
Other Financial Asset-Backed Securities — Self-Liquidating (Unaffiliated) ...........ccoceeeeninininnnnenenn. 1119999999
Other Financial Asset-Backed Securities — Self-Liquidating (Affiliated)........c.ccccovvvevieviiciiriienieens 1129999999
Financial Asset-Backed — Not Self-Liquidating
Equity Backed Securities (Unaffiliated)..........ceoiieiiiiiiiirieiieiieieeiesese e ens 1319999999
Equity Backed Securities (AffIHAtEd) .......cccverierierieiieciee ettt 1329999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Unaffiliated) ............ccceeveeieriennne 1339999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Affiliated)..........cccevievinienienene 1349999999
Non-Financial Asset-Backed Securities — Practical Expedient
Lease-Backed Securities — Practical Expedient (Unaffiliated)..........ccoooeiiiiiiiiiiiiiiieeeeeeieee 1519999999
Lease-Backed Securities — Practical Expedient (Affiliated)..........ccoecveiieiieniiciiiiiieceesreeeeveeeeiens 1529999999
Other Non-Financial Asset-Backed Securities — Practical Expedient (Unaffiliated) ..............cccceeuenn. 1539999999
Other Non-Financial Asset-Backed Securities — Practical Expedient (Affiliated)............ccccoevvveviennnn. 1549999999
Non-Financial Asset-Backed Securities — Full Analysis
Lease-Backed Securities — Full Analysis (Unaffiliated).........c..cccevvierieriiiiiiieiieniee e 1719999999
Lease-Backed Securities — Full Analysis (Affiliated) ........c.cccvevieriieciiiieiieceeeee e 1729999999
Other Non-Financial Asset-Backed Securities — Full Analysis (Unaffiliated).........ccocovveeiecieniennn. 1739999999
Other Non-Financial Asset-Backed Securities — Full Analysis (Affiliated)..........ccoocvevveiencienienirnnen. 1749999999
Subtotal — Asset-Backed Securities (Unaffiliated) ........oeeouerieiininiiiiiiiiiiiiiiiiiiiiiiiieeeeeen 1889999999

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

Subtotals — Asset-Backed Securities — Part 3 .........cccocoeviiiiiiiiieiieieieeete ettt 1909999997
Summary item from Part 5 for Asset-Backed SeCUIIties..........ccueviierierieriiiiieiie e 1909999998
Subtotals — AsSet-Backed SECUITLIES ......ccveiieriieriieii ettt ettt st s e e e seeteessesseenseens 1909999999
Subtotals — Issuer Credit Obligations and Asset-Backed Securities. ..........coocvevuereeerienieeriinieeiereeeeie s 2009999999

Detail Eliminated To Conserve Space

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-&Poer’s-CHUSH2 BureanCUSIP Global Services. For foreign securities,
use a CINS that is assigned by the Standard & Peer’s—CUSH BureauCUSIP Global Services:
Www.cusip.com/cusip/index.htm.

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 14.

Detail Eliminated To Conserve Space
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Column 12 — Issuer
Issuer Definition:

The name of the legal entity that develops, registers and sells securities for the purpose of financing
its operations and may be domestic or foreign governments, corporations or investment trusts. The
issuer is legally responsible for the obligations of the issue and for reporting financial conditions,
material developments and any other operational activities as required by the regulations of their
jurisdictions.

The reporting entity is encouraged to use the following sources:

e Bloomberg

e Interactive Data Corporation (IDC)
e Thomson Reuters

o S&P/CUSIP

Detail Eliminated To Conserve Space

Column 13 - Issue

Issue information provides detailed data as to the type of security being reported (e.g., coupon,
description of security, etc.). Below are examples of what could be provided, but additional information
should be provided as appropriate for the security.

6% Senior 2018
7% Subordinated Debenture 03/15/2022
3% NY Housing Authority Debenture 2035

The reporting entity is encouraged to use the following sources:

Bloomberg
e Interactive Data Corporation (IDC)

Thomson Reuters
e  S&P/CUSIP
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SCHEDULE D — PART 4

LONG-TERM BONDS AND STOCKS SOLD. REDEEMED OR OTHERWISE DISPOSED OF

DURING CURRENT YEAR

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations:

U.S. Government Obligations (Exempt from RBC) ........cociiiiiiiiiiiiieeeceeeeeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)........ccccooiiiiiiiiiiiiiiiceeeeeeee e 0029999999
Non-U.S. Sovereign JuriSdiction SECUTILIES ........ccvervierieiiierieriierii et eteeeesteereebeeeeseesteeseesesssesseesseessesens 0039999999
Municipal Bonds — General Obligations (Direct & Guaranteed) ............cceeeevriecieeiienieenienieeie e e seeeneeenns 0049999999
Municipal Bonds — Special REVENUE........cc.occviiiiriiiiieiicie ettt st sbeeaessaeseeesaeenaeees 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeeeroieiienieniieierieeeeeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)........c..ccceeeerieririenie e 0079999999
Corporate Bonds (Unaffiliated) .........c.eevueeiiriieniieiieiecie ettt ae e sneennesneeees 0089999999
Corporate Bonds (AFFIHALE)........ooeiiieieieee ettt st sae e e 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........ceoiiiiriiiiiii e 0109999999
Mandatory Convertible Bonds (Affiliated) .........ccoiieiieiiieee e 0119999999
Single Entity Backed Obligations (Unaffiliated)..........cccooiiiiiiiiieieeee e 0129999999
Single Entity Backed Obligations (Affiliated) .........cccooieieieieeee e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ..........cccocoiiiiiiiniiiiieeeeee e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ..........ccccooeerieriienieiienienieieeeeeieieens 0159999999

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

Bonds Issued from SEC-Registered Business Development Corps,
Closed End Funds & REITS (Affiliated) .....ccueeoveeierieiieieeie ettt 0179999999
Bank Loans — Issued (Unaffiliated)..........ccuieiuiieiieiiieciie ettt et seae et eeaa e 0189999999
Bank Loans — IsSued (AffIIAtEA)........cccuiieeiieiiiieiie ettt e aa e e beesaeeenbeeeaaeenas 0199999999
Bank Loans — Acquired (Unaffiliated) .........ooeeoueriiiieiet et 0209999999
Bank Loans — Acquired (AffIIAted) ......c.occviviiiieiicieciececeee ettt 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ..........ccccccoenerinrnnene 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)..........cccceveiinerinenen. 0239999999
Certificates of Deposit (UNaffiliated) ........c.eecveiierieriieiiiieeierit ettt saeeaeeneeees 0249999999
Certificates of Deposit (AffIlIAtEA) .......ccverrieriiiieiieriee ettt s sre et esaesreesae s eees 0259999999
Other Issuer Credit Obligations (Unaffiliated) ............ccervieriiriieiiiiiieieceeeeeee e e 0269999999
Other Issuer Credit Obligations (AffIHAtEd)........ccueeierierieiieie et 0279999999
Subtotal — Issuer Credit Obligations (Unaffiliated)...........cceeeeeeieniiiniiiiiiiiiiiiiiiiiiiiiieieeeee 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)........oceoeeeieiiiiiiiiiiiiiiiiiiiiiiiiiiiie 0499999999
(Sum of Lines: 0079999999, 0099999999, 0119999999, 0139999999, 0179999999,
0199999999, 0219999999, 0239999999, 0259999999, and 0279999999)
Subtotals — Issuer Credit Obligations — PArt 4............ccovevuieiieieniieniieiieie et see e e sreeseesseeseeseens 0509999997
Summary item from Part 5 for Issuer Credit ODIIZAtiONS.........ccveecviiieiieriieiieeie e seesre e eeeeeee e eseesesenens 0509999998
Subtotals — IsSuer Credit ODIIAtIONS ........cceervierveiieiieriieie e eee et et eteeteeeesteesseesaessaesseesseesseessesssesseesenns 0509999999
Asset-Backed Securities:
Financial Asset-Backed — Self-Liquidating
Agency Residential Mortgage-Backed Securities — Guaranteed (Exempt from RBC) ............ccc......... 1019999999
Agency Commercial Mortgage-Backed Securities — Guaranteed (Exempt from RBC)...................... 1029999999
Agency Residential Mortgage-Backed Securities —
Not/Partially Guaranteed (Not Exempt from RBC) ........cccoiiiiiiiiiiiiiceeeeeee e 1039999999

Agency Commercial Mortgage-Backed Securities —
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Not/Partially Guaranteed (Not Exempt from RBC) .....c..cccoiiviiiiiiiiiiiiiininnneececceene 1049999999

Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) ..........cccooeeiieiinienienciieeee, 1059999999
Non-Agency Residential Mortgage-Backed Securities (Affiliated)........ccoceveenieiieiiniineieeeeee, 1069999999
Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) ..........coccoevveiinienienieniennee, 1079999999
Non-Agency Commercial Mortgage-Backed Securities (Affiliated) ........cccoooeieieniniiniiieiiieee 1089999999
Non-Agency — CLOs/CBOs/CDOSs (Unaffiliated) ........cceeereeieieieiesiise e 1099999999
Non-Agency — CLOS/CBOS/CDOS (AffIHAted) .....c..eeveeeeieiinieie et 1109999999
Other Financial Asset-Backed Securities — Self-Liquidating (Unaffiliated) ............ccooevevvieviieieniennns 1119999999
Other Financial Asset-Backed Securities — Self-Liquidating (Affiliated)........c.ccccovvvevieviiciiniienieiens 1129999999
Financial Asset-Backed — Not Self-Liquidating
Equity Backed Securities (Unaffiliated)..........ccecvrriiieiiiiieniieieiiee e 1319999999
Equity Backed Securities (AffIHAtEd) .......ccveruierieeieiieciere ettt 1329999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Unaffiliated) ............cccccceevenienn. 1339999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Affiliated)..........coceevieiinieniennne 1349999999
Non-Financial Asset-Backed Securities — Practical Expedient
Lease-Backed Securities — Practical Expedient (Unaffiliated)..........ccccovveevieciiiiiiiiiieceeieeieeiee 1519999999
Lease-Backed Securities — Practical Expedient (Affiliated)..........coeeveviiiienienieiiiieceeeieereeeeeieens 1529999999
Other Non-Financial Asset-Backed Securities — Practical Expedient (Unaffiliated) ..........c...ccocvenenn. 1539999999
Other Non-Financial Asset-Backed Securities — Practical Expedient (Affiliated)...........ccoceevveeiennnne 1549999999
Non-Financial Asset-Backed Securities — Full Analysis
Lease-Backed Securities — Full Analysis (Unaffiliated).........c.cccovvierieriiiiicieiieneee e 1719999999
Lease-Backed Securities — Full Analysis (Affiliated) ........ccoccverieiiiecieiieiieceeeec e 1729999999
Other Non-Financial Asset-Backed Securities — Full Analysis (Unaffiliated).........ccocovveeieiieniennn. 1739999999
Other Non-Financial Asset-Backed Securities — Full Analysis (Affiliated)..........cccccvvevevenienieirenen. 1749999999
Subtotal — Asset-Backed Securities (Unaffiliated) ........oeeuesieiininiiiiiiiiiiiiiiiiiiiiiiieeeeeen 1889999999

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

Subtotals — Asset-Backed Securities — Part 4 ............ccooieiieiiieieeieieeeie ettt 1909999997
Summary item from Part 5 for Asset-Backed SeCUIIties..........cceviierierieriieiieiie e 1909999998
Subtotals — AsSet-Backed SECUIILIES ......ccveiieriieriieii ettt ettt e et e s e seeteensesseenseees 1909999999
Subtotals — Issuer Credit Obligations and Asset-Backed Securities...........ccceeverierieneeninciiiereeeeeeeene 2009999999

Detail Eliminated To Conserve Space

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-&Peor’s-CUSHPBureanCUSIP Global Services. For foreign securities,
use a CINS that is assigned by the Standard & Peer’s—CUSH BureauCUSIP Global Services:
www.cusip.com/cusip/index.htm.

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 26.

Detail Eliminated To Conserve Space
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Column 20 - Stated Contractual Maturity Date

For _common stocks and funds in scope of SSAP No. 30R fands-and SVO-Identified Bond Exchange
Traded Funds, leave blank.

For perpetual bonds, enter 01/01/9999.

Detail Eliminated To Conserve Space
Column 24 - Issuer
Issuer Definition:

The name of the legal entity that develops, registers and sells securities for the purpose of financing
its operations and may be domestic or foreign governments, corporations or investment trusts. The
issuer is legally responsible for the obligations of the issue and for reporting financial conditions,
material developments and any other operational activities as required by the regulations of their
jurisdictions.

The reporting entity is encouraged to use the following sources:

e Bloomberg
e Interactive Data Corporation (IDC)
e Thomson Reuters

e S&P/CUSIP

Detail Eliminated To Conserve Space
Column 25 - Issue

Issue information provides detailed data as to the type of security being reported (e.g., coupon,
description of security, etc.). Below are examples of what could be provided but additional information
should be provided as appropriate for the security.

6% Senior 2018
7% Subordinated Debenture 03/15/2022
3% NY Housing Authority Debenture 2035

The reporting entity is encouraged to use the following sources:

e Bloomberg
e Interactive Data Corporation (IDC)
e Thomson Reuters

e S&P/CUSIP
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SCHEDULE D — PART §

LONG-TERM BONDS AND STOCKS ACQUIRED DURING THE YEAR AND FULLY DISPOSED OF

DURING CURRENT YEAR

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations:

U.S. Government Obligations (Exempt from RBC) ........cociiiiiiiiiiiiieeeceeeeeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)........ccccooiiiiiiiiiiiiiiiceeeeeeee e 0029999999
Non-U.S. Sovereign JuriSdiction SECUTILIES ........ccvervierieiiierieriierii et eteeeesteereebeeeeseesteeseesesssesseesseessesens 0039999999
Municipal Bonds — General Obligations (Direct & Guaranteed) ............cceeeevriecieeiienieenienieeie e e seeeneeenns 0049999999
Municipal Bonds — Special REVENUE........cc.occviiiiriiiiieiicie ettt st sbeeaessaeseeesaeenaeees 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeeeroieiienieniieierieeeeeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)........c..ccceeeerieririenie e 0079999999
Corporate Bonds (Unaffiliated) .........c.eevueeiiriieniieiieiecie ettt ae e sneennesneeees 0089999999
Corporate Bonds (AFFIHALE)........ooeiiieieieee ettt st sae e e 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........ceoiiiiriiiiiii e 0109999999
Mandatory Convertible Bonds (Affiliated) .........ccoiieiieiiieee e 0119999999
Single Entity Backed Obligations (Unaffiliated)..........cccooiiiiiiiiieieeee e 0129999999
Single Entity Backed Obligations (Affiliated) .........cccooieieieieeee e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ..........cccocoiiiiiiiniiiiieeeeee e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ..........ccccooeerieriienieiienienieieeeeeieieens 0159999999

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

Bonds Issued from SEC-Registered Business Development Corps,
Closed End Funds & REITS (Affiliated) .....ccueeoveeierieiieieeie ettt 0179999999
Bank Loans — Issued (Unaffiliated)..........ccuieiuiieiieiiieciie ettt et seae et eeaa e 0189999999
Bank Loans — IsSued (AffIIAtEA)........cccuiieeiieiiiieiie ettt e aa e e beesaeeenbeeeaaeenas 0199999999
Bank Loans — Acquired (Unaffiliated) .........ooeeoueriiiieiet et 0209999999
Bank Loans — Acquired (AffIIAted) ......c.occviviiiieiicieciececeee ettt 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ..........ccccccoenerinrnnene 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)..........cccceveiinerinenen. 0239999999
Certificates of Deposit (UNaffiliated) ........c.eecveiierieriieiiiieeierit ettt saeeaeeneeees 0249999999
Certificates of Deposit (AffIlIAtEA) .......ccverrieriiiieiieriee ettt s sre et esaesreesae s eees 0259999999
Other Issuer Credit Obligations (Unaffiliated) ............ccervieriiriieiiiiiieieceeeeeee e e 0269999999
Other Issuer Credit Obligations (AffIHAtEd)........ccueeierierieiieie et 0279999999
Subtotal — Issuer Credit Obligations (Unaffiliated)...........cceeeeieiiniiiniiiiiiiiiiiiiiiiiiiiieieeeeeee 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)......ceeeeereneenininiiiiiiiieiiiniicieeiceece e 0499999999
(Sum of Lines: 0079999999, 0099999999, 0119999999, 0139999999, 0179999999,
0199999999, 0219999999, 0239999999, 0259999999, and 0279999999)
Summary item from Part 5 for Issuer Credit Obliations. ........cceeirieierieieieeese e 0509999998
Asset-Backed Securities:
Financial Asset-Backed — Self-Liquidating
Agency Residential Mortgage-Backed Securities — Guaranteed (Exempt from RBC) ..........ccccccei. 1019999999
Agency Commercial Mortgage-Backed Securities — Guaranteed (Exempt from RBC)...........ccccccue. 1029999999
Agency Residential Mortgage-Backed Securities —
Not/Partially Guaranteed (Not Exempt from RBC) ........cccoiiiiiiiiiiiiiieeeeee e 1039999999
Agency Commercial Mortgage-Backed Securities —
Not/Partially Guaranteed (Not Exempt from RBC) ........cccoioiiiiiiiiiiieeeeeeee e 1049999999
Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) ..........ccoooeveeenieieneiiniicceee 1059999999
Non-Agency Residential Mortgage-Backed Securities (Affiliated).........cooeverinenieninieeeceee 1069999999
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Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) .........ccoccvevevevivecienienienieenen, 1079999999

Non-Agency Commercial Mortgage-Backed Securities (Affiliated) ..........coooeevieiieiinienenieeeeee, 1089999999
Non-Agency — CLOs/CBOs/CDOs (Unaffiliated) ..........ccceoieierieiieiieiee e 1099999999
Non-Agency — CLOS/CBOS/CDOS (AffIAted) ........eeeeieieierieie ettt 1109999999
Other Financial Asset-Backed Securities — Self-Liquidating (Unaffiliated) .........c.ccoceeeevinincnnenenen. 1119999999
Other Financial Asset-Backed Securities — Self-Liquidating (Affiliated)..........cccoooeveneniiiinocniieeee 1129999999
Financial Asset-Backed — Not Self-Liquidating
Equity Backed Securities (Unaffiliated)..........cecieriiieiiiieiieieiieieeieseseese et 1319999999
Equity Backed Securities (AffIHAtEd) .......covveruieriiiieiieiiere ettt ens 1329999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Unaffiliated) ...........cccceveevieeiennnns 1339999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Affiliated).........ccocvevieeircnnieninnne 1349999999
Non-Financial Asset-Backed Securities — Practical Expedient
Lease-Backed Securities — Practical Expedient (Unaffiliated)..........ccoooeiiriieiiiiiiiiieieeeceieee 1519999999
Lease-Backed Securities — Practical Expedient (Affiliated)..........ccoeoerieiienieiiie e 1529999999
Other Non-Financial Asset-Backed Securities — Practical Expedient (Unaffiliated) ..........ccccccoeceennee. 1539999999
Other Non-Financial Asset-Backed Securities — Practical Expedient (Affiliated)..........cccccceevvveviennn. 1549999999
Non-Financial Asset-Backed Securities — Full Analysis
Lease-Backed Securities — Full Analysis (Unaffiliated)..........ccoereiiniiiniiineeeeeeeceeeee 1719999999
Lease-Backed Securities — Full Analysis (Affiliated) ........c.cccvevieeiieciiiiieiieceeccc e 1729999999
Other Non-Financial Asset-Backed Securities — Full Analysis (Unaffiliated).........ccccooveviiecieniennns 1739999999
Other Non-Financial Asset-Backed Securities — Full Analysis (Affiliated)........ccccocvevvieviinienienieennen. 1749999999
Subtotal — Asset-Backed Securities (Unaffiliated) ........oeeoveniiiiiiiiiiiiiiiiiiiiiiiiiiiiiiicieee 1889999999

(Sum of Lines: 1019999999, 1029999999, 1039999999, 1049999999, 1059999999,
1079999999, 1099999999, 1119999999, 1319999999, 1339999999, 1519999999,
1539999999, 1719999999, and 1739999999)
Subtotal — Asset-Backed Securities (Affiliated) ......oceeeeereninininiiiiiiieiiiiiniiciieeicecceeccn e 1899999999
(Sum of Lines: 1069999999, 1089999999, 1109999999, 1129999999, 1329999999,
1349999999, 1529999999, 1549999999, 1729999999, 1749999999)
Summary item from Part 5 for Asset-Backed SECUTTtIES .......ccueruiririeieiieieieese e 1909999998
Subtotals — Issuer Credit Obligations and Asset-Backed SeCUrities. .........ccererererirereeieieeeese e 2009999999

Detail Eliminated To Conserve Space

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-&Poer’s-CUSIHR BureauCUSIP Global Services. For foreign securities,
use a CINS that is assigned by the Standard—& Peor’s—CUSIP BureauCUSIP Global Services:

www.cusip.com/cusip/index.htm.

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 26.

Detail Eliminated To Conserve Space
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Column 24 — Issuer
Issuer Definition:

The name of the legal entity that develops, registers and sells securities for the purpose of financing
its operations and may be domestic or foreign governments, corporations or investment trusts. The
issuer is legally responsible for the obligations of the issue and for reporting financial conditions,
material developments and any other operational activities as required by the regulations of their
jurisdictions.

The reporting entity is encouraged to use the following sources:

Bloomberg

Interactive Data Corporation (IDC)

Thomson Reuters

e S&P/CUSIP

Detail Eliminated To Conserve Space
Column 25 - Issue

Issue information provides detailed data as to the type of security being reported (e.g., coupon,
description of security, etc.). Below are examples of what could be provided but additional information
should be provided as appropriate for the security.

6% Senior 2018
7% Subordinated Debenture 03/15/2022
3% NY Housing Authority Debenture 2035

The reporting entity is encouraged to use the following sources:

e Bloomberg
e Interactive Data Corporation (IDC)
e Thomson Reuters

e S&P/CUSIP
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SCHEDULE D — PART 6 - SECTION 1
VALUATION OF SHARES OF SUBSIDIARY, CONTROLLED OR AFFILIATED COMPANIES

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-&Poer’s-CHUSH2 BureanCUSIP Global Services. For foreign securities,
use a CINS that is assigned by the Standard & Peer’s—CUSHP BureauCUSIP Global Services:

WWW.cusip.com/cusip/index.htm.

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 15.
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SCHEDULE DA — PART 1

SHORT-TERM INVESTMENTS OWNED DECEMBER 31 OF CURRENT YEAR

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations

U.S. Government Obligations (Exempt from RBC)........cccooiiiiiiiiiiiiiece et 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)........c.ccooiiiiiiiiiiiiiiceeeeeeee e 0029999999
Non-U.S. Sovereign JUriSdiCtion SECULILIES .........cccveruieruierieeienietieieeteseeseesseesseesesresseesseesseensesssesseenseens 0039999999
Municipal Bonds — General Obligations (Direct and Guaranteed)..........ccoecveeverierienieerieeieiie e 0049999999
Municipal Bonds — Special REVENUE.........c.coouiiiiiiiiieie et s 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........ccccoeevivcieivienieniiiiiecieeeieeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)..........cceoerieiiniiiiniiinieeee e 0079999999
Corporate Bonds (Unaffiliated) .........c.eevueeiirieiieiieieeie ettt e snaesneeneenneees 0089999999
Corporate Bonds (AfFIHAtE).......c.eeecuieiiieeiieiieece ettt et esbe e s b e e sbeesseeenteeenseeenns 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........cooieiiiiiiiiiiiieeee e 0109999999
Mandatory Convertible Bonds (AffilIated) .........cceviirieiieiiieie et 0119999999
Single Entity Backed Obligations (Unaffiliated)............ceeierierieiiiiieiieeee e 0129999999
Single Entity Backed Obligations (Affiliated) .........ccceeriiiiieiiieriee e 0139999999

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

Closed End Funds & REITS (AffIlHated) .....coveevieiieieiieiieie ettt 0179999999
Bank Loans — Issued (Unaffiliated)..........cceeieiieriiiiiiiecieseee et 0189999999
Bank Loans — ISSued (AffIHALE).......c.eevvieiiiieiieieeie ettt e et e ae e saeenaeenaenes 0199999999
Bank Loans — Acquired (Unaffiliated) ..........ooeueriiiieiee et e 0209999999
Bank Loans — Acquired (AffIlIAted) ......c.occverierieriieiieie ettt st e ae e e saeeneeees 0219999999
Mortgages Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated)...........cccccevenenrnneee 0229999999
Mortgages Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated) .........cccccoevenenenennee. 0239999999
Other Issuer Credit Obligations (Unaffiliated) ..........cccceririeieiiinieieeee et 0269999999
Other Issuer Credit Obligations (AffIHAted)........ccueeierieiieiee e e e 0279999999

Detail Eliminated To Conserve Space
Column 6 - Book/Adjusted Carrying Value
Securities excluding SVO-1dentified fund-and mandatory convertible bonds:

This should be the amortized value or the lower of amortized value or fair value, as appropriate
(and adjusted for any other-than-temporary impairment), as of the end of the current reporting year.

Include: The original cost of acquiring the investment, including brokerage and other
related fees.
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Column 7

Column 8

Amortization of premium or accrual of discount, but not including any
accrued interest or dividends paid thereon.

Amortization of deferred origination and commitment fees.

Deduct: A direct write-down for a decline in the fair value that is other-than-
temporary.
Exclude: All other costs, including internal costs or costs paid to an affiliated reporting

entity related to origination, purchase or commitment to purchase, are
charged to expense when incurred. Cost should also be reduced by payments
attributed to the recovery of cost.

Accrued interest or dividends.

Mandatory Convertible Bonds:

The amount should be the lower of amortized cost or fair value during the period prior to conversion.

The amount reported in this column should equal:

Actual Cost

plus Unrealized Valuation Increase/(Decrease) Total in Book/Adjusted Carrying Value
plus Current Year’s (Amortization)/Accretion

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

plus Total Foreign Exchange Change in Book/Adjusted Carrying Value

plus Changes due to acquisitions or disposals.

Unrealized Valuation Increase/(Decrease)

The total unrealized valuation increase/(decrease) for a specific security will be the change in
Book/Adjusted Carrying Value that is due to carrying or having carried (in the previous year) the security
at Fair Value.

These amounts are to be reported as unrealized capital gains (losses) in the Exhibit of Capital
Gains (Losses) and in the Capital and Surplus Account.

Current Year’s (Amortization)/Accretion

This amount should equal the current reporting year’s amortization of premium or accrual of discount
(regardless of whether the security is currently carried at Amortized Cost). The accrual of discount
amounts in this column are to be reported as increases to investment income in the Exhibit of Net
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Investment Income, while the amortization of premium amounts are to be reported as decreases to
investment income.

Detail Eliminated To Conserve Space

Column 12 Actual Cost

Include: Cost of acquiring the issue, including brokers’ commission and incidental
expenses of effecting delivery.

Exclude: Accrued interest.
For a bond received as a property dividend or capital contribution, enter the initial recognized value. See
SSAP No. 26R—Bonds for guidance.

Column 13 Interest Income Due and Accrued December 31 of Current Year
Report interest income earned and legally due to be paid to the reporting entity as of the reporting date
(interest due) plus interest income earned as of the reporting date but not legally due to be paid to the
reporting entity until subsequent to the reporting date (interest accrued). Refer to SSAP No. 34—
Investment Income Due and Accrued. The amount reported in this column should be the collectible
amount of the interest income due and accrued regardless of admitted/nonadmitted determination.
Items probable of collection, but nonadmitted pursuant to SSAP No. 34, shall be captured in this
reporting column, with the nonadmittance shown in column 2 of the balance sheet and detailed in the
notes to the financial statements.

Detail Eliminated To Conserve Space

Column 18 Interest — Amount Received During Year

Include: The proportionate share of investment income directly related to the securities
reported in this schedule.

Report amounts net of foreign withholding tax.

Column 19 Paid for Accrued Interest
The amount of accrued interest acquired by the reporting entity in the purchase of short-term investments
owned at year-end.

Detail Eliminated To Conserve Space
Column 22 NAIC Designation Category

Provide the appropriate combination of NAIC Designation Equivalent (1 through 6) and NAIC
Designation Modifier Equivalent (A through G) (see table below) for each security shown.

The NAIC Designation and NAIC Designation Modifier Equivalent should not be provided for the
following lines:
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The NAIC Designation Category will be two sub-columns in the data table.

S ———— S —

NAIC Desicnation Modifier Equival ol 2op
NAIC Designation Equivalent:
For the NAIC Designation Equivalent, use the NAIC designation that would have been used for the
investment had it been reported on Schedule D, Part 1 if available. If no NAIC Designation is
available, the reporting entity should use a NAIC Designation Equivalent most closely resembles
their credit risk the investment.

NAIC Designation Modifier Equivalent:

Bonds (Lines 0019999999 through 19699999990509999999)

Detail Eliminated To Conserve Space

NAIC Designation Category Equivalent Footnote:

Provide the total book/adjusted carrying value amount by NAIC Designation Category Equivalent that represents the
amount reported in Column 76.

The sum of the amounts reported for each NAIC Designation Category Equivalent in the footnote should equal Line
0509999999.
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SCHEDULE DL — PART 1

SECURITIES LENDING COLLATERAL ASSETS
Reinvested Collateral Assets Owned December 31 Current Year
(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) ........cociiiiiiiiiiieeeeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)..........cccoevviviiiiieniiiiiiiecieeceee e 0029999999
Non-U.S. Sovereign JUriSdiction SECULTLIES .........cceeruieiiierieeieetierteeie et e st ee st et seeeeeseee st eseeeeeeneesseeeeens 0039999999
Municipal Bonds — General Obligations (Direct & Guaranteed) ............ceevervrerirecieriienieneee e eee e 0049999999
Municipal Bonds — SPecial REVENUE.........c.ccviiiiiiiiiieii ettt ettt v ettt aeeaeseeesaeenneees 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeeereienienieniniiieieeecee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)........c..ccceevverierieviicieiieceeeee e 0079999999
Corporate Bonds (Unaffiliated) .........c.ooouieiiiiiieiee ettt s 0089999999
Corporate Bonds (AfFIHALE)......c.cccviviiiieiieieiie sttt te e e e e s aeesteeaessaessaeseenseeens 0099999999
Mandatory Convertible Bonds (Unaffiliated)............cooiiiriiiiiiieeeeeee e 0109999999
Mandatory Convertible Bonds (Affiliated) .........cceriiriieriieiieie et 0119999999
Single Entity Backed Obligations (Unaffiliated)..........cccoiiiiiiiiniiieeeeeeee e 0129999999
Single Entity Backed Obligations (Affiliated) .........cccoeoiiiiiieiieit e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ...........cccoevveiieiieciiiiecieeceee e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ..........ccccoooerieiiiiiiiiniiiieceeeceee 0159999999
Bonds Issued from SEC-Registered Business Development Corps,

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

Closed End Funds & REITS (Affiliated) .....ccveevieiieieiieiicie ettt 0179999999
Bank Loans — Issued (Unaffiliated)..........ccueeiiiieiiiiiiieciie ettt e et e e 0189999999
Bank Loans — ISSUed (AFFIHALE).......c.eeiveeieeiieiieie ettt e e e ene e eee 0199999999
Bank Loans — Acquired (Unaffiliated) .........cceeoviiiiiiiiiiiieieceeeeeee ettt 0209999999
Bank Loans — Acquired (AffIliated) ........oocveeierierieieeie ettt 0219999999
Mortgages Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated)..........c.ccccevenenennene 0229999999
Mortgages Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated) .........ccccceoeeveneenrne 0239999999
Certificates of Deposit (UNaffiliated) ........cceecverierieriieiiiieeierit ettt ae e ees 0249999999
Certificates of Deposit (AffIAtEA).......ccveriieriiiiiiieceee ettt e seeesaeenne e 0259999999
Other Issuer Credit Obligations (Unaffiliated) ...........cccerierieniiiiiieiieeeeeeeee e e 0269999999
Other Issuer Credit Obligations (AffIlALEd).........coeruiriiieieie et 0279999999
Total — Issuer Credit Obligations (Unaffiliated)...........oeeeieiiiniiiiiiiiiiiiiiiiiieiieieieee 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).........ceeeriririiniiiiiiiiiiiiieiiieicsss e 0499999999

(Sum_of Lines: 0079999999, 0099999999, 0119999999, 0139999999, 0179999999,

0199999999, 0219999999, 0239999999, 0259999999, and 0279999999)
Total — Total Issuer Credit ObIIGAtIONS ........c.eeruieiiieiieiieeie ettt et e e see e ees 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) ...........cccc........ 1019999999
Agency Commercial Mortgage-Backed Securities — Guaranteed (Exempt from RBC)..........cccccoc... 1029999999
Agency Residential Mortgage-Backed Securities — Not/Partially Guaranteed (Not Exempt from RBC) ... 1039999999
Agency Commercial Mortgage-Backed Securities — Not/Partially Guaranteed (Not Exempt from RBC).. 1049999999

Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) ..........ccoooeverenieieneicniicieee 1059999999
Non-Agency Residential Mortgage-Backed Securities (Affiliated)........ccccceveerieiieiiniiieeeeeee, 1069999999
Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) .........ccceevveveievienienieiiieiennnens 1079999999
Non-Agency Commercial Mortgage-Backed Securities (Affiliated) ..........cooceeveeiieiiinienieeieeeeee, 1089999999
Non-Agency — CLOs/CBOs/CDOs (Unaffiliated) .........ccceeverierieiieieiiesiere et 1099999999
Non-Agency — CLOS/CBOS/CDOS (AffIHAtEd) ... .cveruerierieriieeieieieie et 1109999999
Other Financial Asset-Backed Securities — Self-Liquidating (Unaffiliated) ............ccooceevireininniennn. 1119999999
Other Financial Asset-Backed Securities — Self-Liquidating (Affiliated)........c.ccccovvvevieniecincienieenns 1129999999
Subtotals — Financial Asset-Backed Securities — Self-Liquidating ............cccoeeereeiinenenienceeee 1209999999
Financial Asset-Backed Securities — Not Self-Liquidating
Equity Backed Securities (Unaffiliated)..........coooeeeeieiieieieie e 1319999999
Equity Backed Securities (AffIHAted) .......cocverierieriieiiecieie ettt 1329999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Unaffiliated) ............ccceeveveeiennns 1339999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Affiliated)..........cocoevievininniennne. 1349999999
Subtotals — Financial Asset-Backed Securities — Not Self-Liquidating ..........c.ccccovvveveenievieiveneenneenn, 1409999999
Non-Financial Asset-Backed Securities — Practical Expedient
Lease-Backed Securities — Practical Expedient (Unaffiliated)..........ccooovereeiieciicienienieceeeeee 1519999999
Lease-Backed Securities — Practical Expedient (Affiliated)..........ccceevviiviiiienieriiciiceeeeeeeeeeeen 1529999999
Other Non-Financial Asset-Backed Securities — Practical Expedient (Unaffiliated) ............ccccoeceeneee. 1539999999
Other Non-Financial Asset-Backed Securities — Practical Expedient (Affiliated)..........cccccvevveeiennnne 1549999999
Subtotals - Non-Financial Asset-Backed Securities — Practical Expedient..........ccccoeoceviiienvennennne 1609999999
Non-Financial Asset-Backed Securities — Full Analysis
Lease-Backed Securities — Full Analysis (Unaffiliated)..........ccocoeoeiiiiiiniiiiieeeee e 1719999999
Lease-Backed Securities — Full Analysis (Affiliated) ........cccocerierieiinieiiecieceee e 1729999999
Other Non-Financial Asset-Backed Securities — Full Analysis (Unaffiliated).........cccccovvveviiecieniennne 1739999999
Other Non-Financial Asset-Backed Securities — Full Analysis (Affiliated)..........ccocovoveniiiininnienne. 1749999999
Subtotals - Non-Financial Asset-Backed Securities — Full Analysis.........ccceeeereieriienienieieeieseeene, 1809999999
Total — Asset-Backed Securities (Unaffiliated).........ccoooeerieiiniiiiiiiiiiiiiiiiiiiisiieieceiesee 1889999999

(Sum of Lines: 1019999999, 1029999999, 1039999999, 1049999999, 1059999999,
1079999999, 1099999999, 1119999999, 1319999999, 1339999999, 1519999999,
1539999999, 1719999999, and 1739999999)
Total — Asset-Backed SecuritieS (AffIIAtEA)......iiiiiiiieiiieiiieieeiiiieeeeeeeieieeeeeieeeseeeeeeeeneeeeenseeeeenneeeenneeeens 1899999999
(Sum of Lines: 1069999999, 1089999999, 1109999999, 1129999999, 1329999999,
1349999999, 1529999999, 1549999999, 1729999999, 1749999999)
Total — ASSEt-BaACKEA SECUITLIES ......viiiiiiieiieiieieee ettt e e e e ettt e e e e e et e e e e e e sessenaasreeeeessennraeeeeessanns 1909999999

Total — Long-Term Bonds (Issuer Credit Obligations and Asset-Backed Securities) .........c.cccoceveereennnne 2009999999

Detail Eliminated To Conserve Space
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Column 1

Column 5

Column 6

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-&Peer’s-CUSHP BureanCUSIP Global Services. For foreign securities,
use a CINS that is assigned by the Standard & Peer’s—CUSHP BureauCUSIP Global Services:
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 12).

Detail Eliminated To Conserve Space

Fair Value

The value reported for this column should be determined in a manner consistent with the fair value
column instructions of other schedules for the lines shown below:

Lines 0019999999 through 0509999999 ...... Schedule D, Part 1, Section 1, Column 7
Lines 1019999999 through 1909999999 ...... Schedule D, Part 1, Section 2, Column 7
Lines 4019999999 through 4509999999 ...... Schedule D, Part 2, Section 1, Column 98
Lines 5019999999 through 5989999999 ...... Schedule D, Part 2, Section 2, Column 7

Line 92099999909 .......coovvvoiiiiiiiiiiieieieeeee Schedule A, Part 1, Column 10
Line 9309999999 .......ccoeviecierierieeereee e FV of the underlying collateral Schedule B, Part 1
Line 94099999909 .......cooovvriiiiiiiiiiiieeieeeee Schedule BA, Part 1, Column 11

For those lines where the same type of investment is reported on other schedules but do not have a fair
value column, report the amount consistent with instructions for the following:

Line 95099999909 .......cooovviiiiiiiiiiiiieeeeeeee Report B/ACV, Schedule DA, Part 1, Column 6
Line 9609999999 ........oooveoveeieiieeeeee e Report Balance, Schedule E Part 1, Column 6
Line 9709999999 ........oovivoiiiiiiieeeeee e Report B/ACV, Schedule E Part 2, Column 7

Book/Adjusted Carrying Value

The value 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 ...... Schedule D, Part 1, Section 1, Column 8
Lines 1019999999 through 1909999999 ...... Schedule D, Part 1, Section 2, Column 8

Lines 4019999999 through 4509999999 ...... Schedule D, Part 2, Section 1, Column 76
Lines 5019999999 through 5989999999 ...... Schedule D, Part 2, Section 2, Column 5

Line 9209999999 .......ovevioeeeeeeeeeeeeeeeeee Schedule A, Part 1, Column 9

Line 9309999999 ........ovvivoiiiiiiiiieee e Schedule B, Part 1, Column 8

Line 9409999999 ........oeeeeoeeeieeeeeeeeeeeeen Schedule BA, Part 1, Column 12

Line 9509999999 .......oovviveveiieiieeeeeeeeen Schedule DA, Part 1, Column 6

Line 96099999909 .......cooovvviiiiiiiiiiiieeeeeeee Report Balance, Schedule E, Part 1, Column 6
Line 9709999999 .......oovvvveeeiiiieeeeee e Schedule E, Part 2, Column 7
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SCHEDULE DL — PART 2

SECURITIES LENDING COLLATERAL ASSETS
Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Asset page (Line 9 for Separate Accounts))

Detail Eliminated To Conserve Space

Category Line Number

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

U.S. Government Obligations (Exempt from RBC) ........cociiiiiiiiiiieeeeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)..........cccoevviviiiiieniiiiiiiecieeceee e 0029999999
Non-U.S. Sovereign JUriSdiction SECULTLIES .........cceeruieiiierieeieetierteeie et e st ee st et seeeeeseee st eseeeeeeneesseeeeens 0039999999
Municipal Bonds — General Obligations (Direct & Guaranteed) ............ceevervrerirecieriienieneee e eee e 0049999999
Municipal Bonds — SPecial REVENUE.........c.ccviiiiiiiiiieii ettt ettt v ettt aeeaeseeesaeenneees 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeeereienienieniniiieieeecee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)........c..ccceevverierieviicieiieceeeee e 0079999999
Corporate Bonds (Unaffiliated) .........c.ooouieiiiiiieiee ettt s 0089999999
Corporate Bonds (AfFIHALE)......c.cccviviiiieiieieiie sttt te e e e e s aeesteeaessaessaeseenseeens 0099999999
Mandatory Convertible Bonds (Unaffiliated)............cooiiiriiiiiiieeeeeee e 0109999999
Mandatory Convertible Bonds (Affiliated) .........cceriiriieriieiieie et 0119999999
Single Entity Backed Obligations (Unaffiliated)..........cccoiiiiiiiiniiieeeeeeee e 0129999999
Single Entity Backed Obligations (Affiliated) .........cccoeoiiiiiieiieit e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ...........cccoevveiieiieciiiiecieeceee e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ..........ccccoooerieiiiiiiiiniiiieceeeceee 0159999999
Bonds Issued from SEC-Registered Business Development Corps,

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

Closed End Funds & REITS (Affiliated) .....ccveevieiieieiieiicie ettt 0179999999
Bank Loans — Issued (Unaffiliated)..........ccueeiiiieiiiiiiieciie ettt e et e e 0189999999
Bank Loans — ISSUed (AFFIHALE).......c.eeiveeieeiieiieie ettt e e e ene e eee 0199999999
Bank Loans — Acquired (Unaffiliated) .........cceeoviiiiiiiiiiiieieceeeeeee ettt 0209999999
Bank Loans — Acquired (AffIliated) ........oocveeierierieieeie ettt 0219999999
Mortgages Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated)..........c.ccccevenenennene 0229999999
Mortgages Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated) .........ccccceoeeveneenrne 0239999999
Certificates of Deposit (UNaffiliated) ........cceecverierieriieiiiieeierit ettt ae e ees 0249999999
Certificates of Deposit (AffIAtEA).......ccveriieriiiiiiieceee ettt e seeesaeenne e 0259999999
Other Issuer Credit Obligations (Unaffiliated) ...........cccerierieniiiiiieiieeeeeeeee e e 0269999999
Other Issuer Credit Obligations (AffIlALEd).........coeruiriiieieie et 0279999999
Total — Issuer Credit Obligations (Unaffiliated).........c.cceeeiiiiiiniiiiiiiiiiiiiiiiesesieeeeese 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).........cceceriiiiiiiiiiiiiiiiiiiiieesccsee 0499999999

(Sum of Lines: 0079999999, 0099999999, 0119999999, 0139999999, 0179999999,
0199999999, 0219999999, 0239999999, 0259999999, and 0279999999)
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Total — Total Issuer Credit ObIIGAtIONS ........cvevvieriieiieeieeiereerie ettt ete e et e beesesaesnaeseeenseeneesees 0509999999

Asset-Backed Securities (Schedule D, Part 1, Section 2):
Financial Asset-Backed Securities — Self-Liquidating
Agency Residential Mortgage-Backed Securities — Guaranteed (Exempt from RBC) ...........c..cc........ 1019999999
Agency Commercial Mortgage-Backed Securities — Guaranteed (Exempt from RBC)...........cccccoeue. 1029999999
Agency Residential Mortgage-Backed Securities — Not/Partially Guaranteed (Not Exempt from RBC) ... 1039999999
Agency Commercial Mortgage-Backed Securities — Not/Partially Guaranteed (Not Exempt from RBC).. 1049999999

Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) .........ccccoveveivieniinienieiieieeene 1059999999
Non-Agency Residential Mortgage-Backed Securities (Affiliated)........ccccceveenieiieiinineeeeeee, 1069999999
Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) ..........cocoovevvenenieniiiinincncnnn. 1079999999
Non-Agency Commercial Mortgage-Backed Securities (Affiliated) .........cccoerenininoiiininicieee 1089999999
Non-Agency — CLOs/CBOs/CDOs (Unaffiliated) ..........cceeverierieiieeierieeee e 1099999999
Non-Agency — CLOS/CBOS/CDOS (Affiliated)........ccvervieiieiieiieriieieeieeie et see e enne s 1109999999
Other Financial Asset-Backed Securities — Self-Liquidating (Unaffiliated) ............ccooceevieiininniennnee 1119999999
Other Financial Asset-Backed Securities — Self-Liquidating (Affiliated)........cccoccevevevienieciniiiniens 1129999999
Subtotals — Financial Asset-Backed Securities — Self-Liquidating ...........ccceoveveienenieneienceieieenee. 1209999999
Financial Asset-Backed Securities — Not Self-Liquidating
Equity Backed Securities (Unaffiliated)..........ccveovieiieienieiieieciecieseee ettt 1319999999
Equity Backed Securities (AffIHAted) ........ceeriereiiiie e 1329999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Unaffiliated) ............ccccevevveniennnns 1339999999
Other Financial Asset-Backed Securities — Not Self-Liquidating (Affiliated).........ccccooevoeeoiniinenennnne 1349999999
Subtotals — Financial Asset-Backed Securities — Not Self-Liquidating ..........ccccccevevevienievercieneennnne, 1409999999
Non-Financial Asset-Backed Securities — Practical Expedient
Lease-Backed Securities — Practical Expedient (Unaffiliated)..........ccoooeeiieiiiiinenieieceeeecee 1519999999
Lease-Backed Securities — Practical Expedient (Affiliated)..........cccvvevirierienieiiiieeieceeeeeeeeeen 1529999999
Other Non-Financial Asset-Backed Securities — Practical Expedient (Unaffiliated) ............ccccoeceeneee. 1539999999
Other Non-Financial Asset-Backed Securities — Practical Expedient (Affiliated)...........cccccveevvriennne 1549999999
Subtotals - Non-Financial Asset-Backed Securities — Practical Expedient..........ccccoeeveevivienieenieennnnne. 1609999999
Non-Financial Asset-Backed Securities — Full Analysis
Lease-Backed Securities — Full Analysis (Unaffiliated).........c.cccevieviieciiniiiienieneee e 1719999999
Lease-Backed Securities — Full Analysis (Affiliated) .........coocorieiiiiirieeeee e 1729999999
Other Non-Financial Asset-Backed Securities — Full Analysis (Unaffiliated).........cccccovveeiecienienn. 1739999999
Other Non-Financial Asset-Backed Securities — Full Analysis (Affiliated).........ccccoooevoeninoniiienennn. 1749999999
Subtotals - Non-Financial Asset-Backed Securities — Full Analysis.........ccceeevreierieneenienieeieseeene 1809999999
Total — Asset-Backed Securities (Unaffiliated).........oecoeeiiiiiiiiiiiiiiiiiiiiiiiiiiiiieiieieie 1889999999

(Sum of Lines: 1019999999, 1029999999, 1039999999, 1049999999, 1059999999,
1079999999, 1099999999, 1119999999, 1319999999, 1339999999, 1519999999,
1539999999, 1719999999, and 1739999999)
Total — Asset-Backed SecuritieS (AFfIlIAtEA)......ocoiuiiiieiiieiiiiieiiiiieeeeeeeeeieeeeeeeseeeeeeeenreeeeeeseeeeenneeeenseeeens 1899999999
(Sum of Lines: 1069999999, 1089999999, 1109999999, 1129999999, 1329999999,
1349999999, 1529999999, 1549999999, 1729999999, 1749999999)
Total — ASSEt-BaACKEA SECUITLIES ......viiiiiiiieeiiiieee ettt ettt e e e e e et e e e e e e e e saaa et e e e s e sseaaasreeeeesssnsraseeeessanes 1909999999

Total — Long-Term Bonds (Issuer Credit Obligations and Asset-Backed Securities) ...........cccceceverencnene 2009999999

Detail Eliminated To Conserve Space
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Column 1

Column 5

Column 6

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-&Peer’s-CUSHP BureanCUSIP Global Services. For foreign securities,
use a CINS that is assigned by the Standard & Peer’s—CUSH2 BureauCUSIP Global Services:
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).

Detail Eliminated To Conserve Space

Fair Value

The value reported for this column should be same for the security as reported in other schedules for the
lines shown below:

Lines 0019999999 through 0509999999 ...... Schedule D, Part 1, Section 1, Column 7
Lines 1019999999 through 1909999999 ...... Schedule D, Part 1, Section 2, Column 7
Lines 4019999999 through 4509999999 ...... Schedule D, Part 2, Section 1, Column 98
Lines 5019999999 through 5989999999 ...... Schedule D, Part 2, Section 2, Column 7

Line 9209999999 .......ovevieeeeeeeeeeeeeeeeee Schedule A, Part 1, Column 10
Line 9309999999 .......ccoeviecrivieiierieeieeeee FV of the underlying collateral Schedule B, Part 1
Line 94099999909 .......cooovvoiiiiiiiiiiiieeieeeee Schedule BA, Part 1, Column 11

For those lines where the same investment is reported on other schedules but do not have a fair value
column, report the amount in these columns in the other schedules for the lines shown below:

Line 95099999909 .......cooovviiiiiiiiiiiieeeeeeee Report B/ACV, Schedule DA, Part 1, Column 6
Line 9609999999 ........oovvvveeviiiiiieeeeeeeene Report Balance, Schedule E, Part 1, Column 6
Line 9709999999 ........oovivoieiiiiieieee e Report B/ACYV, Schedule E, Part 2, Column 7

Book/Adjusted Carrying Value

The value reported for this column should be same for the security as reported in other schedules for the
lines shown below:

Lines 0019999999 through 0509999999 ...... Schedule D, Part 1, Section 1, Column 8
Lines 1019999999 through 1909999999 ...... Schedule D, Part 1, Section 2, Column 8

Lines 4019999999 through 4509999999 ...... Schedule D, Part 2, Section 1, Column 76
Lines 5019999999 through 5989999999 ...... Schedule D, Part 2, Section 2, Column 5

Line 9209999999 ........ovvvveieiiiieieeeeeeeenn Schedule A, Part 1, Column 9

Line 9309999999 ........ovviveiiiiiieeeee e Schedule B, Part 1, Column 8

Line 9409999999 .......ooveeeeveeeeieeeeeeeeeeenn Schedule BA, Part 1, Column 12

Line 9509999999 ........ooiiveiiiiiiieieeee e Schedule DA, Part 1, Column 6

Line 96099999909 .......ccoovimiiiiiiiiiiieeeee e Report Balance, Schedule E, Part 1, Column 6
Line 9709999999 ........oovvvoeeeiiieieeeeeeeenn Schedule E, Part 2, Column 7

Detail Eliminated To Conserve Space

© 2025 National Association of Insurance Commissioners 38 2024-13BWG_Modified.docx



Column 10

Fair Value Hierarchy Level and Method Used to Obtain Fair Value Code

Report the fair value level that represents the inputs used to determine fair value. Whenever possible,
the reported fair value shall reflect level 1, followed by level 2, and then level 3. In all situations fair
value shall be determined in accordance with SSAP No. 100R—Fair Value. Wheneverpeossible-fairvalae

The following is a listing of valid fair value level indicators to show the fair value hierarchy level.

“1” for Level 1
“2” for Level 2
“3” for Level 3

The following is a listing of the valid method indicators to show the method used by the reporting entity
to determine the Rate Used to Obtain Fair Value.

“a” for securities where the rate is determined by a pricing service.
“b” for securities where the rate is determined by a stock exchange.

“c” for securities where the rate is determined by a broker or custodian. The reporting entity should
obtain and maintain the pricing policy for any broker or custodian used as a pricing source. In
addition, the broker must either be approved by the reporting entity as a counterparty for buying
and selling securities or be an underwriter of the security being valued.

“d” for securities where the rate is determined by the reporting entity_or a third part contracted by
the reporting entity. The reporting entity is required to maintain a record of the pricing
methodology used.

“e” for securities where the rate is determined by the unit price published in the NAIC Valuation of
Securities.
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SCHEDULE E — PART 2 — CASH EQUIVALENTS

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations:

U.S. Government Obligations (Exempt from RBC)........cccccvviiieiiiiiiiiiiiecccecceeeeeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC).........cccoeiiiiiiiiiiiieeeee e 0029999999
Non-U.S. Sovereign JUriSdiCtion SECULILIES .........ccveruieriierieeientietieieetesteseesseesseeseesresseesseesseansesssesseensenns 0039999999
Municipal Bonds — General Obligations (Direct & Guaranteed) ...........ccceeeeereerierereneieeieieeese e 0049999999
Municipal Bonds — Special REVENUE.........c.eccueiieriiiiieiecie ettt s eee e sse e ses 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........ccccoeevivciiiiienieniiiiiiecieeeieeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated).........cccoerieieeririeniiieeeeee 0079999999
Corporate Bonds (Unaffiliated) .........ceecuieiiiiiiiieiieiecie ettt steesreebeeaeesaessaesesneeses 0089999999
Corporate Bonds (AfFIHAtE).......c.eeeiuieiiieeiiecieeee ettt ae e st esbeesbeesaneentaeenseeennes 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........ccocouerierieriiioiiciecieeeeee et e 0109999999
Mandatory Convertible Bonds (Affiliated) ..........cooriiiiiiiieeeee e 0119999999
Single Entity Backed Obligations (Unaffiliated)............ceeierieiieiiieiieeee e 0129999999
Single Entity Backed Obligations (Affiliated) .........ccoieeiiieiiiiiiierieciceeeeeeeee et 0139999999

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

Closed End Funds & REITS (Affiliated) .......ccoverierierieeeieieeeieieee et 0179999999
Bank Loans — Issued (Unaffiliated)..........cceeieiieriieiiiiieiieseerie ettt saeeae e eee 0189999999
Bank Loans — Issued (AffIHATE).......c.ccovieiieieiiieieeie ettt e eane e 0199999999
Bank Loans — Acquired (Unaffiliated) .........cceeouerierieniei ettt 0209999999
Bank Loans — Acquired (AffIlIAted) ......c.occverieiiiriieiieie ettt st sreesne e ees 0219999999
Mortgages Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated).............cccocereennene. 0229999999
Mortgages Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated) ...........ccceevveviircirnnnne 0239999999
Other Issuer Credit Obligations (Unaffiliated) ...........ccceririeiriiinieieeee e 0269999999
Other Issuer Credit Obligations (AffIHAtEd)........ccuerierierieiieie e 0279999999
Total — Issuer Credit Obligations (Unaffiliated)............eoeeiieriiiiiieeeee e 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 (AffIliated)..........ccvvieiierieriiee e 0499999999
(Sum of Lines: 0079999999, 0099999999, 0119999999, 0139999999, 0179999999,
0199999999, 0219999999, 0239999999, 0279999999)

Total — Total Issuer Credit ObIIGAtIONS .......cc.eeiuiiiiiiieie ettt ettt et esee e eee 0509999999
SWEEP ACCOUNES. .....eieieetietiett et et et e et e s tee et e bt e et eaeeeaeeeaee st enteemteemeeesee s eeseemseemseemeeeaeeeaee st anseenseeneesseanseenseensesneennean 8109999999
Exempt Money Market Mutual Funds — as Identified by SVO .......coiiiiiiiiiiieeee e 8209999999
All Other Money Market MUtual FUNAS ........coooiiiiii ettt 8309999999
Qualified Cash Pools Under SSAP NO. 2R.....ccoiiiiiiieiieieciecieeete ettt sttt ettt teebeesbeetsesta e seessesnnesreeseenseenns 8409999999
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Other Cash Equivalents (Unaffiliated)..........c.eecueeieriiiiiiee ettt ettt ae e s esneenne e 8499999999

Other Cash Equivalents (AfFIHAtEd) ........cooiiiiiei ettt ettt et st ne e e e e 8509999999

Total Cash Equivalents (UNaffiliated) .........ccvecuieiiiiiiiieiecie ettt ettt te b essesbaesseessesnaessaesseenseenns 8589999999
(Sum of Lines: 0489999999, 8109999999, 8209999999, 8309999999, 8409999999, and 8499999999)

Total Cash Equivalents (AffIlIAtEd) .........ccuerieriieiieiieieieeeee ettt et eea e s e st e sseenaesneesseeseenneenne 8599999999
(Sum of Lines: 0499999999:-8169999999_8269999999_8309999999_ and 8509999999)

Total Cash EQUIVALEIES .....c..ocueeiiieiieiecie ettt ettt ettt et e b et e e taesaeesteebeesaeeseeeseesseesseessasssenssesseessesssesssesseesseensennns 8609999999

Detail Eliminated To Conserve Space

Column 3 - Restricted Asset Code

Enter “%” in this column for all investments except qualifying cash pooling structures per SSAP No. 2R
and money market mutual funds which have been reported on this schedule for more than one
consecutive quarter.

If a cash equivalent is not under the exclusive control of the company as shown in the General
Interrogatories, it is to be identified by placing one of the codes identified in the Investment Schedules
General Instructions in this column.

If the “%” code is used, the “%” code should appear first, immediately followed by the appropriate code
for not being under the exclusive control of the company (identified in the Investment Schedules
General Instructions).

Detail Eliminated To Conserve Space

Column 11 - NAIC Designation Category

Provide the appropriate combination of NAIC Designation Equivalent (1 through 6) and NAIC
Designation Modifier Equivalent (A through G) (see table below) for each security shown.

The NAIC Designation and NAIC Designation Modifier Equivalent should not be provided for the
following lines:

e Sweep Accounts Line 8109999999
e  Exempt Money Market Mutual Funds — as Identified by the SVO Line 8209999999
e  All Other Money Market Mutual Funds Line 8309999999
e Qualified Cash Pools Under SSAP No. 2 Line 8409999999
e  Other Cash Equivalents Line 8509999999
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SCHEDULE D — PART 1A

QUALITY AND MATURITY DISTRIBUTION OF ALL BONDS OWNED DECEMBER 31
BY MAJOR TYPE AND NAIC DESIGNATION

The schedule summarizes the aggregate book/adjusted carrying value of all bond holdings, including those in Schedule DA
and Schedule E, Part 2 by quality, designation, maturity and bond categories. Include short-term and cash equivalent bonds in
the category that most closely resembles their credit risk.

Note: Prior Year Columns 9 and 10 will not be available until 2026 reporting.

Detail Eliminated To Conserve Space

b. (1)  Asset-backed securities (these-seeurities—are-considered-loan-backed seeurities—and-subject to the
guidance in SSAP No. 43—Asset-Backed Securities) should be distributed based on the anticipated
future prepayment cash flows used to value the security.

(i)  Other bonds with optional prepayment provisions should be distributed based on the expected future
prepayments used to value the security.

(iii)) SVO-Identified Bond Exchange Traded Funds (as described in the Investment Schedules General
Instructions) should be reported in Column 6, “No Maturity Date” in Sections 9-14 and 15 “SVO-
Identified Funds.” Only funds reported in Sections 9-14 and 15 would be reported in Column 6.

Detail Eliminated To Conserve Space

There are 54-55 sections to this schedule: Sections 1 through 56-51 for each of the 50-51 bond categories, Section 5452 for
total bonds current year, Section 52-53 for total bonds prior year, Section 53-54 for total bonds publicly traded and Section 54
55 for total bonds privately placed. The 56-51 bond categories combine corresponding subtotals from Schedule D, Part 1,
Sections 1 and 2; Schedule DA, Part 1; and Schedule E, Part 2 as follows, and for each of those 56-51 bond categories, the total
line for Column 7 of each section should equal the sum of the subtotal lines shown below:

Detail Eliminated To Conserve Space

The quality designation used is the “NAIC Designation” that appears with each bond as listed in the Valuations of Securities.
Include short-term and cash equivalent bonds in the category that most closely resembles their credit risk. For each Section 1
through 2651, seven lines of information are shown, which are numbered in a format “X.Y” where the number “X” is the
number of the section and the number “Y” is the order of the line within the section. The lines within each section are
categorized as follows for Section “X”.

X.1 Highest Quality (NAIC 1)

X.2  High Quality (NAIC 2)
X.3  Medium Quality (NAIC 3)
X.4  Low Quality (NAIC 4)
X.5 Lower Quality (NAIC 5)

X.6  In or near default (NAIC 6)
X.7  Total for section

Detail Eliminated To Conserve Space
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Footnote (d)

Provide the total book/adjusted carrying value amount reported in Section 5452, Column 1 by NAIC designation that
represents the amount of securities reported in Schedule DA and Schedule E, Part 2.

The sum of the amounts by NAIC designation (NAIC 1, NAIC 2, NAIC 3, NAIC 4, NAIC 5 and NAIC 6) reported

in the footnote should equal the sum of Schedule DA, Part 1, Column 6, Line 0509999999 plus Schedule E, Part 2,
Column 7, Line 0509999999.
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SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

Detail Eliminated To Conserve Space

Line 3 - Report by NAIC designation, the amounts and percentages of the reporting entity’s total admitted assets
held in bonds and preferred stocks (perpetual preferred and redeemable preferred).

Report the total amount for each subcategory. The amounts reported in the bond subcategories
should be consistent with the amounts reported in Schedule D, Part 1A, Column 7,
Lines 5452.1 — 5452.6. Schedule D, Part 1A is reported gross and will not tie to this line if any amounts
are reported and nonadmitted for bonds and preferred stocks on the asset page.

The amounts reported in the preferred stock subcategories should be consistent with the amounts
reported in Asset Page, Column 3, Lines 2.1.

© 2025 National Association of Insurance Commissioners 44 2024-13BWG_Modified.docx



ANNUAL STATEMENT INSTRUCTIONS — HEALTH

FIVE-YEAR HISTORICAL DATA

Detail Eliminated To Conserve Space

Investments in Parent, Subsidiaries and Affiliates

Line 26 — Affiliated Bonds

All years ......cccceeveereenrenieanenns Schedule D Summary By Country, Line 429 plus 15, Column 1

Line 27 — Affiliated Preferred Stocks

All years ......cccceeeereeernceeenns Schedule D Summary By Country, Line 4822, Column 1

Line 28 — Affiliated Common Stocks

All years .....cceevveceereeneerieenenns Schedule D Summary By Country, Line 2428, Column 1
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ANNUAL STATEMENT INSTRUCTIONS — LIFE/FRATERNAL

FIVE-YEAR HISTORICAL DATA

Detail Eliminated To Conserve Space

Investments in Parent, Subsidiaries and Affiliates

Line 44 — Affiliated Bonds

All YearS ...covveveeieeieniesieeaeenenns Schedule D Summary By Country, Line 29 plus 15, Column 1

Line 45 — Affiliated Preferred Stocks

All years ......ccceeevereererceeececnn Schedule D Summary By Country, Line +822, Column 1

Line 46 — Affiliated Common Stocks

All YEarS ...oovveeveeeieeieeriesieeieenenns Schedule D Summary By Country, Line 2428, Column 1
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ANNUAL STATEMENT INSTRUCTIONS — PROPERTY/CASUALTY

FIVE-YEAR HISTORICAL DATA

Detail Eliminated To Conserve Space

Investments in Parent, Subsidiaries and Affiliates

Line 42 — Affiliated Bonds

All years ......cceveeevereeneesreanenns Schedule D Summary By Country, Line 429 plus 15, Column 1

Line 43 — Affiliated Preferred Stocks

All years ......ccecveeeverveneenieenenns Schedule D Summary By Country, Line +822, Column 1

Line 44 - Affiliated Common Stock

All Years ......ccoeoeveeeeeeieiennne Schedule D Summary By Country, Line 2428, Column 1
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COMBINED ANNUAL STATEMENT FOR AFFILIATED PROPERTY/CASUALTY INSURERS

GENERAL

Detail Eliminated To Conserve Space

6. With the exception of Schedule Z, the format to be used is that of the NAIC Annual Statement blank for
property/casualty insurers. The specific pages, exhibits, and schedules to be included are as follows:

Title Page (in part)

Assets

Liabilities, Surplus and Other Funds

Statement of Income

Cash Flow

Underwriting and Investment Exhibit, Parts 1 through 3

Exhibit of Net Investment Income

Exhibit of Capital Gains (Losses)

Schedule D, Summary by Country

Schedule D, Part 1A;Seetionst-and2

Schedule D, Parts 1 and 2, Totals (Line 25899999992009999999, 4509999999 or 5999999999) only
Note: Do not complete the footnote for Schedule D, Parts 1 and 2
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ANNUAL STATEMENT INSTRUCTIONS — TITLE

FIVE-YEAR HISTORICAL DATA

Detail Eliminated To Conserve Space

Line 38 — Affiliated Bonds

All years .....cccoveeeeereereerreanenns Schedule D Summary By Country, Line 429 plus 15, Column 1

Line 39 — Affiliated Preferred Stock

All years ......cccceeevereeneenneenenns Schedule D Summary By Country, Line +822, Column 1

Line 40 - Affiliated Common Stock

All years ......cccceeeereeernceeenens Schedule D Summary By Country, Line 2428, Column 1
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ANNUAL STATEMENT BLANK — LIFE/FRATERNAL, PROPERTY, HEALTH & TITLE

SCHEDULE E — PART 2 - VERIFICATION BETWEEN YEARS
(Cash Equivalents)

Bonds

3 4
Money Market
Mutual Funds Other+a)

1. Book/adjusted carrying value, December 31 of prior year

2. Cost of cash equivalents acquired

3. Accrual Of diSCOUNL......cucuiiieictiiieieciee e

4. Unrealized valuation increase/(deCrease) ..........c.coveueueueueueueuerreerrisiseesseesseseseeeseseseenesenns

5. Total gain (loss) on disposals

6. Deduct consideration received on disposals

7. Deduct amortization of premium

8.  Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other-than-temporary impairment recognized

10.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) .....

11.  Deduct total nonadmitted amounts............c.cccoceueeeee

12.  Statement value at end of current period (Line 10 minus Line 11)

~

\’ dicate-th 1t £ 1 ts—for

I
Hhaicate-th y-ot-suehves
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SCHEDULE D — PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 10 Total
Over 1 Year Over 5 Years Years Col. 7 Total from % From Total Privately
1 Year Through Through Through Over 20 No Maturity Total as a % of Col. 7 Col. 8 Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Current Year Line 5452.7 Prior Year Prior Year Traded (a)
U.S. Government Obligations
L1 NAIC Lo | i | | i | i | XXX XXX e | XXX | v | i
1.2 NAIC2. XXX XXX
1.3 NAIC3. XXX XXX
1A NAIC Do | oo | e | oo | e | oo XXX | XXX
1.5 NAICS....iiiee | i XXX XXX
1.6 NAICG.... XXX XXX
1.7 Totals XXX XXX
Other U.S. Government Securities
2.1 NAIC ... XXX XXX
22 NAIC2. XXX XXX
23 NAIC 3o | oo | e | v | oo | e XXX | XXX
2.4 NAIC4. XXX XXX
25 NAICS. XXX XXX
2.6 NAICG.... XXX XXX
2.7  Totals XXX XXX
Non-U.S. Sovereign Jurisdiction Securities
3.1 NAIC ... XXX XXX
32 NAIC2. XXX XXX
33 NAIC3 XXX XXX
34 NAICHue | o | oo | v | oo | e XXX | e | e, XXX
3.5 NAICS XXX XXX
3.6 NAIC6 XXX | e, XXX
3.7 Totals XXX XXX
Municipal Bonds — General Obligations
4.1 NAIC1.... . XXX XXX
42 NAIC2. XXX XXX-
43 NAIC3. XXX XXX
44 NAIC4. XXX XXX
45 NAICS. XXX XXX
4.6 NAICG.... XXX XXX
4.7  Totals XXX XXX
Municipal Bonds — Special Revenue
5.1 NAICI.... XXX XXX
52 NAIC2. XXX XXX
53 NAIC3. XXX XXX
54 NAIC 4o | oo | oo | e | oo | e XXX | XXX
5.5 NAICS. XXX XXX
5.6 NAICG.... XXX XXX
5.7 Totals XXX XXX
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SCHEDULE D — PART 1A (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 10 Total
Over 1 Year Over 5 Years Years Col. 7 Total from % From Total Privately
1 Year Through Through Through Over 20 No Maturity Total as a % of Col. 7 Col. 8 Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Current Year Line 5452.7 Prior Year Prior Year Traded (a)
6. Project Finance Bonds Issued by Operating Entities (Unaffiliated)
6.1 NAICI... e | i | i [ [ XXX | i | i | XXX | XXX | i | i
6.2 NAIC2 XXX
6.3 NAIC3 XXX
6.4 NAICA...nee | e | v | i | e | XXX | e | v | XXX | XXX | e | e
6.5 NAICS XXX
6.6 NAIC6 XXX
6.7 Totals XXX
7. Project Finance Bonds Issued by O
7.1 NAIC1... XXX
7.2 XXX
7.3 NAIC3 . | v | i | e | i | v XXX
7.4 XXX
7.5 NAICS e | evvivivcicicee | v | v | e | e XXX | e | v | XXX | XXX | e | e
7.6 XXX
7.7 Totals XXX
8.  Corporate Bonds (Unaffiliated)
8.1 NAICI... o | e | XXX
82 NAIC 2. | v | i | i | i | v XXX | v | | XXX | XXX | e | e
8.3 XXX
84 NAICA. .. | e | i | v | i | v XXX | v | | XXX | XXX | e | e
8.5 XXX
8.6 XXX
8.7 XXX
9.  Corporate Bonds (Affiliated)
9.1 NAIC1.... oo | e | XXX | e | i | XXX | XXX | e | e
9.2 XXX
9.3 NAIC3 . | s | e XXX | v | | XXX | XXX | e | e
9.4 NAICH....iee | v | v | i | i | e XXX
9.5 NAICS...iiies | i | v | i | i | e XXX | s | s | XXX | XXX | i | i
9.6 XXX
9.7 _ Totals XXX
10.  Mandatory Convertible Bonds (Unaffiliated)
10.1 NAIC1.... o | e | | i | XXX
XXX | i | v | XXX | XXX | e | e
...... XXX
............................................................... XXX
...... XXX
. XXX
10.7 Totals XXX
11. Mandatory Convertible Bonds (Affiliated)
11.1 NAIC1.... o | i | | XXX | i | s | XXX | XXX | i | i
11.2 NAIC2 XXX
11.3 NAIC 3 XXX
11.4 NAIC4 XXX
11.5 NAICS.... oo | i | | i | XXX
11.6 NAIC6.....coovernnee. XXX
11.7 Totals XXX
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SCHEDULE D — PART 1A (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 10 Total
Over 1 Year Over 5 Years Years Col. 7 Total from % From Total Privately
1 Year Through Through Through Over 20 No Maturity Total as a % of Col. 7 Col. 8 Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Current Year Line 5452.7 Prior Year Prior Year Traded (a)
12.  Single Entity Backed Obligations (Unaffiliated)
12.1 NAIC1... o | i | | i | XXX | s | i | XXX | XXX | i | v
122 NAIC2 XXX
12.3 NAIC3 XXX
12.4 NAIC4 XXX | e | v | XXX | XXX | e | e
12.5 NAICS. . | v | v | s | i XXX
12.6 NAICG... XXX
12.7 Totals XXX
13.  Single Entity Backed Obllgatlon (Afﬁllated)
13.1 NAIC oo | v [ v | i | e XXX
132 NAIC2 XXX
13.3 NAIC3 XXX
13.4 NAIC4 XXX
13.5 NAIC S | i | e | v | e XXX | i | v | XXX | XXX | e | e
13.6 NAICG... XXX
13.7 Totals XXX
14.  SVO-Identified Bond Exchange Traded Funds — Fair Value
14.1 NAIC1... XXX XXX XXX XXX XXX
142 NAIC2 XXX XXX XXX XXX XXX | e | i | i | XXX e | XXX | e | e,
143 NAIC3 XXX XXX XXX XXX XXX
144 NAIC4 XXX XXX XXX XXX XXX | e | s | i | XXX | XXX | e | e,
14.5 NAICS XXX XXX XXX XXX XXX
14.6 NAIC6 XXX XXX XXX XXX XXX
14.7 Totals XXX XXX XXX XXX XXX
15.  SVO-Identified Bond Exchange Traded Funds — Systematic Value
15.1 NAIC1.... XXX XXX XXX XXX XXX | e | s | i | XXX | XXX | i | s
152 NAIC2 XXX XXX XXX XXX XXX
153 NAIC3.... XXX XXX XXX XXX XXX | e | s | i | XXX | XXX | e | e,
15.4 NAICA4.... XXX XXX XXX XXX XXX
15.5 NAICS5 XXX XXX XXX XXX XXX | i | v | s | XXX | XXX | i | s
15.6 NAIC 6 XXX XXX XXX XXX XXX
15.7 Totals XXX XXX XXX XXX XXX
16.  Bonds Issued from SEC-Registered Business Development Corps, Closed End Funds & REITS (Unaffiliated)
16.1 NAIC ..o | v [ v | v | i XXX
XXX | i | v | XXX | XXX | e | e
...... XXX
............................................................... XXX
...... XXX
k XXX
16.7 Totals XXX
17.  Bonds Issued from SEC-Registered Business Dev iated)
17.1 NAIC1... XXX | i | s | XXX | XXX | i | i
172 NAIC2 XXX
17.3 NAIC3 XXX
174 NAIC4 XXX
17.5 NAICS.... oo | i | | i | XXX
17.6 NAIC 6...covveveeiree XXX
17.7 Totals XXX
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SCHEDULE D — PART 1A (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 10 Total
Over 1 Year Over 5 Years Years Col. 7 Total from % From Total Privately
1 Year Through Through Through Over 20 No Maturity Total as a % of Col. 7 Col. 8 Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Current Year Line 5452.7 Prior Year Prior Year Traded (a)
18.  Bank Loans — Issued (Unaffiliated)
18.1 NAIC1... o | i | | i | XXX | s | i | XXX | XXX | i | v
182 NAIC2 XXX
18.3 NAIC3 XXX
18.4 NAIC4 XXX | e | v | XXX | XXX | e | e
18.5 NAICS. .o | v | v | i | i XXX
18.6 NAICG... XXX
18.7 Totals XXX
19.  Bank Loans — Issued (Affiliated
19.1 NAIC1.... oo | e | ] i | XXX
19.2 NAIC2 XXX
19.3 NAIC3 XXX
19.4 NAIC 4 XXX
19.5 NAIC 5. | i | e | i | v XXX | i | v | XXX | XXX | e | e
19.6 NAIC 6 XXX
19.7 Totals XXX
20. Bank Loans — Acquired (Unaffiliated)
20.1 NAIC1.... o | i | | i | XXX
20.2 NAIC2 XXX | e | v | XXX | XXX | e | e
20.3 NAIC3 XXX
20.4 NAIC4 XXX | e | v | XXX | XXX | e | e
20.5 NAICS. .. | v | v | i | i XXX
20.6 NAIC 6 XXX
20.7 Totals XXX
21. Bank Loans — Acquired (Affiliated)
21.1 NAIC1.... oo | e | | i | XXX | e | v | XXX | XXX | e | e
21.2 NAIC2 XXX
213 NAIC 3. | e | v | s | e XXX | e | i | XXX | XXX | e | e
214 NAICH...icinee | v | v | s | i XXX
21.5 NAICS. . | v | i | s | s XXX | s | s | XXX | XXX | i | v
21.6 NAIC 6 XXX
21.7 Totals XXX
22.  Mortgage Loans that Qualify as
22.1 NAIC .o | v | i | i | e XXX
XXX | i | v | XXX | XXX | e | e
...... XXX
............................................................... XXX
...... XXX
XXX
22.7 Totals XXX
23.  Mortgage Loans that Qualify as
23.1 NAIC1... o | i | | i | XXX | i | s | XXX | XXX | i | i
232 NAIC2 XXX
23.3 NAIC3 XXX
234 NAIC4 XXX
23.5 NAICS. . | v | v | s | s XXX
23.6 NAICO6.....ccoouericnnee. XXX
23.7 Totals XXX
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SCHEDULE D — PART 1A (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 10 Total
Over 1 Year Over 5 Years Years Col. 7 Total from % From Total Privately
1 Year Through Through Through Over 20 No Maturity Total as a % of Col. 7 Col. 8 Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Current Year Line 5452.7 Prior Year Prior Year Traded (a)
24.  Certificates of Deposit (Unaffiliated)
24.1 NAIC1... o | i | | i | XXX | s | i | XXX | XXX | i | v
242 NAIC2 XXX
243 NAIC3 XXX
244 NAIC4 XXX | e | v | XXX | XXX | e | e
24.5 NAICS. ..o | v | v | s | i XXX
24.6 NAICG... XXX
24.7 Totals XXX
25.  Certificates of Deposit (Affiliated)
25.1 NAIC1.... oo | e | ] i | XXX
252 NAIC2 XXX
253 NAIC3 XXX
25.4 NAIC4 XXX
255 NAICS v | i | e | e | v XXX | i | v | XXX | XXX | e | e
25.6 NAICG... XXX
25.7 Totals XXX
26.  Other Issuer Credit Obligations (Unaffiliated)
26.1 NAIC1... o | i | | i | XXX
26.2 NAIC2 XXX | e | v | XXX | XXX | e | e
26.3 NAIC3 XXX
26.4 NAIC4 XXX | e | v | XXX | XXX | e | e
26.5 NAICS. ..o | v | v | s | e XXX
26.6 NAIC 6 XXX
26.7 Totals XXX
27.  Other Issuer Credit Obligations (Affiliated)
27.1 NAIC1.... ceererrereseneniee | e | e | e XXX | i | | XXX | XXX | e | e
272 NAIC2 XXX
273 NAIC3 . | i | e | i | v XXX | v | e | XXX | XXX | e | e
274 NAICH...cvcee | e | v | s | i XXX
27.5 NAICS. ..o | v | v | i | i XXX | s | s | XXX | XXX | i | v
27.6 NAIC 6 XXX
27.7 Totals XXX
28.  Agency Residential Mortgage-Backed Securities - Guaranteed
28.1 NAIC1.... o | e | | i | XXX
XXX | i | v | XXX | XXX | e | e
...... XXX
............................................................... XXX
...... XXX
. XXX
28.7 Totals XXX
29.  Agency Commercial Mortgage-Backed Securities - Guaranteed
29.1 NAIC ..o | i | v | XXX | i | s | XXX | XXX | i | i
29.2 NAIC2 XXX
29.3 NAIC3 XXX
29.4 NAIC4 XXX
29.5 NAICS. ..o | v | v | s | i XXX
29.6 NAIC6.....ccoovuerriennnee. XXX
29.7 Totals XXX
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SCHEDULE D — PART 1A (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 10 Total
Over 1 Year Over 5 Years Years Col. 7 Total from % From Total Privately
1 Year Through Through Through Over 20 No Maturity Total as a % of Col. 7 Col. 8 Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Current Year Line 5452.7 Prior Year Prior Year Traded (a)
30. Agency Residential Mortgage-Backed Securities — Not Guaranteed
30.1 NAIC L | s | i | i | i XXX | s | i | XXX | XXX | i | v
30.2 NAIC2 XXX
30.3 NAIC3 XXX
304 NAIC4 XXX | e | v | XXX | XXX | e | e
30.5 NAICS . | v | v | i | i XXX
30.6 NAICG... XXX
30.7 Totals XXX
31.  Agency Commercial Mortgage-Backed Securities — Not Guaranteed
31.1 NAIC1... oo | e | ] i | XXX
31.2 NAIC2 XXX
31.3 NAIC3 XXX
31.4 NAIC4 XXX
31.5 NAICS i | i | e | i | v XXX | i | v | XXX | XXX | e | e
31.6 NAICG... XXX
31.7 Totals XXX
32.  Non-Agency Residential Mortgage-Backed Securs
321 NAIC i | i | v | s | i XXX
322 NAIC2 XXX | e | v | XXX | XXX | e | e
323 NAIC3 XXX
324 NAIC4 XXX | e | v | XXX | XXX | e | e
325 NAICS . | v | i | s | i XXX
32.6 NAIC6 XXX
32.7 Totals XXX
33. Non-Agency Residential Mortgage-Backed Securities (Affiliated)
33.1 NAICI1... oo | e | | i | XXX | e | v | XXX | XXX | e | e
332 NAIC2 XXX
333 NAIC 3. | e | v | s | e XXX | e | i | XXX | XXX | e | e
334 NAICH...iie | v | v | i | i XXX
335 NAICS i | s | i | s | XXX | s | s | XXX | XXX | i | v
33.6 NAIC6 XXX
33.7 Totals XXX
34. Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated
341 NAIC i | i | i | s | s XXX
XXX | i | v | XXX | XXX | e | e
...... XXX
............................................................... XXX
...... XXX
X XXX
34.7 Totals XXX
35.  Non-Agency Commercial Mortgage-Backed Securities (Affiliated)
35.1 NAICI... SRRSO SRR [EPOROOON XXX | i | s | XXX | XXX | i | i
352 NAIC2 XXX
353 NAIC3 XXX
354 NAIC4 XXX
355 NAICS . | v | v | i | i XXX
35.6 NAIC6...coveeveiree. XXX
35.7 Totals XXX
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SCHEDULE D — PART 1A (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 10 Total
Over 1 Year Over 5 Years Years Col. 7 Total from % From Total Privately
1 Year Through Through Through Over 20 No Maturity Total as a % of Col. 7 Col. 8 Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Current Year Line 5452.7 Prior Year Prior Year Traded (a)
36. Non-Agency — CLOs/CBOs/CDOs (Unaffiliated)
36.1 NAICI... o | i | | i | XXX | s | i | XXX | XXX | i | v
36.2 NAIC2 XXX
36.3 NAIC3 XXX
36.4 NAIC4 XXX | e | v | XXX | XXX | e | e
36.5 NAICS. ..o | v | i | s | i XXX
36.6 NAICG... XXX
36.7 Totals XXX
37.  Non-Agency — CLOs/CBOs/CDOs (Affiliated)
37.1 NAIC1... oo | e | ] i | XXX
372 NAIC2 XXX
37.3 NAIC3 XXX
37.4 NAIC4 XXX
37.5 NAICS i | i | e | e | e XXX | i | v | XXX | XXX | e | e
37.6 NAICG... XXX
37.7 Totals XXX
38.
XXX
XXX | v | v | XXX | XXX | e | e
XXX
XXX | v | | XXX | XXX | e | e
XXX
38.6 XXX
38.7 Totals XXX
39.  Other Financial Asset-Backed Securities (Affiliated)
39.1 NAIC Lo | e | i | i | e XXX | e | v | XXX | XXX | e | e
39.2 NAIC2 XXX
393 NAIC 3. | e | v | s | e XXX | e | i | XXX | XXX | e | e
39.4 NAICH...cee | v | v | s | i XXX
39.5 NAICS s | s | i | v | XXX | s | s | XXX | XXX | i | v
39.6 NAIC6 XXX
39.7 Totals XXX
40.  Equity-Backed Securities (Unaffiliated)
40.1 NAIC1.... o | e | | i | XXX
XXX | i | v | XXX | XXX | e | e
...... XXX
............................................................... XXX
...... XXX
. XXX
40.7 Totals XXX
41.  Equity-Backed Securities (Affiliated)
41.1 NAIC1... o | i | | XXX | i | s | XXX | XXX | i | i
412 NAIC2 XXX
41.3 NAIC3 XXX
414 NAIC4 XXX
41.5 NAICS.... XXX
41.6 NAICO6.....ccooeveeicnnee. XXX
41.7 Totals XXX
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SCHEDULE D — PART 1A (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 10 Total
Over 1 Year Over 5 Years Years Col. 7 Total from % From Total Privately
1 Year Through Through Through Over 20 No Maturity Total as a % of Col. 7 Col. 8 Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Current Year Line 5452.7 Prior Year Prior Year Traded (a)
42.  Other Financial Asset-Backed Securities — Not Self-Liquidating (Unaffiliated)
42.1 NAIC1... e | e | i | XXX | s | i | XXX | XXX | i | v
422 NAIC2 XXX
423 NAIC3 XXX
424 NAIC4 XXX | e | v | XXX | XXX | e | e
425 NAICS. .o | v | i | s | i XXX
42.6 NAICG... XXX
42.7 Totals XXX
43.  Other Financial Asset-Backed Securities — Not Self-Liquidating (Affiliated)
43.1 NAIC1.... ceerrreennieine | e | e XXX
432 NAIC2 XXX
433 NAIC3 XXX
43.4 NAIC4 XXX
43.5 NAICS i | i | e | i | e XXX | i | v | XXX | XXX | e | e
43.6 NAICG... XXX
43.7 Totals XXX
44. Lease-Backed Securities — Practical Expedient (U
44.1 NAIC .o | v | i | s | s XXX
442 NAIC2 XXX | e | v | XXX | XXX | e | e
443 NAIC3 XXX
444 NAIC4 XXX | e | v | XXX | XXX | e | e
445 NAICS. ..o | v | i | i | e XXX
44.6 NAIC6 XXX
44.7 Totals XXX
45. Lease-Backed Securities — Practical Expedient (Affiliated)
45.1 NAIC Lo | i | e | i | v XXX | i | | XXX | XXX | e | e
452 NAIC2 XXX
453 NAIC 3. | i | e | i | v XXX | v | e | XXX | XXX | e | e
454 NAICH...oice | v | v | i | e XXX
455 NAICS ..o | v | v | i | s XXX | s | s | XXX | XXX | i | v
45.6 NAIC6 XXX
45.7 Totals XXX
46.  Other Non-Financial Asset-Backed Securities — Practical Expedient (Unaffiliated)
46.1 NAIC ..o | v | i | s | s XXX
XXX | i | v | XXX | XXX | e | e
...... XXX
............................................................... XXX
...... XXX
k XXX
46.7 Totals XXX
47.  Other Non-Financial Asset-Backed Securities — Practical Expedient (Affiliated)
47.1 NAIC .o | i | | XXX | i | s | XXX | XXX | i | i
472 NAIC2 XXX
473 NAIC3 XXX
474 NAIC4 XXX
47.5 NAICS. .o | i | v | s | i XXX
47.6 NAIC6...coovevveiree. XXX
47.7 Totals XXX
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SCHEDULE D — PART 1A (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 10 Total
Over 1 Year Over 5 Years Years Col. 7 Total from % From Total Privately
1 Year Through Through Through Over 20 No Maturity Total as a % of Col. 7 Col. 8 Publicly Placed
NAIC Designation or Less S Years 10 Years 20 Years Years Date Current Year Line 524.7 Prior Year Prior Year Traded (a)
48.  Lease-Backed Securities — Full Analysis (Unaffiliated)
. oo | i | | i | XXX | s | i | XXX | XXX | i | e
XXX
............................................................... XXX
............. XXX
............................................................... XXX
XXX
48.7 Totals XXX
49. Lease-Backed Securities — Full Analysis (Affiliated)
49.1 NAIC1.... oo | e | ] i | XXX
492 NAIC 2. | i | v | XXX | i | s | XXX | XXX | i | i
49.3 NAIC 3. | v | v | s | e XXX
49.4 NAICH...coovvvvcne | v | v | i | i XXX
49.5 NAICS .o | i | e | i | v XXX | v | e | XXX | XXX | e | e
49.6 XXX
49.7 Totals XXX
50.  Other Non-Financial Asset-Backed Securities — Full Analysis (Unaffiliated)
.......................................... XXX
XXX
...... XXX
...... XXX
...... XXX
50.6 XXX
50.7 XXX
51.  Other Non-Financial Asset-Backed Securities — Full Analysis (Affiliated)
518.1 NAIC I.... XXX | e | v | XXX | XXX | e | e
510.2 NAIC 2 XXX
518.3 NAIC 3.... XXX | e | i | XXX | XXX | e | e
510.4 NAICA4.... XXX
518.5 NAICS XXX | v | | XXX | XXX | e | e
510.6 NAIC6.... XXX
510.7 Totals XXX
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SCHEDULE D — PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1 Year
or Less

2

Over 1 Year
Through
5 Years

Over 5 Years
Through
10 Years

4
Over 10
Years
Through
20 Years

Over 20
Years

No Maturity
Date

Total
Current Year

Col. 7
as a % of
Line 5452.7

Total from
Col. 7
Prior Year

10

% From
Col. 8
Prior Year

11

Total
Publicly
Traded

12
Total
Privately
Placed

(@

5452,

Total Bonds Current Year
5241 NAIC 1
52+.2 NAIC 2.
52+.3 NAIC3..
52+.4 NAIC 4

(d)...
(d)..
(..
(d)

52+.5 NAIC 5
52+.6 NAIC6..
52+.7 Totals

1) PR
(d)

XXX
XXX
XXX
XXX
XXX
XXX

XXX
XXX
XXX
XXX
XXX
XXX

52+.8 Line 524.7 as a % of Col.
7

XXX

XXX

53. Total Bonds Prior Year

532.1 NAIC 1
532.2 NAIC 2
5323 NAIC 3

532.4 NAIC 4
532.5 NAIC 5

532.6 NAIC 6.

532.7 TotalS ..cocveeveereireeenennne

532.8 Line 532.7 as a % of Col.
9

XXX
XXX
XXX
XXX
XXX
XXX

XXX
XXX
XXX
XXX
XXX
XXX

(0) XXX
(0) XXX

XXX

XXX

XXX

XXX

Total Publicly Traded Bonds

543.1 NAIC 1
543.2 NAIC 2
543.3 NAIC 3
543.4 NAIC 4.
543.5 NAICS.
543.6 NAIC 6
543.7 Totals

543.8 Line 543.7 as a % of Col.
7

543.9 Line 543.7 as a % of Line
524.7, Col. 7, Section 12

Total Privately Placed Bonds

554.1 NAIC 1.
554.2 NAIC 2
5543 NAIC 3

554.4 NAIC 4
554.5 NAIC 5
554.6 NAIC 6

554.7 Totals

554.8 Line 554.7 as a % of Col.

7

554.9 Line 554.7 as a % of Line
52+.7, Col. 7, Section 12
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SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment
Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage
of Column 1
Line 314

Amount

4 5

Securities
Lending
Reinvested Total
Collateral (Col. 3+4)
Amount Amount

Percentage
of Column 5
Line 1314

1. Issuer credit obligations (Schedule D, Part 1, Section 1):
1.01 U.S. government obligations
1.02 Other U.S. government obligations

1.03 Non-U.S. sovereign jurisdiction securities
1.04 Municipal bonds — general obligations (direct & guaranteed)

1.05 Municipal bonds — special TEVENUE ........cceveverirreiererieieieiireeeeeeesienene

1.06 Project finance bonds issued by operating entities
1.07 Corporate bonds .

1.08 Mandatory convertible bond:

1.09 Single entity backed obligations
1.10 SVO-Identified bond exchange traded funds — fair value

1.11 SVO-Identified bond exchange traded funds — systematic value

1.12 Bonds issued from SEC-registered business development corps, closed end

funds & REITS

1.13  Bank loans — issued

1.14 Bank loans — acquired

1.15 Mortgages loans that qualify as SVO-Identified credit tenant loans.........

1.16 Certificates of deposit

1.17 Other issuer credit obligations ....
1.18 Total issuer credit obligations

2. Asset-backed securities (Schedule D, Part 1, Section 2):

2.01 Financial asset-backed securities — self-liquidating.......
2.02 Financial asset-backed securities — not self-liquidating.

2.03 Non-financial asset-backed securities..........c.coveerureerenene.

2.04 Total asset-backed securities .....

3. Preferred stocks (Schedule D, Part 2, Section 1):
3.01 Industrial and miscellaneous (Unaffiliated)

3.02 Parent, subsidiaries and affiliates...
3.03 Total preferred stocks

4. Common stocks (Schedule D, Part 2, Section 2):
4.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

4.02 Industrial and miscellaneous Other (Unaffiliated)........c.cccovverierrerennnnn

4.03 Parent, subsidiaries and affiliates Publicly traded
4.04 Parent, subsidiaries and affiliates Other

4.05 Mutual funds ......cccoeeeeeinieiinieeeee e

4.06 Unit investment trusts

4.07 Closed-end funds........ccccovvvvveuennnnne

4.08 Exchange traded funds

4.09 Total common Stocks ........cceeunnnne

5. Mortgage loans (Schedule B):
5.01 Farm mortgages........cccoeveervrverenne

5.02 Residential mortgages
5.03 Commercial MOTtAges .....covvevevenierreereirieeenirerienens

5.04 Mezzanine real estate loans

5.05 Total valuation alloWance ...........cceeuveiriniiiciicuiieieieneeeee e

5.06 Total mortgage loans

6. Real estate (Schedule A):

6.01 Properties occupied by company ...
6.02 Properties held for production of income

6.03  Properties held for Sale ........coveivireiiinirccec e

6.04 Total real estate

7. Cash, cash equivalents and short-term investments:
7.01 Cash (Schedule E, Part 1),

7.02 Cash equivalents (Schedule E, Part 2) ..
7.03 Short-term investments (Schedule DA)

7.04 Total cash, cash equivalents and short-term investments............c.ccecv....

8. Contract loans...
9. Derivatives (Schedule

)...
10. Other invested assets (Schedule BA)

11. Receivables for securities
12. Securities lending (Schedule DL, Part 1).....

13. Other invested assets (Page 2, Line 11)

14. Total invested assets

XXX XXX

XXX
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GENERAL INTERROGATORIES

31. Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or statement
value for fair value.

Statement (Admitted)
Value

Fair Value

3
Excess of Statement
over Fair Value (-),
or Fair Value over
Statement (+)

31.1

Issuer Credit Obligations

312

Asset-Backed Securities

31.3

Preferred Stocks

31.4

Totals

31.45 Describe the sources or methods utilized in determining the fair values: ...........ccocoveereccenee
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ANNUAL STATEMENT BLANK - HEALTH

FIVE-YEAR HISTORICAL DATA

2025

2024

2023

2022

2021

1.
2.
3.
4.

5.
6
7.
8
9

10.
11.
12.

13.

14.
15.

16.
17.

18.
19.

20.
21.
22.
23.

24.
25.

26.
217.
28.
29.
30.
31.
32.

. Total administrative expenses (Line 21)

Balance Sheet (Pages 2 and 3)

Total admitted assets (Page 2, Line 28)

Total liabilities (Page 3, Line 24) ......c.cccvueurururrrenneniciccieeienens
Statutory minimum capital and surplus requirement ......................

Total capital and surplus (Page 3, Line 33)

Income Statement (Page 4)

Total revenues (Line 8) ...........

. Total medical and hospital expenses (Line 18)........ccccccvevvirurencne

Claims adjustment expenses (Line 20)............

. Net underwriting gain (10ss) (Line 24).......cccovveevivrcernnecrnenene

Net investment gain (loss) (Line 27)..

Total other income (Lines 28 plus 29) ......cccccevvvvniveniciccicnenennns

Net income or (1088) (Line 32) ..c.c.evvvieviirireeiirieieerisieeeneeeieseeenes

Cash Flow (Page 6)

Net cash from operations (Line 11) ......ccoeevieieeieieereerininnninnns

Risk-Based Capital Analysis

Total adjusted capital..................

Authorized control level risk-based capital

Enrollment (Exhibit 1)

Total members at end of period (Column 5, Line 7)...........

Total members months (Column 6, Line 7)

Operating Percentage (Page 4)
(Item divided by Page 4, sum of Lines 2, 3, and 5) x 100.0

Premiums earned plus risk revenue (Line 2 plus Lines 3 and 5) ...
Total hospital and medical plus other non-health (Lines 18 plus
Line 19).ccveiireeiiieienne

100.0

Cost containment expenses.

Other claims adjustment expenses
Total underwriting deductions (Line 23).......c.ccccoereiniceicciceenens

Total underwriting gain (108s) (Line 24) .......cccceveneinieicccenenens

Unpaid Claims Analysis
(U&I Exhibit, Part 2B)

Total claims incurred for prior years (Line 17, Col. 5)..........c........

Estimated liability of unpaid claims-[prior year (Line 17, Col. 6)]

Investments in Parent, Subsidiaries and Affiliates

Affiliated bonds (Sch. D Summary, Line +29+15, Col. 1)

100.0

100.0

100.0

100.0

Affiliated preferred stocks (Sch. D Summary, Line 4822, Col. 1) .
Affiliated common stocks (Sch. D Summary, Line 2428, Col. 1)..

Affiliated mortgage loans on real estate
All other affiliated ...........cccooveivniciiiicnn,

Total of above Lines 26 to 30........c.c.ccceuueee.

Total investment in parent included in Lines 26 to 30 above.

NOTE:

© 2025 National Association of Insurance Commissioners

If no, please explain .........cccoveevinreennceerccnne

If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3—Accounting Changes and Correction of Errors?
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ANNUAL STATEMENT BLANK — LIFE/FRATERNAL

FIVE-YEAR HISTORICAL DATA

1 2 3 4 5
2025 2024 2023 2022 2021
Life Insurance in Force
(Exhibit of Life Insurance)
1. Ordinary-whole life and endowment (Line 34, Col. 4)
2. Ordinary-term (Line 21, Col. 4, less Line 34, Col. 4)
3. Credit life (Line 21, Col. 6)
4. Group, excluding FEGLI/SGLI (Line 21, Col. 9 less Lines 43 & 44, Col. 4)
5. Industrial (Line 21, Col. 2)
6. FEGLI/SGLI (Lines 43 & 44, Col. 4)
7. Total (Line 21, Col. 10)
7.1 Total in force for which VM-20 deterministic/stochastic reserves are calculated
New Business Issued
(Exhibit of Life Insurance)
8. Ordinary-whole life and endowment (Line 34, Col. 2)
9. Ordinary-term (Line 2, Col. 4, less Line 34, Col. 2)
10.  Credit life (Line 2, Col. 6)
11.  Group (Line 2, Col. 9)
12.  Industrial (Line 2, Col. 2)
13.  Total (Line 2, Col. 10)
Premium Income-Lines of Business
(Exhibit 1 — Part 1)
14.  Individual life (Line 20.4, Col. 2)
15.  Group life (Line 20.4, Col. 3)
16.  Individual annuities (Line 20.4, Col. 4)
17.  Group annuities (Line 20.4, Col. 5)
18.  Accident & Health (Line 20.4, Col. 6)
19.  Other lines of business (Line 20.4, Col. 8)
20.  Total
Balance Sheet
(Pages 2 and 3)
21.  Total admitted assets excluding Separate Accounts business (Page 2,
Line 26, Col. 3)
22.  Total liabilities excluding Separate Accounts business (Page 3, Line 26)
23.  Aggregate life reserves (Page 3, Line 1)
23.1  Excess VM-20 deterministic/stochastic reserve over NPR related to Line 7.1
24.  Aggregate A & H reserves (Page 3, Line 2)
25.  Deposit-type contract funds (Page 3, Line 3)
26.  Asset valuation reserve (Page 3, Line 24.01)
27.  Capital (Page 3, Lines 29 & 30)
28.  Surplus (Page 3, Line 37)
Cash Flow (Page 5
29.  Net cash from operations (Line 11)
Risk-Based Capital Analysis
30.  Total adjusted capital
31.  Authorized control level risk-based capital
Percentage Distribution of Cash, Cash Equivalents and Invested Assets
(Page 2, Col. 3) (Line No./Page 2, Line 12, Col. 3) x 100.0
32.  Bonds (Line 1)
33.  Stocks (Lines 2.1 and 2.2).
34.  Mortgage loans on real estate (Lines 3.1 and 3.2)
35.  Real estate (Lines 4.1, 4.2 and 4.3)
36.  Cash, cash equivalents and short-term investments (Line 5)
37.  Contract loans (Line 6)
38.  Derivatives (Page 2, Line 7)
39.  Other invested assets (Line 8)
40.  Receivables for securities (Line 9)
41.  Securities lending reinvested collateral assets (Line 10)
42.  Aggregate write-ins for invested assets (Line 11)
43.  Cash, cash equivalents and invested assets (Line 12) 100.0 100.0 100.0 100.0 100.0

Investments in Parent, Subsidiaries and Affiliates

44, Affiliated bonds (Sch. D Summary, Line 429+15, Col. 1)
45. Affiliated preferred stocks (Sch. D Summary, Line 4822, Col. 1)
46, Affiliated common stocks (Sch. D Summary, Line 2428, Col. 1)

47. Affiliated mortgage loans on real estate

48. All other affiliated

49, Total of above Lines 44 to 49

50. Total investment in parent included in Lines 44 to 49 above
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ANNUAL STATEMENT BLANK — PROPERTY

FIVE-YEAR HISTORICAL DATA

Gross Premiums Written (Page 8, Part 1B, Cols. 1, 2 & 3)

1. Liability lines (Lines 11.1,11.2, 16, 17.1, 17.2,17.3, 18.1, 18.2, 19.1, 19.2 & 19.3, 19.4)

2. Property lines (Lines 1, 2,9, 12, 21 & 26).....cuveeiriereinieieeieirieiieieeesesieenenssssesessssssssssieseniose | vevevsrnierenies | vvevennieieins | vvvevervniene | cvveienieies | e
3. Property and liability combined lines (Lines 3, 4, 5, 8, 22 & 27)

4. All other lines (Lines 6, 10, 13, 14, 15, 23,24, 28,29, 30 & 34) c.cecvverivreeirreiernseienseieiniene | vevevveierniee | vvevenvieieine | vvevivveiene | cveeveniieiee | e
5. Nonproportional reinsurance lines (Lines 31, 32 & 33)

6. Total (Line 35)

Net Premiums Written (Page 8, Part 1B, Col. 6)
7. Liability lines (Lines 11.1, 11.2, 16, 17.1,17.2,17.3, 18.1, 18.2, 19.1, 19.2 & 19.3,19.4)
8. Property lines (Lines 1,2, 9, 12, 21 & 26).....ccccuniueuriiurieiniiieiieinecieneieiseeienseeeieeeienseeseseensees | eveueeeiennnees
9. Property and liability combined lines (Lines 3, 4, 5, 8, 22 & 27)
10.  All other lines (Lines 6, 10, 13, 14, 15, 23,24, 28,29, 30 & 34)..cccecvvvevvvinvererrecerneecnnieienes | cvvvveveveieine | e | v | v | s
11. Nonproportional reinsurance lines (Lines 31, 32 & 33)
12. Total (Line 35)
Statement of Income (Page 4)
13.  Net underwriting gain (loss) (Line 8)
14.  Net investment gain (10ss) (Line 11) ..c.ocoivivieiiininiiiininicirnecrincenieeeeesinieeeniseesnneeeiesssienes | cvvvvevenniniene | vvveveininee | vevevvsieine | v [ e
15. Total other income (Line 15)
16. Dividends to policyholders (Line 17) .....ccceeviririeirinireiirieieiniriecenieieeeseereeseseereesesseieesssseenees | eevereesnieennns
17. Federal and foreign income taxes incurred (Line 19)
18, Net income (LiNE 20) ...ceirieieeiiririeieirieieieirieieesisieieesieseesesseseseseesesesessesesenessssesesssessensssssesessesenes | covevevensvniene | vevvvvevvininne | evevveieienee | e | eeveeeeniens
Balance Sheet Lines (Pages 2 and 3)
19. Total admitted assets excluding protected cell business (Page 2, Line 26, Col. 3).....ccccccevvvrvvinees | evvvveveives | cvvvvvvvcccee | v | v | e
20. Premiums and considerations (Page 2, Col. 3) ...c.coveivnieinneiininieeinieeeniseeeneseeesseesesniene | cevveveinnies | i | e | v | e
20.1 In course of collection (Line 15.1)
20.2 Deferred and not yet due (Line 15.2)....cc.ceceviviiinniiciniiicienieiinieceennieeenseesenssiensees | cvevevneveiens | vvvevevveieies | v | e | e
20.3 Accrued retrospective premiums (Line 15.3)
21. Total liabilities excluding protected cell business (Page 3, Line 26) ........cccccvveevennnccrennicccnnincene | v | v | v | i | e
22. L08Ses (PAZE 3, LINE 1) .ecuiiiiiiiiccicicieicieicieteet ettt
23.  Loss adjustment expenses (Page 3, LiNe 3) ...cccvveerireeierneeinieieeinsieenienseennsseeesssssssensisrenes | cvveverenisveiene | vvvvvevenniene | evevveieinee | e | e
24. Unearned premiums (Page 3, Line 9)
25. Capital paid up (Page 3, Lines 30 & 31)
26. Surplus as regards policyholders (Page 3,
Cash Flow (Page 5)
27. Net cash from operations (Line 11) ....ccoeeirrrirnirenieieeieeieieieeeissessesneseneeeeseeeieiens | vvveveneieneies | evvvnnnnes | eeeeeenees
Risk-Based Capital Analysis
28, Total adjusted CaPItAl ......c.eovvveviiririiiiirieiceec ettt snsneneene | eeereieeeeeiens
29. Authorized control level risk-based capital
Percentage Distribution of Cash, Cash Equivalents and Invested Assets
(Page 2, Col. 3) (Item divided by Page 2, Line 12, Col. 3) x 100.0
30. Bonds (Line 1)....
31, StocKs (LNES 2.1 & 2.2) cueieieeiiieieiiieieieieeieteestee sttt snenene

32. Mortgage loans on real estate (Lines 3.1 and 3.2) .....ccocevvevveirirneerirenenene v | |
33. Real estate (Lines 4.1, 4.2 & 4.3)
34. Cash, cash equivalents and short-term investments (Lin€ 5)........cccecerereererinnerinnsernveveirnieienes | cvvvverensieiene | vvvvieviiiiene | e | v | e

35. Contract loans (Line 6).
36. Derivatives (Line 7) ....
37. Other invested assets (Line 8)
38. Receivables for securities (Line 9)
39. Securities lending reinvested collateral assets (Line 10) .......cccccovvierinneeninncrinnnciencicinnieiees | cvvveveneieiene | e | v | e | e
40. Aggregate write-ins for invested assets (Line 11)
41. Cash, cash equivalents and invested assets (Line 12)..........cccceeveunnenes 100.0 100.0 100.0 100.0 100.0
Investments in Parent, Subsidiaries and Affiliates
42. Affiliated bonds, (Sch. D, Summary, Line +29+15, Col. 1)
43. Affiliated preferred stocks (Sch. D, Summary, Line 4822, Col. 1)
44. Affiliated common stocks (Sch. D, Summary, Line 284, Col. 1)
45.  Affiliated mortgage 10ans on real €SLA .........cceceivvrieeririeieiririeeiriseeeseeeseseeseeseeseesesneseenensiene | evvereiennies | eveveneieienes | e | v | e
46. All other affiliated
47. Total of above Lines 42 t0 46 ....................
48. Total investment in parent included in Lines 42 t0 46 @bOVe........ocoeervriereeriveerenseierineeieninniene | evvvieirnies | cveveveieieies | v | v | e
49. Percentage of investments in parent, subsidiaries and affiliates to surplus as regards
policyholders (Line 47 above divided by Page 3, Col. 1, Line 37 x 100.0)
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ANNUAL STATEMENT BLANK — TITLE

FIVE-YEAR HISTORICAL DATA

Investments in Parent, Subsidiaries and Affiliates

38.  Affiliated bonds (Sch. D Summary, Line +29+15, Col. 1),

1 2 3 4 5
2025 2024 2023 2022 2021
Source of Direct Title Premiums Written (Part 1A)
1. Direct operations (Part 1A, Line 1, Col. 1) woovivivreineeeiereiineeisneeienseienneieee | veveeiennsieinies | cveverrnierinnienes | cvvveiernsieines | v | veveeveeinieeens
2. Non-affiliated agency operations (Part 1A, Line 1, Col. 2)
3. Affiliated agency operations (Part 1A, Line 1, Col. 3)
Ao TOtAL ittt nnneseennnenene | eveerennnerenes | e | v | e | e
Operating Income Summary (Page 4 & Part 1)
5. Premiums earned (Part 1B, Line 3) ....ccceoiviviiiiniciniecinieccnissiceseeesseesseenes | v
6. Escrow and settlement service charges (Part 1A, Line 2)
7. Title examinations (Part 1A, LinN€ 3) ....cccceverinireirinieeininereinineeenieeeseseesesseiennee | vevereseienensieiene | cvveeresnevsiniee | veeveverinsienenniee | evereeneninniniens | v
8. Searches and abstracts (Part 1A, Line 4)
9. Surveys (Part 1A, LiNe 5) ..ccceveeiirieeeiieeiisieiecisieseeseeieneeseeseesessesesesesseesesssienenee | eevevenessienenniene | eeververerenseiene | eereeennereeins
10.  Aggregate write-ins for service charges (Part 1A, Line 6).......ccocoveeevcvecececeininieines | cvvveveeicieicieieies [ v [ e
11.  Other operating income (Page 4, Line 2)........cccccceueeuerinennnnnieenieieceeeeeeeenee | cvvvevveeieiniernes | evveveevcevcieienes [ v [ e [ e,
12.  Total operating income (Page 4, Line 3) ..
Statement of Income (Page 4)
13. Net operating gain or (105S) (LINE 8) ....c.ceiviririeirinieiiiririeieinieeerseeireeesssereneene | eveeecrennieienes | cvveveeneieinnies | e
14.  Net investment gain or (loss) (Line 11)
15.  Total other income (Line 12)....ccouiuiiririiieiiririeiirieicenirieeinieieeseseeeeseneieseseeeeneseee | eereeenieerennnieens
16.  Federal and foreign income taxes incurred (Line 14)
17, Netincome (LiNe 15) ...cciiieeiiieieerieieieiieieieceisieseeeseieessseseesseseesesssseesessesesessiese | eveeveverensienenies | vvevevesneveneninies | evereveeeneeneens
Balance Sheet (Pages 2 and 3)
18.  Title insurance premiums and fees receivable (Page 2, Line 15, Col. 3)
19.  Total admitted assets excluding segregated accounts (Page 2, Line 26, Col. 3)...cccce | wovvvvvvvnvnvee | s | v | i | s
20. Known claims reserve (Page 3, Line 1)
21.  Statutory premium reserve (Page 3, Line 2)......cccccevveerinneinneeiencinicecineieines | e
22. Total liabilities (Page 3, Line 23)
23.  Capital paid up (Page 3, Lines 25 + 26) ...ccoeeeriereeinieiereieiniereniniseeneniesnesssssennerene | veveveienssieienies | cvevereesienennienes | cvvvsiennninines | e | e
24.  Surplus as regards policyholders (Page 3, Line 32)
Cash Flow (Page 5)
25.  Net cash from operations (Line 11) .....cccocevieieieeineinreresneeeseeeeeeeeeeieeiees | ceveveneieisieieieiene | cvvnnenniieneien | ceeeiseesenne
Percentage Distribution of Cash, Cash-Equivalents and Invested Assets
(Page 2, Col. 3)
(Item divided by Page 2, Line 12, Col. 3) x 100.0
26.  Bonds (LINe 1) c.cioiiiiiiiiciiricccireccec ettt sseseesnsneneenen | et
27.  Stocks (Lines 2.1 & 2.2)
28. Mortgage loans on real estate (Line 3.1 and 3.2) ...
29. Real estate (Lines 4.1,4.2 & 4.3)
30. Cash, cash equivalents and short-term investments (Lin€ 5) ......ccococevevvevevnvievnvieieee | vevveierveieinces | v | v | e | e
31. Contract loans (Line 6)
32, Derivatives (LINE 7) .oovceririeeeiiriereinieieieisieiesesieseiesessesesenesssesessssesesessssesesessssesesssssese | sevevevenessienenes | svevevesseveinnnies | evererieeneneneens
33.  Other invested assets (Line 8)
34. Receivable for securities (Line 9)
35.  Securities lending reinvested collateral assets (Lin€ 10)........cccceevvevevnceinncvcvinieiee | evvecvvnicinies | v | v | e | e
36. Aggregate write-ins for invested assets (Line 11)
37.  Subtotals cash, cash equivalents and invested assets (Line 12) .......ccccovvererreeccnennns 100.0 100.0 100.0 100.0 100.0

39. Affiliated preferred stocks (Sch. D, Summary, Line +822, Col. 1)
40. Affiliated common stocks (Sch. D, Summary, Line 2428, Col. 1)

41.  Affiliated mortgage loans on real estate ...........ocecevvveeirirreerireeerieneienes
42.  All other affiliated

43.  Total of above Lines 38 to 43
44. Total investment in parent included in Lines 38 to 43 above..

45.  Percentage of investments in parent, subsidiaries and affiliates to surplus as regard:
policyholders (Line 44 above divided by Page 3, Line 32, Col. 1 x 100.0)
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