NAIC BLANKS (E) WORKING GROUP

Blanks Agenda Item Submission Form

FOR NAIC USE ONLY
DATE: 9/26/2024 Agenda Item #_ 2024-14BWG
CONTACT PERSON: Year 2025
Changes to Existing Reporting [ X ]
TELEPHONE: New Reporting Requirement [ ]
EMAIL ADDRESS: REVIEWED FOR ACCOUNTING PRACTICES AND
PROCEDURES IMPACT
ON BEHALF OF: No Impact [ X ]
Modifies Required Disclosure [ ]
NAME: Dale Bruggeman Is there data being requested in this proposal
. which is available elsewhere in the
TITLE: Chair SAPWG Annual/Quarterly Statement? [ No ]
***|f Yes, complete question below***
AFFILIATION: Ohio Department of Insurance DISPOSITION
. d
ADDRESS: 50W. Town St., 3" Fl., Ste. 300 [ ] Rejected For Public Comment
[ ] Referred To Another NAIC Group
Columbus, OH 43215 [ X ] Received For Public Comment
[ ] Adopted Date
[ ] Rejected Date
[ ] Deferred Date
[ ] Other (Specify)
BLANK(S) TO WHICH PROPOSAL APPLIES
[ X ] ANNUALSTATEMENT [ X ] INSTRUCTIONS [ ] CROSSCHECKS
[ X ] QUARTERLY STATEMENT [ ] BLANK
[ X ] Life, Accident & Health/Fraternal [ X ] Separate Accounts [ X ] Title
[ X ] Property/Casualty [ ] Protected Cell [ ] Other
[ X ] Health [ ] Health (Life Supplement) [ ] Life (Health Supplement)

Anticipated Effective Date: _Annual 2025

IDENTIFICATION OF ITEM(S) TO CHANGE
Update the 2025 annual (2026 quarterly) investment schedules line category for Bonds Issued by Funds Representing
Operating Entities. (Annual - Investment Schedule General Instructions, Summary Investment Sch., Summary By Country, Sch.
D Part 1A, Sch. D Part 1 Section 1, Sch. D Part 3, 4, & 5, Sch. DA Part 1, Sch. DL Part 1 & 2, and Sch. E Part 2 / Quarterly —
Investment Schedule General Instructions, Sch. D Part 3 & 4, Sch. DL Part 1 & 2, and Sch. E Part 2)

REASON, JUSTIFICATION FOR AND/OR BENEFIT OF CHANGE**
The purpose of this proposal is to update the issuer credit obligation line category from “Bonds Issued from SEC-Registered
Business Development Corps, Closed End Funds & REITS” to “Bonds Issued by Funds Representing Operating Entities”. SAPWG
Ref # 2024-01

***|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: For 2025 quarterly reporting there is a SAPWG Memo on the BWG webpage.

**  This section must be completed on all forms. Revised 11/17/2022
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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

Bonds Issued by Funds Representing Operating Entities
Closed-End Funds- & REITs:

Bonds issued by funds representing operating entities. A fund representing an operating entity has a primary
purpose of raising equity capital and generating returns to its equity investors. Marginal amounts of debt may be
i1ssued to fund operations or produce levered returns to equity holders. However, this is in service to meeting the
fund's primary equity-investor objective. For 1940-Act registered closed-end funds (CEFs) and business
development corporations (BDCs), debt securities issued from the fund in accordance with permitted leverage
ratios represent debt issued by operating entities and qualify as issuer credit obligations. Although some may
consider collateralized fund obligations (CFOs) to be similar to closed-end funds, that assessment is not supported
for classification as an issuer credit obligation. Instruments considered to reflect CFOs (and other like structures)

are required to be assessed as asset-backed securities.
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SUMMARY INVESTMENT SCHEDULE

This schedule was developed to assist regulators in identifying and analyzing the risks inherent in a portfolio of securities as
well as identifying the differences in valuation and admission between those practices prescribed or permitted by the state of
domicile and those set forth in the NAIC Accounting Practices and Procedures Manual. This schedule includes only those
assets from the general account. The line captions were developed with the intention of grouping securities with common risk
characteristics together. These groupings were determined based upon a review of schedules within the NAIC Annual
Statement and the Federal Financial Institutions Examination Council Consolidated Reports of Condition and Income for A
Bank With Domestic and Foreign Offices (FFIEC 031, also known as the “Call Report”).

Detail Eliminated To Conserve Space

Line 1.12 - Bonds Issued by Funds Representing Operating EntiticsBendsIssued-from-SECRegisteredBusiness
Development Corps-Closed End Funds- & REITS

Include: Bonds issued by funds representing operating entities. See Investment Schedule

General Instructions.Bends—issued—by—SEC-registered—business—development

c s

Column 1 should equal the Schedule D, Part 1, Section 1, Line 0169999999 plus Line 0179999999.
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SCHEDULE D - SUMMARY BY COUNTRY

LONG-TERM BONDS AND STOCKS OWNED DECEMBER 31 OF CURRENT YEAR

Enter summarized amounts in the appropriate columns by the specified major classifications, subdividing into United States,
Canada, and Other Countries where applicable. For purposes of this schedule, investments in Other Countries are considered
Foreign Investments. For the definition of Foreign Investment, and Domestic Investment, see instructions to the Supplemental
Investment Risk Interrogatories.

Lines 5
Through 8

Line 9

Detail Eliminated To Conserve Space

All Other Issuer Credit Obligations (Unaffiliated)

Include the following categories:

Project Finance Bonds Issued by Operating Entities (Unaffiliated).............ccceene.ne 0069999999
Corporate Bonds (Unaffiliated).........ccoerirriioiiiienieiieeee e 0089999999
Mandatory Convertible Bonds (Unaffiliated) ...........cccooeoireneniiniieec e 0109999999
Single Entity Backed Obligations (Unaffiliated) ...........ccoooerieniiiiiniiieieceee 0129999999
SVO-Identified Bond Exchange Traded Funds — Fair Value............cccccoceninininnne. 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value.............cccc....... 0159999999

Bonds Issued by Funds Representing Operating Entities (Unaffiliated)BendsIssuedfrom-SEC-
, | - | : : ;

................................................................................................................................... 0169999999
Bank Loans — Issued (Unaffiliated)...........ccooovereienienieiieieeieeeeee e 0189999999
Bank Loans — Acquired (Unaffiliated)..........ccooeeerierieniieciieieeieeeeee e 0209999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaff.)....... 0229999999
Certificates of Deposit (Unaffiliated).........ccooerierienieiieieeieeeeeeee e 0249999999
Other Issuer Credit Obligations (Unaffiliated)...........cocceeveeiiniininiiieieceeee 0269999999

All Other Issuer Credit Obligations (Affiliated)

Include the following categories:
Project Finance Bonds Issued by Operating Entities (Affiliated) ............ccoocverivenne 0079999999
Corporate Bonds (Affiliated) ........coeiieiiiiiiiee e 0099999999
Mandatory Convertible Bonds (Affiliated) ........ccccoevieiieiiniieeeec e 0119999999
Single Entity Backed Obligations (Affiliated) .........ccccevierieiienieieeeeeeeee, 0139999999
Bonds Issued by Funds Representing Operating EntitiesBonds—1ssued—fromSEC-Registered
Business Development- Corps; Closed End Funds- & REIFS (Affiliated) ................. 0179999999
Bank Loans — Issued (Affiliated) ......ccocovveeiiiiiiiiiieieeeeeeeeeeee e 0199999999
Bank Loans — Acquired (Affiliated).........cccevveeriinieniieieeieseeeeieee et 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated).. 0239999999
Certificates of Deposit (Affiliated)........ccocvivveiiciirierieieieeeeee e 0259999999
Other Issuer Credit Obligations (Affiliated)..........ccoecvevierierieiiniecie e 0279999999
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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.

Detail Eliminated To Conserve Space

Section 16. Bonds Issued by Funds Representing Operating EntitiesBends—Issued—from—SEC-RegisteredBusiness
Development Corps-Closed-End-Funds- & REFFS (Unalfiliated)

Line 0169999999 from Schedule D, Part 1, Section 1, Column 8; Schedule DA, Part 1, Column 6; and
Schedule E, Part 2, Column 7.

Section 17. Bonds Issued by Funds Representing Operating EntitiesBends—1Issued—from—SECRegisteredBusiness
Development-Corps;-Closed End Funds- & REITS (Affiliated)

Line 0179999999 from Schedule D, Part 1, Section 1, Column 8; Schedule DA, Part 1, Column 6; and
Schedule E, Part 2, Column 7.
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SCHEDULE D — PART 1- SECTION 1

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

Only investments that qualify in scope of SSAP 26R — Bonds are permitted to be reported on this schedule. Bonds are to be
grouped as listed below and each category arranged alphabetically.

Detail Eliminated To Conserve Space

Category Line Number

Issuer Credit Obligations:
U.S. Government Obligations (Exempt from RBC)........cccccuviiieiiiiiiiiiiieicceeceteeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)..........cccoeeiiiiiiiiriieiiciecieeee e 0029999999
Non-U.S. Sovereign JUriSdiCtion SECULILIES .........ccverrieriierieeiesiietierieetestestesseesseessessresseesseesseansesssesseenseens 0039999999
Municipal Bonds — General Obligations (Direct & Guaranteed) ............cceeeerueerirerieriienieneere e see e 0049999999
Municipal Bonds — Special REVENUE.........c.cccuiiieriieiieieeie ettt st enae e sse e ees 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeoeriinieniiiiiiiieieeeeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)..........ccoeeeeieeriniiniiieeeec e 0079999999
Corporate Bonds (Unaffiliated) .........c.oeuieiiiieiieeee ettt 0089999999
Corporate Bonds (AfTIHAtE).......c.eeeiuieiiieeiiecieece ettt e s e st esabeesbeessneentaeeseeenns 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........ccooiiiriiiiiiieeeeee e 0109999999
Mandatory Convertible Bonds (Affiliated) ..........coeriiiiiiiiieeeee e 0119999999
Single Entity Backed Obligations (Unaffiliated)............coevuerieriieciiiieiieseeie et 0129999999
Single Entity Backed Obligations (Affiliated) ........cccveviiieiiiieiiericieeeeeeee e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ...........ccovvveiieiieiiiiiecieeeeec e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ..........ccceeevevieniiiiiicienieieceieeeeee 0159999999
Bonds Issued by Funds Representing Operating EntitiesBen b m Registered Busin 5
Corps;tlosed EndFonds & REITFS (Unaffiliated) .......ocoeiiiiieieeeeee e
Bonds Issued by Funds Representing Operating EntitiesBen e 3 Registered Busin men
Corps;Closed End Funds & REITFS (AffIliated) ....ccooveviiee i 0179999999
Bank Loans — Issued (Unaffiliated)..........ccocieiiiiiiiiiicieiieceee ettt s 0189999999
Bank Loans — Issued (AffIHATE).......c.ccoviiiiiieiiieie ettt ettt eeesae e eane e 0199999999
Bank Loans — Acquired (Unaffiliated) .........cccoevviiiiiiiiiiiiciiceeeeeeeeeeee ettt 0209999999
Bank Loans — Acquired (AffIlIAted) ......c.cccverierieriieiieie ettt st sreesne e ees 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ...........ccccocenerencncn. 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)...........cccovveerievirrcvernnne 0239999999
Certificates of Deposit (UNaffiliated) ........coecverierieriieieeie sttt sne e eee 0249999999
Certificates of Deposit (AffIlIAted).......ccverrirrieiiierieriere ettt s esse e eees 0259999999
Other Issuer Credit Obligations (Unaffiliated) ...........cccerierieriiiiieiieieeeeeeee e e 0269999999
Other Issuer Credit Obligations (AffIHAted)........ccuerieiieiieiee e e e 0279999999
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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) ........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 by Funds Representing Operating EntitiesBen He 3 Registered Busin
Corps;Closed End Funds- & REITS (Unaffiliated) .......ccceeevieiieieiieicece et

Bonds Issued by Funds Representing Operating EntitiesBen b m Registered Busin

Corps;Closed EndFunds & REIES (Affiliated) ....ccooovevviiiiiniiicicccccce e 0179999999
Bank Loans — Issued (Unaffiliated)..........cccveeiuiiiiiieiiieciie ettt e eae et e aa e 0189999999
Bank Loans — IsSued (AffIIAtEA)........cccviieiiiieiieeiie ettt e e e tbeesaeeenbeeensaeenas 0199999999
Bank Loans — Acquired (Unaffiliated) .........cocoeuerieiieiee et e 0209999999
Bank Loans — Acquired (AffIAted) ......c.cccvirieiieiiieie ettt e 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ..........cccccccenerennnene 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)..........cccceveienirinenen. 0239999999
Certificates of Deposit (UNaffiliated) ........ceecveiierieriieiicieceere ettt ae e saeeae e eee 0249999999
Certificates of Deposit (AffIlIAtEd).......ccverieriiiieiieciee ettt s sre e e saesreesae e eens 0259999999
Other Issuer Credit Obligations (Unaffiliated) .........c.ccerierieriiiiiiiiieieceeeeee e e 0269999999
Other Issuer Credit Obligations (AffIHAtEd)........ccverierierierieie e 0279999999
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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) ........cocuiiiiiiiiiiiiiieececeeeeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)..........cccoevvieiiiieniieiiciecieeee e 0029999999
Non-U.S. Sovereign JuriSdiction SECUTILIES ........ccvervierieiiierieriierieeteeteeeesteereeseeaesseesseeseessessaesseesseessessns 0039999999
Municipal Bonds — General Obligations (Direct & Guaranteed) ............cceeeerriecieeiierieeriienieeie e e 0049999999
Municipal Bonds — Special REVENUE.........c.eccueiieriieiieie ettt eee e sse e ses 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeeereienienieninieiienieeeeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)........c..cceeierierieienieiiecieeee e 0079999999
Corporate Bonds (Unaffiliated) .........c.oouieiiiieiieeeie ettt e 0089999999
Corporate Bonds (AfFIHALE)........coeiiieieiee et st 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........cooieiiriiiiiiiiiieieeee e 0109999999
Mandatory Convertible Bonds (Affiliated) ..........coueriiiiiiiiiieeee e 0119999999
Single Entity Backed Obligations (Unaffiliated)..........c.coviririiirieieeeeeee e 0129999999
Single Entity Backed Obligations (Affiliated) .........cccooieieieieeee e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ...........cccoevvevieiieiiiiieiieeeeee e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ..........ccccoeeverieriieciiiienienieeieeieeeeieens 0159999999
Bonds Issued by Funds Representing Operating EntitiesBen He 3 RegisteredBusin

Corps;Closed End-Fonds-&REIFS (Unaffiliated) .......cccoevieciieiecieieeee et

Bonds Issued by Funds Representing Operating EntitiesBen b m Registered Busin
Corps;Closed End Funds & REITS (AffIliated) ....ccoovevvieeeeieieeeee e 0179999999
Bank Loans — Issued (Unaffiliated)..........cccueeruiieiiiiiiieciie ettt ve e eae et e e 0189999999
Bank Loans — IsSued (AffIIAtEA)........cccviieiiieeiieeiie ettt b e e e e ebeesre e et e eseeenas 0199999999
Bank Loans — Acquired (Unaffiliated) .........ccceeoviiiiiiiiiiiieieceeeeeeeee ettt 0209999999
Bank Loans — Acquired (AffIIAted) ......c.occvieieiieiicieceece ettt s 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ..........ccccccoenerennnnene 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)...........cccovvevrieviercvrrnene 0239999999
Certificates of Deposit (UNaffiliated) ........cevcveiierieriieiicie ettt s sbe e saeseeeseesaeees 0249999999
Certificates of Deposit (AffIlIAtEd).......cccveriieriiiieiieriee ettt sre et esaesreesse s e 0259999999
Other Issuer Credit Obligations (Unaffiliated) .........c.occerierieriieiiieiieieeeeee e 0269999999
Other Issuer Credit Obligations (AffIHAtEd)........ccverierierieiieie et 0279999999
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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) ........cocuiiiiiiiiiiiiiiecceeeeeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)..........cccoevvieiiiieniieiiciecieeee e 0029999999
Non-U.S. Sovereign JuriSdiction SECUTILIES ........ccvervierieiiierieriierieeteeteeeesteereeseeaesseesseeseessessaesseesseessessns 0039999999
Municipal Bonds — General Obligations (Direct & Guaranteed) ............cceeeerriecieeiierieeriienieeie e e 0049999999
Municipal Bonds — Special REVENUE.........c.eccueiieriieiieie ettt eee e sse e ses 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeeereienienieninieiienieeeeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)........c..cceeierierieienieiiecieeee e 0079999999
Corporate Bonds (Unaffiliated) .........c.oouieiiiieiieeeie ettt e 0089999999
Corporate Bonds (AfFIHALE)........coeiiieieiee et st 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........cooieiiriiiiiiiiiieieeee e 0109999999
Mandatory Convertible Bonds (Affiliated) ..........coueriiiiiiiiiieeee e 0119999999
Single Entity Backed Obligations (Unaffiliated)..........c.coviririiirieieeeeeee e 0129999999
Single Entity Backed Obligations (Affiliated) .........cccooieieieieeee e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ...........cccoevvevieiieiiiiieiieeeeee e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ..........ccccoeeverieriieciiiienienieeieeieeeeieens 0159999999
Bonds Issued by Funds Representing Operating EntitiesBen He 3 RegisteredBusin

Corps;Closed End-Fonds-&REIFS (Unaffiliated) .......cccoevieciieiecieieeee et

Bonds Issued by Funds Representing Operating EntitiesBen b m Registered Busin
Corps;Closed End Funds & REITS (AffIliated) ....ccoovevvieeeeieieeeee e 0179999999
Bank Loans — Issued (Unaffiliated)..........cccueeruiieiiiiiiieciie ettt ve e eae et e e 0189999999
Bank Loans — IsSued (AffIIAtEA)........cccviieiiieeiieeiie ettt b e e e e ebeesre e et e eseeenas 0199999999
Bank Loans — Acquired (Unaffiliated) .........ccceeoviiiiiiiiiiiieieceeeeeeeee ettt 0209999999
Bank Loans — Acquired (AffIIAted) ......c.occvieieiieiicieceece ettt s 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ..........ccccccoenerennnnene 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)...........cccoveeerieriercvrrnnnne 0239999999
Certificates of Deposit (UNaffiliated) ........cevcveiierieriieiicie ettt s sbe e saeseeeseesaeees 0249999999
Certificates of Deposit (AffIlIAtEd).......cccveriieriiiieiieriee ettt sre et esaesreesse s e 0259999999
Other Issuer Credit Obligations (Unaffiliated) .........c.occerierieriieiiieiieieeeeee e 0269999999
Other Issuer Credit Obligations (AffIHAtEd)........ccverierierieiieie et 0279999999
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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).........cccoriiiiiiiiiiiiece e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)........ccccooiiiiiiiiiiiiiiiceeeeeeee e 0029999999
Non-U.S. Sovereign JUriSdiction SECULTLIES .........cceeruieriierieeieeiesie ettt ete st ee st e et eeeee e steeseeeeeeneeeaeeneeens 0039999999
Municipal Bonds — General Obligations (Direct and Guaranteed)..........coecuevverierieneeriesieiie e 0049999999
Municipal Bonds — Special REVENUE...........ccouiiiiiiiiee ettt 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeeereienienienineierieeeieeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)..........cceoveieiiniiiiniiineeeeee e 0079999999
Corporate Bonds (Unaffiliated) .........ceevueeiiriieriieiieie ettt e ae e sneenne e ees 0089999999
Corporate Bonds (AfFIHALE)......c.cccuiiiiiieiieiecie ettt ettt bessae e sbeeaessaesseesseenseeens 0099999999
Mandatory Convertible Bonds (Unaffiliated).............ooiiiiiiiiiiiiiiieieeeee e 0109999999
Mandatory Convertible Bonds (Affiliated) .........ccueviirieiiieiiiiiiiecteeee e 0119999999
Single Entity Backed Obligations (Unaffiliated)..........cccooiiiiiiiniiieeeeeee e 0129999999
Single Entity Backed Obligations (Affiliated) .........ccceeviiioieiiieriei e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ..........cccocoiiiiiiiiiiiiieeeee e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ..........ccccoeoeiieiiniiiiiniiiieceeeceee 0159999999
Bonds Issued by Funds Representing Operating EntitiesBen He 3 Registered-Busin Developmen
Corps;ClosedEnd Funds-&REIFS (Unaffiliated) ......cccooveiiiiiiiiiiieeeeeeeee e 0169999999
Bonds Issued by Funds Representing Operating EntitiesBen He i Reoistered-Busin Developmen
Corps;Closed End Funds & REITS (Affiliated) ....c.ooioiiieieeeee e 0179999999
Bank Loans — Issued (Unaffiliated)..........cccueeriiieiiiiiiieciie ettt aae et aa e 0189999999
Bank Loans — ISSued (AffIHALE).......c.ievviriieieiieie ettt st e be e seeeaeenaeses 0199999999
Bank Loans — Acquired (Unaffiliated) .........ooeeueriiiieiee et 0209999999
Bank Loans — Acquired (AffIlIated) ........oecverierierieieeie ettt e 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) .........cccccoceveneneneneee 0239999999
Other Issuer Credit Obligations (Unaffiliated) ............ccervierieriieriiiiieiecieeee e 0269999999
Other Issuer Credit Obligations (AffIHAted)........ccueeiirieiiee et 0279999999
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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:
U.S. Government Obligations (Exempt from RBC)........cccccuviiieiiiiiiiiiiieicceeceteeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)..........cccoeeiiiiiiiiriieiiciecieeee e 0029999999
Non-U.S. Sovereign JUriSdiCtion SECULILIES .........ccverrieriierieeiesiietierieetestestesseesseessessresseesseesseansesssesseenseens 0039999999
Municipal Bonds — General Obligations (Direct & Guaranteed) ............cceeeerueerirerieriienieneere e see e 0049999999
Municipal Bonds — Special REVENUE.........c.cccuiiieriieiieieeie ettt st enae e sse e ees 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeoeriinieniiiiiiiieieeeeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)..........ccoeeeeieeriniiniiieeeec e 0079999999
Corporate Bonds (Unaffiliated) .........c.oeuieiiiieiieeee ettt 0089999999
Corporate Bonds (AfTIHAtE).......c.eeeiuieiiieeiiecieece ettt e s e st esabeesbeessneentaeeseeenns 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........ccooiiiriiiiiiieeeeee e 0109999999
Mandatory Convertible Bonds (Affiliated) ..........coeriiiiiiiiieeeee e 0119999999
Single Entity Backed Obligations (Unaffiliated)............coevuerieriieciiiieiieseeie et 0129999999
Single Entity Backed Obligations (Affiliated) ........cccveviiieiiiieiiericieeeeeeee e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ...........ccovvveiieiieiiiiiecieeeeec e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ..........ccceeevevieniiiiiicienieieceieeeeee 0159999999
Bonds Issued by Funds Representing Operating EntitiesBen b m Registered Busin 5
Corps;tlosed EndFonds & REITFS (Unaffiliated) .......ocoeiiiiieieeeeee e
Bonds Issued by Funds Representing Operating EntitiesBen e 3 Registered Busin men
Corps;Closed End Funds & REITFS (AffIliated) ....ccooveviiee i 0179999999
Bank Loans — Issued (Unaffiliated)..........ccocieiiiiiiiiiicieiieceee ettt s 0189999999
Bank Loans — Issued (AffIHATE).......c.ccoviiiiiieiiieie ettt ettt eeesae e eane e 0199999999
Bank Loans — Acquired (Unaffiliated) .........cccoevviiiiiiiiiiiiciiceeeeeeeeeeee ettt 0209999999
Bank Loans — Acquired (AffIlIAted) ......c.cccverierieriieiieie ettt st sreesne e ees 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ...........ccccocenerencncn. 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)...........cccovveerievirrcvernnne 0239999999
Certificates of Deposit (UNaffiliated) ........coecverierieriieieeie sttt sne e eee 0249999999
Certificates of Deposit (AffIlIAted).......ccverrirrieiiierieriere ettt s esse e eees 0259999999
Other Issuer Credit Obligations (Unaffiliated) ...........cccerierieriiiiieiieieeeeeeee e e 0269999999
Other Issuer Credit Obligations (AffIHAted)........ccuerieiieiieiee e e e 0279999999
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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:
U.S. Government Obligations (Exempt from RBC)........cccccuviiieiiiiiiiiiiieicceeceteeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)..........cccoeeiiiiiiiiriieiiciecieeee e 0029999999
Non-U.S. Sovereign JUriSdiCtion SECULILIES .........ccverrieriierieeiesiietierieetestestesseesseessessresseesseesseansesssesseenseens 0039999999
Municipal Bonds — General Obligations (Direct & Guaranteed) ............cceeeerueerirerieriienieneere e see e 0049999999
Municipal Bonds — Special REVENUE.........c.cccuiiieriieiieieeie ettt st enae e sse e ees 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeoeriinieniiiiiiiieieeeeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)..........ccoeeeeieeriniiniiieeeec e 0079999999
Corporate Bonds (Unaffiliated) .........c.oeuieiiiieiieeee ettt 0089999999
Corporate Bonds (AfTIHAtE).......c.eeeiuieiiieeiiecieece ettt e s e st esabeesbeessneentaeeseeenns 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........ccooiiiriiiiiiieeeeee e 0109999999
Mandatory Convertible Bonds (Affiliated) ..........coeriiiiiiiiieeeee e 0119999999
Single Entity Backed Obligations (Unaffiliated)............coevuerieriieciiiieiieseeie et 0129999999
Single Entity Backed Obligations (Affiliated) ........cccveviiieiiiieiiericieeeeeeee e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ...........ccovvveiieiieiiiiiecieeeeec e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ..........ccceeevevieniiiiiicienieieceieeeeee 0159999999
Bonds Issued by Funds Representing Operating EntitiesBen b m Registered Busin 5
Corps;tlosed EndFonds & REITFS (Unaffiliated) .......ocoeiiiiieieeeeee e
Bonds Issued by Funds Representing Operating EntitiesBen e 3 Registered Busin men
Corps;Closed End Funds & REITFS (AffIliated) ....ccooveviiee i 0179999999
Bank Loans — Issued (Unaffiliated)..........ccocieiiiiiiiiiicieiieceee ettt s 0189999999
Bank Loans — Issued (AffIHATE).......c.ccoviiiiiieiiieie ettt ettt eeesae e eane e 0199999999
Bank Loans — Acquired (Unaffiliated) .........cccoevviiiiiiiiiiiiciiceeeeeeeeeeee ettt 0209999999
Bank Loans — Acquired (AffIlIAted) ......c.cccverierieriieiieie ettt st sreesne e ees 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ...........ccccocenerencncn. 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)...........cccovveerievirrcvernnne 0239999999
Certificates of Deposit (UNaffiliated) ........coecverierieriieieeie sttt sne e eee 0249999999
Certificates of Deposit (AffIlIAted).......ccverrirrieiiierieriere ettt s esse e eees 0259999999
Other Issuer Credit Obligations (Unaffiliated) ...........cccerierieriiiiieiieieeeeeeee e e 0269999999
Other Issuer Credit Obligations (AffIHAted)........ccuerieiieiieiee e e e 0279999999
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SCHEDULE E — PART 2 — CASH EQUIVALENTS

List all investments owned whose maturities (or repurchase dates under repurchase agreement) at the time of acquisition were
three months or less and defined as cash equivalents in accordance with SSAP No. 2R—Cash, Cash Equivalents, Drafts, and
Short-Term Investments. Include Money Market Mutual Funds.

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations:

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 by Funds Representing Operating EntitiesBen e 88 Registered Busin Developmen
Corps;ClosedEnd Fands-&REITFS (Unaffiliated) ......ccooevinininiiiiiiiiiicccceecccee e 0169999999
Bonds Issued by Funds Representing Operating EntitiesBen He 3 Registered-Busin Developmen
Corps;Closed-End Funds- &REITS (Affiliated) ...cc.ooeviiiiiiiieeee e 0179999999
Bank Loans — Issued (Unaffiliated)..........cccueeiiiieiiieiiiiciie ettt eae e e e 0189999999
Bank Loans — ISSued (AFfIHALE).......c.eeoveeieeiieiieieeie ettt et sneene e ees 0199999999
Bank Loans — Acquired (Unaffiliated) .........ccceevviiiiiiiiiiiieiiceeeeeeeee ettt e 0209999999
Bank Loans — Acquired (AffIliated) .........ccverierieriieieeie ettt st 0219999999
Mortgages Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated)..........c.cccceverenennee. 0229999999
Mortgages Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated) .........ccccceeeereriencnne. 0239999999
Other Issuer Credit Obligations (Unaffiliated) .........c.ccervierieriieniiiiieieeieeee e e 0269999999
Other Issuer Credit Obligations (AffIHALEd).........coueriiiiieiee e 0279999999
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QUARTERLY STATEMENT INSTRUCTIONS — LIFE/FRATERNAL, PROPERTY, HEALTH & TITLE

INVESTMENT SCHEDULES GENERAL INSTRUCTIONS
(Applies to all investment schedules)

Detail Eliminated To Conserve Space

Bonds Issued by Funds Representing Operating Entities
Closed-End Funds- & REITs:

Bonds issued by funds representing operating entities. A fund representing an operating entity has a primary
purpose of raising equity capital and generating returns to its equity investors. Marginal amounts of debt may be
i1ssued to fund operations or produce levered returns to equity holders. However, this is in service to meeting the
fund's primary equity-investor objective. For 1940-Act registered closed-end funds (CEFs) and business
development corporations (BDCs), debt securities issued from the fund in accordance with permitted leverage
ratios represent debt issued by operating entities and qualify as issuer credit obligations. Although some may
consider collateralized fund obligations (CFOs) to be similar to closed-end funds, that assessment is not supported
for classification as an issuer credit obligation. Instruments considered to reflect CFOs (and other like structures)

are required to be assessed as asset-backed securities.
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SCHEDULE D — PART 3

LONG-TERM BONDS AND STOCKS ACQUIRED DURING THE CURRENT QUARTER

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations:

U.S. Government Obligations (Exempt from RBC) ........coouiiiiiiiiiiiieeceeeeeee 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 and Guaranteed)..........c.oecveeverierienieenienie e seese e 0049999999
Municipal Bonds — SPecial REVENUES ..........cceviiiiiriieiiciieieeiiete ettt sae e saeeaeesaesseesseenneees 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 ........................................................... 0159999999
Bonds Issued by Funds Representing Operating EntitiesBes wed—from Registere usine
Corps;Closed End Funds- & REITS (Unaffiliated) .......ccceeevieiieieiieicece et
Bonds Issued by Funds Representing Operating EntitiesBends—issue m RegisteredBusine
Corps;Closed EndFunds & REIES (Affiliated) ....ccooovevviiiiiniiicicccccce e 0179999999
Bank Loans — Issued (Unaffiliated)..........cccveeiuiiiiiieiiieciie ettt e eae et e aa e 0189999999
Bank Loans — IsSued (AffIIAtEA)........cccviieiiiieiieeiie ettt e e e tbeesaeeenbeeensaeenas 0199999999
Bank Loans — Acquired (Unaffiliated) .........cocoeuerieiieiee et e 0209999999
Bank Loans — Acquired (AffIAted) ......c.cccvirieiieiiieie ettt e 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ..........cccccccenerennnene 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)..........cccceveienirinenen. 0239999999
Certificates of Deposit (UNaffiliated) ........ceecveiierieriieiicieceere ettt ae e saeeae e eee 0249999999
Certificates of Deposit (AffIlIAtEd).......ccverieriiiieiieciee ettt s sre e e saesreesae e eens 0259999999
Other Issuer Credit Obligations (Unaffiliated) .........c.ccerierieriiiiiiiiieieceeeeee e e 0269999999
Other Issuer Credit Obligations (AffIHAtEd)........ccverierierierieie e 0279999999
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SCHEDULE D — PART 4

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

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations:

U.S. Government Obligations (Exempt from RBC) ........cocuiiiiiiiiiiiiiiecceeeeeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)..........cccoevvieiiiieniieiiciecieeee e 0029999999
Non-U.S. Sovereign JuriSdiction SECUTILIES ........ccvervierieiiierieriierieeteeteeeesteereeseeaesseesseeseessessaesseesseessessns 0039999999
Municipal Bonds — General Obligations (Direct and Guaranteed)..........c.oecueecverierienieenieeieiie e 0049999999
Municipal Bonds — Special REVENUES .........cccuevierieriieiieie ettt st s sse e enae e sneeneeses 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeeereienienieninieiienieeeeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)........c..cceeierierieienieiiecieeee e 0079999999
Corporate Bonds (Unaffiliated) .........c.oouieiiiieiieeeie ettt e 0089999999
Corporate Bonds (AfFIHALE)........coeiiieieiee et st 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........cooieiiriiiiiiiiiieieeee e 0109999999
Mandatory Convertible Bonds (Affiliated) ..........coueriiiiiiiiiieeee e 0119999999
Single Entity Backed Obligations (Unaffiliated)..........c.coviririiirieieeeeeee e 0129999999
Single Entity Backed Obligations (Affiliated) .........cccooieieieieeee e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ...........cccoevvevieiieiiiiieiieeeeee e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ........................................................... 0159999999
Bonds Issued by Funds Representing Operating EntitiesBes wed—from Registere usine
Corps;Closed End-Fonds-&REIFS (Unaffiliated) .......cccoevieciieiecieieeee et
Bonds Issued by Funds Representing Operating EntitiesBends—issue m RegisteredBusine
Corps;Closed End Funds & REITS (AffIliated) ....ccoovevvieeeeieieeeee e 0179999999
Bank Loans — Issued (Unaffiliated)..........cccueeruiieiiiiiiieciie ettt ve e eae et e e 0189999999
Bank Loans — IsSued (AffIIAtEA)........cccviieiiieeiieeiie ettt b e e e e ebeesre e et e eseeenas 0199999999
Bank Loans — Acquired (Unaffiliated) .........ccceeoviiiiiiiiiiiieieceeeeeeeee ettt 0209999999
Bank Loans — Acquired (AffIIAted) ......c.occvieieiieiicieceece ettt s 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ..........ccccccoenerennnnene 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)...........cccoveeerieriercvrrnnnne 0239999999
Certificates of Deposit (UNaffiliated) ........cevcveiierieriieiicie ettt s sbe e saeseeeseesaeees 0249999999
Certificates of Deposit (AffIlIAtEd).......cccveriieriiiieiieriee ettt sre et esaesreesse s e 0259999999
Other Issuer Credit Obligations (Unaffiliated) .........c.occerierieriieiiieiieieeeeee e 0269999999
Other Issuer Credit Obligations (AffIHAtEd)........ccverierierieiieie et 0279999999
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SCHEDULE DL — PART 1

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

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations:

U.S. Government Obligations (Exempt from RBC)........cccccuviiieiiiiiiiiiiieicceeceteeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)..........cccoeeiiiiiiiiriieiiciecieeee e 0029999999
Non-U.S. Sovereign JUriSdiCtion SECULILIES .........ccverrieriierieeiesiietierieetestestesseesseessessresseesseesseansesssesseenseens 0039999999
Municipal Bonds — General Obligations (Direct and Guaranteed)..........c.oecerverierieneesierie e 0049999999
Municipal Bonds — Special REVENUES .........cccuevieriiriieiieie ettt ettt s ae e sneesseeneeees 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeoeriinieniiiiiiiieieeeeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)..........ccoeeeeieeriniiniiieeeec e 0079999999
Corporate Bonds (Unaffiliated) .........c.oeuieiiiieiieeee ettt 0089999999
Corporate Bonds (AfTIHAtE).......c.eeeiuieiiieeiiecieece ettt e s e st esabeesbeessneentaeeseeenns 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........ccooiiiriiiiiiieeeeee e 0109999999
Mandatory Convertible Bonds (Affiliated) ..........coeriiiiiiiiieeeee e 0119999999
Single Entity Backed Obligations (Unaffiliated)............coevuerieriieciiiieiieseeie et 0129999999
Single Entity Backed Obligations (Affiliated) ........cccveviiieiiiieiiericieeeeeeee e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ...........ccovvveiieiieiiiiiecieeeeec e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ........................................................... 0159999999
Bonds Issued by Funds Representing Operating EntitiesBen b M RegisteredBusine
Corps;tlosed EndFonds & REITFS (Unaffiliated) .......ocoeiiiiieieeeeee e
Bonds Issued by Funds Representing Operating EntitiesBends-issue 3 RegisteredBusine men
Corps;Closed End Funds & REITFS (AffIliated) ....ccooveviiee i 0179999999
Bank Loans — Issued (Unaffiliated)..........ccocieiiiiiiiiiicieiieceee ettt s 0189999999
Bank Loans — Issued (AffIHATE).......c.ccoviiiiiieiiieie ettt ettt eeesae e eane e 0199999999
Bank Loans — Acquired (Unaffiliated) .........cccoevviiiiiiiiiiiiciiceeeeeeeeeeee ettt 0209999999
Bank Loans — Acquired (AffIlIAted) ......c.cccverierieriieiieie ettt st sreesne e ees 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ...........ccccocenerencncn. 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)...........cccovveerievirrcvernnne 0239999999
Certificates of Deposit (UNaffiliated) ........coecverierieriieieeie sttt sne e eee 0249999999
Certificates of Deposit (AffIlIAted).......ccverrirrieiiierieriere ettt s esse e eees 0259999999
Other Issuer Credit Obligations (Unaffiliated) ...........cccerierieriiiiieiieieeeeeeee e e 0269999999
Other Issuer Credit Obligations (AffIHAted)........ccuerieiieiieiee e e e 0279999999
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SCHEDULE DL — PART 2

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

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations:

U.S. Government Obligations (Exempt from RBC)........cccccuviiieiiiiiiiiiiieicceeceteeee e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)..........cccoeeiiiiiiiiriieiiciecieeee e 0029999999
Non-U.S. Sovereign JUriSdiCtion SECULILIES .........ccverrieriierieeiesiietierieetestestesseesseessessresseesseesseansesssesseenseens 0039999999
Municipal Bonds — General Obligations (Direct and Guaranteed)..........c.oecerverierieneesierie e 0049999999
Municipal Bonds — Special REVENUES .........cccuevieriiriieiieie ettt ettt s ae e sneesseeneeees 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeoeriinieniiiiiiiieieeeeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)..........ccoeeeeieeriniiniiieeeec e 0079999999
Corporate Bonds (Unaffiliated) .........c.oeuieiiiieiieeee ettt 0089999999
Corporate Bonds (AfTIHAtE).......c.eeeiuieiiieeiiecieece ettt e s e st esabeesbeessneentaeeseeenns 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........ccooiiiriiiiiiieeeeee e 0109999999
Mandatory Convertible Bonds (Affiliated) ..........coeriiiiiiiiieeeee e 0119999999
Single Entity Backed Obligations (Unaffiliated)............coevuerieriieciiiieiieseeie et 0129999999
Single Entity Backed Obligations (Affiliated) ........cccveviiieiiiieiiericieeeeeeee e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ...........ccovvveiieiieiiiiiecieeeeec e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ........................................................... 0159999999
Bonds Issued by Funds Representing Operating EntitiesBen b M RegisteredBusine
Corps;tlosed EndFonds & REITFS (Unaffiliated) .......ocoeiiiiieieeeeee e
Bonds Issued by Funds Representing Operating EntitiesBends-issue 3 RegisteredBusine men
Corps;Closed End Funds & REITFS (AffIliated) ....ccooveviiee i 0179999999
Bank Loans — Issued (Unaffiliated)..........ccocieiiiiiiiiiicieiieceee ettt s 0189999999
Bank Loans — Issued (AffIHATE).......c.ccoviiiiiieiiieie ettt ettt eeesae e eane e 0199999999
Bank Loans — Acquired (Unaffiliated) .........cccoevviiiiiiiiiiiiciiceeeeeeeeeeee ettt 0209999999
Bank Loans — Acquired (AffIlIAted) ......c.cccverierieriieiieie ettt st sreesne e ees 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ...........ccccocenerencncn. 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)...........cccovveerievirrcvernnne 0239999999
Certificates of Deposit (UNaffiliated) ........coecverierieriieieeie sttt sne e eee 0249999999
Certificates of Deposit (AffIlIAted).......ccverrirrieiiierieriere ettt s esse e eees 0259999999
Other Issuer Credit Obligations (Unaffiliated) ...........cccerierieriiiiieiieieeeeeeee e e 0269999999
Other Issuer Credit Obligations (AffIHAted)........ccuerieiieiieiee e e e 0279999999
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SCHEDULE E — PART 2 — CASH EQUIVALENTS

INVESTMENTS OWNED END OF CURRENT QUARTER

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations:

U.S. Government Obligations (Exempt from RBC) ........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 and Guaranteed)..........c.oecveeverierienieenienie e seese e 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
Bonds Issued by Funds Representing Operating EntitiesBen te A Registered-Busin
Corps;Closed End Funds- & REITS (Unaffiliated) .......ccceeevieeiieiiiiiiieiece ettt
Bonds Issued by Funds Representing Operating EntitiesBen He 3 Registered Busin
Corps;Closed-EndFunds & REIFS (AfTTHAted) oo 0179999999
Bank Loans — Issued (Unaffiliated)..........cceeierirriiiieeie ettt 0189999999
Bank Loans — ISSued (AFfIHALE).......c.eevveeieeiieiieieeie et sneene e eee 0199999999
Bank Loans — Acquired (Unaffiliated) .........cceeuerieiieiee e 0209999999
Bank Loans — Acquired (AffIliated) ........cooueeieiieiee e e 0219999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated) ............c.cccoceereennene 0229999999
Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)..........cccceveieninenenen. 0239999999
Other Issuer Credit Obligations (Unaffiliated) ..........cccoeeirieieiinieie e 0269999999
Other Issuer Credit Obligations (AffIlALEd).........coviriiiiieieie e 0279999999
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ANNUAL STATEMENT BLANK — LIFE/FRATERNAL, PROPERTY, HEALTH & TITLE

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Admitted Assets as Reported
Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Lending
Percentage Reinvested Total Percentage
of Column 1 Collateral (Col. 3+4) | of Column 5
Amount Line 13 Amount Amount Amount Line 13

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 ........cceeerveereererienenrreeenes

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...........cccocoereeean.
1.12 Bonds Issued by Funds Representlng Operatlng EntltlesBeﬂés—nss&ed—frem—S-EG

1. 3 Bank loans - 1ssued

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
Asset-backed securities (Schedule D, Part 1, Section 2):
2.01 Financial asset-backed securities — self liquidating (unaffiliated)

2.02 Financial asset-backed securities — not self-liquidating (unaffiliated) ......

2.03 Non-financial asset-backed securities (unaffiliated)

2.04 Total asset-backed securities ..
Preferred stocks (Schedule D, Part 2, Section 1):

3.01 Industrial and miscellaneous (Unaffiliated)..........c.coceveerierrerinnnee
3.02 Parent, subsidiaries and affiliates...

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

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

4.03 Parent, subsidiaries and affiliates Publicly traded
4.04 Parent, subsidiaries and affiliates Other
4.05 Mutual funds

4.06 Unit investment trusts
4.07 Closed-end funds...................

4.08 Exchange traded fUndS .........cccoeveeinirieiininieiiieeceee et
4.09 Total common stocks ........

Mortgage loans (Schedule B):
5.01 Farm mortgages

5.02 Residential mOrtgages .......ococeerereererererverenene
5.03 Commercial mortgages

5.04 Mezzanine real estate loans.

5.05 Total valuation allowance
5.06 Total mortgage loans

Real estate (Schedule A):

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

6.03 Properties held for sale ......

6.04 Total real estate ..
Cash, cash equlvalents and short- term investments:
7.01 Cash (Schedule E, Part 1)......cccocevveveerinneiririnnne

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

7.04 Total cash, cash equivalents and short-term investments

Contract loans...

Derivatives (Schedule DB).......

Other invested assets (Schedule BA)

Receivables for SECUTtIes ........coveerereveirirereeneeeeeceee
Securities lending (Schedule DL, Part 1)

Other invested assets (Page 2, Line 11) ...ocioviriiiiniiiniricscecce e
Total invested assets

XXX

XXX

XXX
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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 12.7 Prior Year Prior Year Traded (a)

Detail Eliminated To Conserve Space

16. Bonds Issued by Funds Representing Operating EntitiesBendstssued-from SEC-Registered Business
BevelopmentCorps—Closed-End-Eunds&REFFS (Unalliliated)
16.1 NAIC 1 . o | i | i | s XXX | i | e,
162 NAIC2.. XXX
163 NAIC3 .o | i | v | i | i XXX | i |
NAIC 4 .. XXX
.......................................... XXX
XXX
16.7 Totals XXX
17. Bonds Issued by Funds Representing Operating EntitiesBendstssued-from SEC-Registered Business
Pevelopment-Corps-Closed-bnd-Funds & REFES (Altiliated)
17.1 NAIC T . | i | i | i | v XXX | i |
17.2 XXX
173 NAIC3 v | i | i | i | i XXX | i |
17.4 XXX
17.5 . v | e | i | . XXX | i |
17.6 NAICG.. XXX
17.7 Totals XXX
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