NAIC BLANKS (E) WORKING GROUP

Blanks Agenda Item Submission Form

FOR NAIC USE ONLY
DATE: 11/11/2020 Agenda Item #_2020-35BWG MOD
CONTACT PERSON: Year 2022
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: Kim Hudson DISPOSITION
TITLE: [ ] Rejected For Public Comment
[ ] Referred To Another NAIC Group
AFFILIATION: California Department of Insurance [ ] Received For Public Comment
[ X ] Adopted Date __03/16/2021
ADDRESS: 300 South Spring St. [ ] Rejected Date
[ ] Deferred Date
Los Angeles, CA 90013 [ ] Other (Specify)
BLANK(S) TO WHICH PROPOSAL APPLIES
[ X ] ANNUAL STATEMENT [ X ] INSTRUCTIONS [ X ] CROSSCHECKS
[ X ] QUARTERLY STATEMENT [ X ] BLANK
[ X ] Life, Accident & Health/Fraternal [ 1 Separate Accounts [ X ] Title
[ X ] Property/Casualty [ ] Protected Cell [ ] Other
[ X ] Health [ ] Health (Life Supplement)

Anticipated Effective Date:_ 1% Quarter 2022

IDENTIFICATION OF ITEM(S) TO CHANGE

Expand the number of characters used from seven to ten in the investment line categories for Schedules D, DA, DL and E
excluding Schedule D, Part 6 (Sections 1 and 2) and Schedule E (Part 1 and 3).Add line categories for Unaffiliated Certificates
of Deposit and Exchange Traded Funds. Split the line categories for Mutual Funds, Investment Unit Trusts and Closed-End
Funds into lines indicating if the fund has been assigned a designation by the SVO or not. Make changed to Summary
Investment Schedule, Summary by Country and Schedule D, Part 1A (Sections 1 and 2) to reflect the additional line

categories.

REASON, JUSTIFICATION FOR AND/OR BENEFIT OF CHANGE**

The purpose of the proposal is to change the line number size to accommodate more line categories and to allow for room in
the numbering scheme for Schedules D, DA, DL and E to add additional lines in the future without major disruption of line
numbering. It also adds new lines to address crosscheck issues and reporting questions that have been received in the past.

NAIC STAFF COMMENTS

Comment on Effective Reporting Date:

Other Comments:

** This section must be completed on all forms.
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ANNUAL STATEMENT INSTRUCTIONS — LIFE/FRATERNAL, HEALTH, PROPERTY AND TITLE

SCHEDULE D — PART 1

LONG-TERM BONDS OWNED DECEMBER 31 OF CURRENT YEAR

Detail Eliminated to Conserve Space

Category Line Number
Bonds:

U.S. Governments
ISSUCT ODIIZALIONS. ... .eeuvieeiieeieiiiesiieteeteetestesteesteesteebeesteessesseesseesseessesssesseesseeseenseessesssesseensenses 0019999999
Residential Mortgage-Backed SECUITLIES .......cceviervieriieiieieciieiieie et 0029999999
Commercial Mortgage-Backed SECUTILIES. .......ccuieiirierieiieiecee et 0039999999
Other Loan-Backed and Structured SECUITHIES ...........ccovviieeerreeeeereeeeeeeeeeeeeee e e eereee e 0049999999
Subtotals — U.S. GOVETIIMENLES ......ccuerueriirieriieiieieieientieiente ettt ettt eie e ennenee 05999990109999999

All Other Governments
ISSUCT ODIIZALIONS .....eeeiieetieieeie ettt ettt ettt ete e ee st e ae e te et e eneeeneenseenseeneeas 06999990219999999
Residential Mortgage-Backed SECUIties ........cooueeviriiiieiieiee e 67999990229999999
Commercial Mortgage-Backed Securities. ..........cooeririiirinieieieee e 08999990239999999
Other Loan-Backed and Structured SECUTTIES .........coerieieieiieieiecie e 09999990249999999
Subtotals — All Other GOVEINMENTS .......cc.ceruieriiiiinieniieiieie et 16999990309999999

U.S. States, Territories and Possessions (Direct and Guaranteed)
ISSUCT ODIIZALIONS. ... .eeuvieteetieieeieeieetteete st ettt et e ete e teesbeessessaesseesseessesssesssessseseessennsens +H999990419999999
Residential Mortgage-Backed SECUITLIES .....ceevvieviiiiiieriieiieeeeee et 12999990429999999
Commercial Mortgage-Backed SECUTILIES........ccvevieiirieieieee e 13999990439999999
Other Loan-Backed and Structured SECUrities ..........ccvevvieeeerierieriieieeie e ees 14999990449999999
Subtotals — U.S. States, Territories and Possessions (Direct and Guaranteed) ............... 1+7999990509999999

U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)
ISSUCT ODIIZATIONS ....veeeieietieieeie ettt ettt ettt ettt e s b e teenee e e e eseenseenseeneeas 18999990619999999
Residential Mortgage-Backed SECUTTHIES .......eeuereeieriiiiieiie et 19999990629999999
Commercial Mortgage-Backed SEcurities. ..........cooeriririiiiieieieieeee e 20999990639999999
Other Loan-Backed and Structured SECUTTtIES .........coeririeieiieieierc e 21999990649999999

Subtotals — U.S. Political Subdivisions of States, Territories and Possessions

(Direct and GUAranteed) ...........cceverereririreeieieieie et 24999990709999999

U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed
Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

ISSUCT ODIIZALIONS. ... eeueeeieeiieieeieeieeteste st ettt et et et e e esaessaesseesseeseenseennenseenseenseensens 25999990819999999
Residential Mortgage-Backed SECUIILIES .....c.eevvveieiieiieieie e 26999990829999999
Commercial Mortgage-Backed SECUTItIEs. .......ocueeuieierierieeee e 27999990839999999
Other Loan-Backed and Structured Securities ............ecveeureienienienieeseseeseee e 28999990849999999

Subtotals — U.S. Special Revenue and Special Assessment Obligations and
all Non-Guaranteed Obligations of Agencies and Authorities of Governments

and Their Political SUbAiVISIONS .........cccceoeeiiiieiiieit e 31999990909999999

Industrial and Miscellaneous (Unaffiliated)
ISSUCT ODIIZATIONS. ... .eeuvieiieiieieeieeiecteete st ettt et e ste e teesseesbessaesseesseesseessesssessseseensennsens 32999991019999999
Residential Mortgage-Backed SECUIILIES .....c.eevvieviiiiiieriieiieie et 33999991029999999
Commercial Mortgage-Backed SECUTItICs........ccvevieiirieriieiieie e 34999991039999999
Other Loan-Backed and Structured SECUrities ..........ccvevveeverierieriieieeieeie e 35999991049999999
Subtotals — Industrial and Miscellaneous (Unaffiliated) .........ccccceveeririercenienreireiens 38999991109999999

© 2021 National Association of Insurance Commissioners 2 2020-35BWG_Modified.doc



Hybrid Securities

ISSUCT ODIIZALIONS. .....eeeeeeetieieeie ettt ettt ettt ae et s e e s ae e teeneeeneeeneenseenseeneeas 42999991219999999
Residential Mortgage-Backed SECUIities ........cooeeueiiiiieiieieeeeeeeeee e 43999991229999999
Commercial Mortgage-Backed SECUTItIes. .......ccueeiieierieiieeee e 44999991239999999
Other Loan-Backed and Structured SECUTTtIEs .........ceerieieieiieiiiese e 45999991249999999
Subtotals — Hybrid SECUITLIES ........couerueieieiiiieiieieeie et 48999991309999999
Parent, Subsidiaries and Affiliates
ISSUCT ODIIZATIONS. ... .eeuvieiieiieieeieeiesteete st ettt e et e ett e te e e essessaesseesseesseessesssesseeseensennsens 49999991419999999
Residential Mortgage-Backed SECUITLIES ......eevvieviiiiiieriieieeieeee et 50999991429999999
Commercial Mortgage-Backed SECUTItIEs........ccvevieieiierieieciececeeeeee e 54999991439999999
Other Loan-Backed and Structured SeCUrities ..........ccvevvecverierieniieieeie e eees 52999991449999999
Affiliated Bank Loans — ISSUEd.........ccceevuiriiiriinieiieieee e 53999991459999999
Affiliated Bank Loans — ACQUITEd ........cc.eeiueriirienieiiesie et 54999991469999999
Subtotals — Parent, Subsidiaries and AffIlIates...........ooovvuvviiiiiiiiiiiiieeeeeeeeeeeeeee s 55999991509999999
SVO Identified Funds
Exchange Traded Funds — as Identified by the SVO........cocoooiiiiiiiiiiieee, 58999991619999999

Unaffiliated Bank Loans

Unaffiliated Bank Loans — ISSUE ..........oooovviiiiiiiiiiiieie et 63999991819999999
Unaffiliated Bank Loans — ACQUITEd.........c.oevuerrieriieriiiie ettt sre e eeveseneeeeens 64999991829999999
Subtotals — Unaffiliated Bank LOAnS.........c....cooouveieeieieiiieie e 65999991909999999
Unaffiliated Certificates Of DePOSIt . uuuuuiiiiiiiiiiiieiiieiiiiiiiieeeeeesiiiiiteeeeeeeiesiureeeeeesiesisreeeeeesesaianreeeeessannneeeees 2019999999
Total Bonds
Subtotals — ISSUET ODLIZAtIONS........ccuverieeiiiieiieriterie ettt eee e eteereebesraesreesseeseesaesseenes 76999992419999999
Subtotals — Residential Mortgage-Backed Securities.........ccoovverierieerieecierierierieeie e 77999992429999999
Subtotals — Commercial Mortgage-Backed Securities..........ccevvereerieecierveneenieeieseeee 78999992439999999
Subtotals — Other Loan-Backed and Structured Securities .........cc..coevveeeevvveeeecneeeeennnn. 79999992449999999
Subtotals — SVO Identified FUNAS...........cccueeiiiiiiiieeie e 80999992459999999
Subtotals — Affiliated Bank LOANS ...........ccc.cooviueiiieiieeieieee e 81999992469999999
Subtotals — Unaffiliated Bank LOans............cooovvuuiiiiiiiiiiiiiiiiee e 82999992479999999
Subtotals — Unaffiliated Certificates Of DePOSIt...uuuiieiiiiiiiiuiiiiiiiiiiiiiiiiiieesieiiiieeeeeesesiiiieeeeeeeasiannns 2489999999
SUbtOtals — TOtAl BONAS ....cevviiiiiiiieeeie ettt ettt e e e e e e s eaneas 83999992509999999

Detail Eliminated to Conserve Space

Column 3 - Code

133 313

Enter in this column for all SVO Identified Funds designated for systematic value.

Enter “@” in this column for all Principal STRIP Bonds or other zero-coupon bonds.
62 in this-col cor Cortifi : . - imic
Enter “&” in this column for TBA (To Be Announced) securities.
Enter “*” in this column for all assets that are bifurcated between the insulated separate account filing

and the non-insulated separate account filing.

If bonds are not under the exclusive control of the company as shown in the General Interrogatories,
they are to be identified by placing one of the codes identified in the Investment Schedules General
Instructions in this column.
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Column 26

If the security is an SVO Identified Fund designated for systematic value, Principal STRIP bond or
other zero coupon bond, Certificates of Deposit under the FDIC limit or a TBA (To Be Announced)
security and is not under the exclusive control of the company, the “*”, “@”;$>or “&” should appear
first, immediately followed by the appropriate code (identified in the Investment Schedules General
Instructions).

Separate Account Filing Only:

If the asset is a bifurcated asset between the insulated separate account filing and the non-insulated

(IF 2

separate account filing, the “*” should appear first and may be used simultaneously with the“*”,
“@’7=$>or “&” with the “*” preceding the other characters (“*”, “@”;~$>or “&”) depending on
the asset being reported, immediately followed by the appropriate code (identified in the
Investment Schedules General Instructions).

Collateral Type

Use only for securities included in the following subtotal lines.

Industrial and Miscellaneous (Unaffiliated)

Residential Mortgage-Backed/ Securities ..........coevieririeriereeneeceeeseeeee 33999991029999999
Commercial Mortgage-Backed Securities .........ccoooevierienieiieenieseeeeeeene 34999991039999999
Other Loan-Backed and Structured Securities...........ccccoeeveerecerieneeneneenenen 35999991049999999

Enter one of the following codes to indicate collateral type. Pick exactly one collateral type for each
reported security. For securities that fit in more than one type, pick the predominant one. Judgment may
need to be used when making selections involving prime, Alt-A and subprime, as there are no uniform
definitions for these collateral types. In the description field, use abbreviations like ABS, CDO or CLO
to disclose the type of the loan-backed/structured security.

Note: Various investments below require SVO review and approval, please refer to the Purposes
and Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for further
description.

1 Residential Mortgage Loans/RMBS

Include all types of residential first lien mortgage loans as collateral (e.g., prime, subprime,
Alt-A).

2 Commercial Mortgage Loans/CMBS
Include all types of commercial mortgage loans as collateral (e.g., conduits, single name, etc.).
3 Home Equity
Include all home equity loans and/or home equity lines of credit as collateral. These are not
first liens and are deemed loans to individuals. Bonds that are collateralized by home equity
loans/lines of credit are considered asset-backed securities (ABS) rather than RMBS.

4 Individual Obligations — Credit Card, Auto, Student Loans and Recreational Vehicles

Include bonds collateralized by individual obligations. Do not include individual obligations
that have a real-estate aspect.

5 Corporate/Industrial Obligations — Tax Receivables, Utility Receivables, Trade Receivables,
Small Business Loans, Commercial Paper

Include bonds collateralized by corporate or industrial obligations (sometimes referred to as
commercial obligations).
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6 Lease Transactions — Aircraft Leases, Equipment Leases and Equipment Trust Certificates
Include bonds collateralized by leases. Equipment leases are loans on heavy equipment.
Equipment trust certificates are certificates that entitle the holder to the lease payments on the
underlying assets.

7 CLO/CBO/CDO

Include bank loans, which securitize CLOs; investment grade and high-yield corporate bonds,
which securitize CBOs; and corporate bonds and structured securities, which securitize CDOs.

8 Manufactured Housing and Mobile Home Loans

Include manufactured housing loans and mobile home loans as collateral. These are not typical
residential mortgage loans, and when they securitize bonds, they are considered ABS.

9 Credit Tenant Loans
Real estate loans secured by the obligation of a single (usually investment grade) company to
pay debt service by means of rental payments under a lease, where real estate is pledged as
collateral also referred to as credit tenant lease, sale-leaseback or CTL.

10 Ground Lease Financing
Real estate loans secured by the obligation to pay debt service by means of rental payments of
subleased property; where a long-term ground lease was issued in which the lessee intends
significant land development and the subleasing of such property to other long-term tenants.

11 Other

Include other collateral types that do not fit into categories 1 through 9.

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 11.

The sum of the amounts reported for each NAIC Designation Category in the footnote should equal Line
£3999992509999999.

Detail Eliminated to Conserve Space
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SCHEDULE D — PART 2 — SECTION 1

PREFERRED STOCKS OWNED DECEMBER 31 OF CURRENT YEAR

Detail Eliminated to Conserve Space

Category Line Number
Industrial and Miscellaneous (Unaffiliated):
Perpetual Preferred ... ... iieeiiiiiie e e et eeee e e et e e eetseeeeeneeeeeeneeeeentseseeenseesaanneeeeanseeeeannsesennnneesanneeann 4019999999
Redeemable Preferred .....uuii it e e e s e eseiiteeeeesseesmsteeteeseesaanneseeeesseasnnnsseseeseesannnnseeeeaaannn 4029999999
Subtotals — Industrial and Miscellaneous (Unaffiliated) .........ooooevuiiiiiiiiiiiiiiiiiiiiiiiiiiieieeeeeiiiieeeeeseesiinneeenss 4109999999
Parent, Subsidiaries and Affiliates:
Perpetual PreferTed ..ot eeete e e et ettt eeeeesteeitate et teeseeannteeeeeeseeannnbreteseeeaanntrreeeeaaann 4319999999
Redeemable PreferTed .ottt e s ettt e e sttt e s eeateeesanteeesannesesaneeessaneeeesaneeesannneesannneeaan 4329999999
Subtotals — Parent, Subsidiaries and AffIHAES .......couiiiiiiii i iieie s eiieeseieeeeeieeesiiieeesaeeeseaeeeesnneas 4409999999
TOtal Preferred STOCKS ...uuuiiiiiiiisiiiiiieiit e eete e e eeteee e eeteeeeeetteeseeteeesenteeseeaneesesanneeeseseessenneseesannsesssnnsessannsessonnsssssanseeesan 4509999999

Detail Eliminated to Conserve Space

Column 20 - 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.

e NAIC Designation Column 20A
e NAIC Designation Modifier Column 20B
e SVO Administrative Symbol Column 20C

On the printed page the sub-columns should be displayed with a ““.” between the NAIC Designation and
the NAIC Designation Modifier with a space between the NAIC Designation Modifier and the SVO
Administrative Symbol (e.g., “1.A YE”).
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Designation Modifier:
The NAIC Designation Modifier should only be used for securities reported on lines below if
eligible to receive one, as defined in the Purposes and Procedures Manual of the NAIC Investment
Analysis Office (P&P Manual), otherwise, the field should be left blank.
o Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred  Line 84999994019999999
e Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred Line 85999994029999999
The NAIC Designation Modifier should be left blank for securities reported on lines below.
e Parent, Subsidiaries and Affiliates Line 86999994319999999
e Parent, Subsidiaries and Affiliates Line 87999994329999999
As defined in the P&P Manual, there is not an NAIC Designation Modifier for investments
reporting an NAIC Designation 6, therefore, the NAIC Designation Modifier field should be left
blank.

Refer to the P&P Manual for the application of these modifiers.

Following are valid administrative symbols for preferred stock. Refer to the Purposes and Procedures
Manual of the NAIC Investment Analysis Olffice for the application of these symbols.

S Additional or other non-payment risk assigned by the SVO or SSG

SYE Additional or other non-payment risk - Year-end carry over

FE Filing Exempt assigned by the SVO

YE Year-end carry over assigned by the SVO

IF Initial filing - insurer reported designation with Admin Symbol assigned by the SVO
PL Private Letter Rating assigned by the SVO

PLGI Private Letter Rating — insurer assigned and reported on General Interrogatory

RT Regulatory Transaction

RTS Regulatory Transaction - SVO Reviewed

RTIF Regulatory Transaction - Initial Filing Submitted to SVO
RTSYE Regulatory Transaction - SVO Reviewed - Year-end carry over

GI Insurer assigned and reported on General Interrogatory

F Sub-paragraph D Company — insurer self-designated

V4 Insurer assigned and reported subject to limitation

* Limited to NAIC Designation 6 — insurer assigned

7* Regulatory review initiated by either the SVO Director, Financial Condition (E)
Committee, Executive (EX) Committee or VOSTF.

ND* Regulatory review for an assessment of regulatory policy for the investment or

regulatory reporting instructions to implement applicable policy.
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The NAIC Designation Category is the combination of NAIC Designation and NAIC Designation
Modifier. Valid combinations of NAIC Designation and NAIC Designation Modifier for NAIC

Designation Category are shown below:

NAIC Designation | NAIC Designation Modifier | NAIC Designation Category

N A A
________________ B\
________________ c e
________________ D | i
________________ E_
,,,,,,,,,,,,,,,, T R V

G 1G
2L A 2A
,,,,,,,,,,,,,,,, B | B

C 2C
E N AL A
,,,,,,,,,,,,,,,, B 3B

C 3C
4 AL A
,,,,,,,,,,,,,,,, B | 4B

C 4C
o AL SAL
,,,,,,,,,,,,,,,, B | sB._

C 5C

6 6

NAIC Designation Category Footnote:

Provide the total book/adjusted carrying value amount by NAIC Designation Category that represents the amount

reported in Column 8.

The sum of the amounts reported for each NAIC Designation Category in the footnote should equal the sum of Lines

Detail Eliminated to Conserve Space

8499999-4019999999 and €5999994029999999.
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SCHEDULE D — PART 2 — SECTION 2

COMMON STOCKS OWNED DECEMBER 31 OF CURRENT YEAR

Detail Eliminated to Conserve Space

Category Line Number

Industrial and Miscellaneous (Unaffiliated):

PUDBLICIY TIAAEA ..ottt eit e s et e e seetteeeseteessneeeesanteeesannseessnsseesanseesannnseesannneesannneaaan 5019999999

O T ettt e et e s ettt e s sttt ee e et eeseeteeesttteesenttesente e santesesannteessnteessanteessanteeesannneesanneeaaan 5029999999

Subtotals — Industrial and Miscellaneous (Unaffiliated) ......ccocoeiiieiiiiiiiiiiiiiiiiiiiieeiiiiecceieeeceieeeeeeeeeeennes 5109999999
Mutual Funds

Designation ASSIZNEd DY SVIO ...iiiiiiiiiiiiiiiiiiii ittt seeeee e seittesseiteeesieteeseaneeessanseeesanseeesannsesesnnneesansesaans 5319999999

Designation Not ASSIZNEd DY SV ...iiiiiuuiiiiiiiiiiitiie s eeieeeeeieeeeeeiseeeeiiteeeeenssesseesseeeaseeeeensseseseneesinseeeens 5329999999

Subtotals — MUutual FUNAS ......eiiieeisiiieie it eeeeeseeee e e eeeeeseeteeeeenteeseenneeeseenseseeasseseasneeseensseseennreeesnnnnes 5409999999
Unit Investment Trusts

Designation ASSIZNEd DY SV O ...ttt ee e s tseiiaeteeeeesteaisteeeeessseaannnseeseesesaasnseseeessanssseeeesaans 5519999999

Designation Not ASSIZNEd DY SV O ..iiiiiiiiiiiiiiiiiiiiiiiiiiie s eeiiiiieeeseeeieiseeeteeseesieinesseeeesessanneseseesessaannseeeeaeanns 5529999999

Subtotals — Unit INVESTMENT TIUSES ...uuuuiiiiiiiiiiiuiiiiiiiiiiitiieeeesieiieeieeeessaaiseeeeseessaannseeeesesasnossseeseessannnnseeeaas 5609999999
Closed-End Funds

Designation ASSIZNEd DY SV O ...iccuuuiiiiiiiiiiiiiiiii i ieiiiiiii e e e esiiiieeeeeeesieiiteeeseesieassseeessestannsseseesessanssnseeeesanns 5719999999

Designation Not ASSIZNEd DY SV ...iiiiuiiiiiiiiiiiiie ittt e e st e s seieeeesiteeesassteesasnesessaneeeessnnneessineesanneeasas 5729999999

Subtotals — CloSed-End FUNAS........oioiiiiiiiiiiiiiiiisieiie s eiies e eeiisseeieeeseiteeesenseeeseonseseeaeeessenneessinneessenneeeeanneeas 5809999999
Exchange Traded FUNGS........ooouiiiiiiiiiiiiii it eete et e eeeeeseeieteeenteeeseeneeessanteeesanseessanseessanseeseannesseanssessanseseaan 5819999999
Parent, Subsidiaries and Affiliates:

PUDBLICIY TTAEd ...oiiieeiiiiieiieietie et eee e eeetse e e eeeeeseenseeseessesseenseeeeanseeesesseesennsseesansessannnseseannneesennneeann 5919999999

ORI ..ot e et e oot e e eeteeeseetteeeeenseeeenseeeeenseeeeenseeeenneeeeanneeeeennseseennseesanreeeeannseeeannneeeannneeann 5929999999

Subtotals — Parent, Subsidiaries and AffIIatES ......iiiiiiiiiiiiiiiiiiiiiiiiiee e ieiiiieeeeeseeiiieeeeeeeeesinnneeeeeesassnnneeeeeas 5979999999
TOtal COMMON STOCKS .uiiiiiiiiiiiiiiii ittt eeeeseeitteeeeeeseeemateeeeeessasanneeseeessesaannsesseessestnnsaseeesssasnnssnssesssssnnnsssseessssnnnnees 5989999999
Total Preferred and CommON STOCKS ..uuuuiiiiiiiiiiiiiiie e e ittt e eeeeeiiiteeeteesseeianseesteessesionesseteesseasnnssseeesssssannssseeessssannnees 5999999999

Mutual Eunds 0400000
IV T O S T T e T s s s T e e T e T e e e e e s e e e e e e e e e e e s s i e e s s serereeeeees “
Unit Invectment Tructa 0500000
O U TV U O U U U T O T i i it st rrrrrnrsvrssnsserssesssnssnsssnsssnssssosesosssossssnsssssssnssssosssosssosssssssssosssossssnssonssssssssssssosssssssssssssssssssnssnnsss =4
Closed-End-Eunds 06000090
A SRATIC AT s B B A R R S E A s R R P R EAYd
Total Common-Stocks 0700000
EEAVATC I B AT R B A o e N R R PR 7
Total Preferred and CommonStocks 0200000
Ot T e e Ca AR O O RO O tOCKS e s e e e e s O

Detail Eliminated to Conserve Space
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Column 18 - NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol

For securities reported on Line 9499999-5319999999 (Mutual Funds) , Line 9599999-5519999999 (Unit
Investment Trusts) and Line 9699999-5719999999 (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 (https://www.naic.org/svo.htm).

NAIC Designation and NAIC Designation Modifier should not be provided for securities reported on
these line 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
(Wwww.naic.org/svo.htm).

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.

e NAIC Designation Column 18A
e NAIC Designation Modifier Column 18B
e  SVO Administrative Symbol Column 18C

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

NAIC Designation Modifier:

The NAIC Designation Modifier should only be used for securities reported on Line 9499999
5319999999 (Mutual Funds Designation Assigned by SVQO) , Line 9599999—5519999999
(Unit Investment Trusts Designation Assigned by SVO) and Line 9699999 5719999999
(Closed-End Funds Designation Assigned by SVO) if eligible to receive one, as defined in the
Purposes and Procedures Manual of the NAIC Investment Analysis Office (P&P Manual),
otherwise, should not be provided.

The Designation Modifier should not be provided for securities reported on lines below.
e Industrial and Miscellaneous (Unaffiliated) Publicly Traded  Line 96999995019999999
e Industrial and Miscellaneous (Unaffiliated) Other Line 94999995029999999

e  Mutual Funds Designation Not Assigned by SVO Line 5329999999

e Unit Investment Trusts Designation Not Assigned by SVO Line 5529999999

e Closed-End Funds Designation Not Assigned by SVO Line 5729999999
e Exchange Traded Funds Line 5819999999
e  Parent, Subsidiaries and Affiliates Publicly Traded Line 92999995919999999
e  Parent, Subsidiaries and Affiliates Other Line 93999995929999999
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As defined in the P&P Manual, there is not an NAIC Designation Modifier for investments
reporting an NAIC Designation 6, therefore, the NAIC Designation Modifier should not be
provided.
Refer to the P&P Manual for the application of these modifiers.

SVO Administrative Symbol:

Following are valid SVO Administrative Symbols for common stock. Refer to the P&P
Manual for the application of these symbols.

YE Year-end carry over

z* Regulatory review initiated by either the SVO Director, Financial Condition (E)
Committee, Executive (EX) Committee or VOSTF.

ND* Regulatory review for an assessment of regulatory policy for the investment or

regulatory reporting instructions to implement applicable policy.

The NAIC Designation Category is the combination of NAIC Designation and NAIC Designation
Modifier. Valid combinations of NAIC Designation and NAIC Designation Modifier for NAIC

Designation Category are shown below:

NAIC Designation | NAIC Designation Modifier | NAIC Designation Category

L A A
,,,,,,,,,,,,,,,, B | 1B
,,,,,,,,,,,,,,,, OS IR |
,,,,,,,,,,,,,,,, o |\ 1
,,,,,,,,,,,,,,,, E 1B
,,,,,,,,,,,,,,,, S ISR §

G 1G
A A 2A
,,,,,,,,,,,,,,,, B | m

C 2C
3 L A 3A
,,,,,,,,,,,,,,,, B | s

C 3C
4 L A 4aA
,,,,,,,,,,,,,,,, B | 4

C 4C
5 L A 5A
,,,,,,,,,,,,,,,, B | s

C 5C

6 6

NAIC Designation Category Footnote:

Provide the total book/adjusted carrying value amount by NAIC Designation Category that represents the amount

reported in Column 6.
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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
Bonds:

ULS. GOVEIMIMENLS .....euiiiiiiiiiieiieieeie ettt ettt ettt et e et s s saeesaeeaeesaeeanenaeennenae 05999990109999999
All Other GOVETTIMENLS ......coueiuiimiiiiiintinieiteett ettt ettt ettt et ettt st besbe bt eat st et et e besnestenbenee 10999990309999999
U.S. States, Territories and Possessions (Direct and Guaranteed)...........cccoeevveevieeirieeseencieeeineennns 1+7999990509999999
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)......... 24999990709999999

U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations
of Agencies and Authorities of Governments and Their Political Subdivisions .................... 31999990909999999
Industrial and Miscellaneous (Unaffiliated) .........c.eccverieiieriieciiiiiciececceere e 38999991109999999
HYDTIA SECUTTEIES ...ttt ettt ettt ettt et et e et e et e e bt eaeeseentenseeeseseasenean 48999991309999999
Parent, Subsidiaries and ATTIHATES.........coviviiiiiiiiii et 55999991509999999
SVO Identified FUNAS........ooueiiiriiiiiiieieeee ettt 80999991619999999
Unaffiliated Bank Loans.........ccoceeieiiriiiiiiiieeeese ettt 82999991909999999
Unaffiliated Certificates 0f DEPOSIt....ec.eeretitininiriiiiiiiititiiie ittt 2019999999
Subtotals — Bonds — Part 3.........cociiiiiiiiiieee ettt 83999972509999997
Summary item from Part 5 for BondS..........ccoooiiiiriiiieieeeee e €3999982509999998
SUDLOLALS — BOMAS ...ttt ettt et 83999992509999999

Preferred Stocks:
Industrial and Miscellaneous (Unaffiliated)

Industrial-and MiseeHaneous-{(Unatfiliated)-Perpetual Preferred .........oocoovevieiiiiiniinies 84999994019999999

Industrial-and MiseeHaneous-(Unaffiliated)-Redeemable Preferred..........ccovvevveiinieninins 85999994029999999
Parent, Subsidiaries and Affiliates

Parent-Subsidiaries-and- Affiliates-Perpetual Preferred...........ocooooviiiiiiiiiiiiie £6999994319999999

Parent-Subsidiartes-and-Affiliates- Redeemable Preferred..........coovvvvvviiiiiiiiiiiieeiiiiiiieeee. 87999994329999999
Subtotals — Preferred Stocks — Part 3 ........coveviieiiie e 89999974509999997
Summary item from Part 5 for Preferred StoCKS ........coocviriirienieieeeeeeee e €9999984509999998
Subtotals — Preferred StOCKS. ......ooviiiieieieiee e e e £9999994509999999

Common Stocks:

Industrial and Miscellaneous (Unaffiliated)

Industrial-and MisceHaneous-(Unaffiliated)-Publicly Traded.........ccooevvivieniiciiiiicieees 96999995019999999

Industrial-and MiseeHaneous-(Unatfiliated)- Other ........oooovieiieiieie e, 91999995029999999
Mutual Funds

Designations Assigned bY the SVIO ......oiiiieiiiiiieieiiiis e ieiee e eiie e e eeeeseeieeeeeeiseeseesseeeeenreseeereseeennes 5319999999

Designations Not Assigned by the SVIO ..ot eessiiieeeeeessieiieeeeeeessssnnneseeaeaas 5329999999
Unit Investment Trusts

Designations Assigned Y the SVO ....uuuuiiiiiiiiiiiiiiiiiiiiiiiieee e es e eeseesiiiieeeeeeeesseieeeeeeeesssnnneeseesaains 5519999999

Designations Not Assigned by the SVIO L...uiiiiioiiiiiiiii i siiiessieieeesiietessiieeessaneeeesaneeeesannnes 5529999999
Closed-End Funds

Designations Assigned by the SVIO ....uiiiiioiiiiiiiiiiiii i seiie s seeessieieesasieeesanneeessineeessaneeeesanneas 5719999999

Designations Not Assigned bY the SVIO ....oiiiiioiiiiiiiiiiiiiie i eeiee s seiieesisieeeeesieeesseneeeeseneeeesannees 5729999999
Exchange Traded FUNAS .......oiiiiiiiiiiiiiiiiiiiiiie et e e ee sttt eeseeesenieeeeeseessannsseeeesessannnssseesessannsnseeeeaasann 5819999999
Parent, Subsidiaries and Affiliates

Parent; Subsidiaries-and-Affiliates-Publicly Traded..........ccooooiiiiiiiiii 92999995919999999

Parent-Subsidiaries-and-AFHHAtES OthEr . .o..oooviii e 93999995929999999
Mutual Fundsarrrrrrr e e e e e T R R R T e R e e e e 9499999
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Paithavestment Trasts———rrrrrer e e e e e e e e e e 9599999
Clesed-End Funds e e e e e e 9699999
Subtotals — Common StOCKS — PArt 3 ........ccoeciiiiiiiieiieie et 97999975989999997
Summary item from Part 5 for Common StOCKS ..........cccevvuiriirieniieiieieeieceeee e 97999985989999998
Subtotals — COMMON STOCKS........cuiiiirieiieiiee ettt e e s enee e eneenes 97999995989999999
Subtotals — Preferred and Common StOCKS ........c.cccuerierierieniieiieieeieeeie et 98999995999999999
171 OO 99999996009999999
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
Bonds:
ULS. GOVEITIMENES ...eveutiieiiieeiieetieette ettt e et ee st e et e st e e eabeesabeesabeesabeesabeesabeesaseesabeesaseesaseenseenanes 05999990109999999
AL Other GOVEITITIENLS ......c.vieeveeeieriieiiesteesteeteetesetesteeteesseessesseesseenseessesssesssesseesseesseensesnsesssessennes 10999990309999999
U.S. States, Territories and Possessions (Direct and Guaranteed)...........ccoecveeverieneeneecieneeneenne. 17999990509999999
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)......... 24999990709999999
U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations
of Agencies and Authorities of Governments and Their Political Subdivisions .................... 31999990909999999
Industrial and Miscellaneous (Unaffiliated) .........c.occverieiieiieriiiiicieceeeeeeeeee e 38999991109999999
HYDTIA SECUTTLIES ...ttt ettt ettt ettt et et e e st e et s bt ebeebeeneenseeeseseasenean 48999991309999999
Parent, Subsidiaries and ATIHATES.........ccviiiiiiiiiieie et 55999991509999999
SVO Identified FUNAS........coueiiiiiiiiiiieeeee ettt 80999991619999999
Unaffiliated Bank LOANS........cccccveiiiriiiriieiieiecitestt ettt e eeteeaesaesseesseesseesbeessesssessaesesssensanns €2999991909999999
Unaffiliated Certificates Of DePOSit.....o.ccveruriiiiiieiiiiiiiiiiii i, 2019999999
Subtotals — BOnds — Part 3.........ccouiiiioiiieieeee ettt 83999972509999997
Summary item from Part 5 for BondS.........cccoooiiiieriiiieieeeeeeee e €3999982509999998
SUDLOLALS — BONAS ...ccuviiiiiieiii ettt ettt e et e et e ebee e taeesteeetaeenseeessaeenseeeseensseenes £3999992509999999
Preferred Stocks:
Industrial and Miscellaneous (Unaffiliated)
Industrial-and MiseeHaneous-(Unatfiliated)-Perpetual Preferred ..........ocovveviieiiiiiiniiiens 84999994019999999
Industrial-and MiseeHaneous-(Unaffiliated)-Redeemable Preferred...........cooveiveivniennnins 85999994029999999
Parent, Subsidiaries and Affiliates
Parent-Subsidiaries-and- Affiliates-Perpetual Preferred...........oooooooiiiiiiiiiiiiie 86999994319999999
Parent-Subsidiartes-and-Affiliates- Redeemable Preferred..........coovvvvvviiiiiiiiiiiieeiiiiiiieeee. 87999994329999999
Subtotals — Preferred Stocks — Part 3 .........ccooirioiiiniiinieinicnceceeee e 89999974509999997
Summary item from Part 5 for Preferred StoCKS ........c.oocviriirienieieeceee e €9999984509999998
Subtotals — Preferred StOCKS. ......ooviiiiiieieiee e e e e £9999994509999999
Common Stocks:
Industrial and Miscellaneous (Unaffiliated)
Industrial-and MisceHaneous-(Unaffiliated)-Publicly Traded.........ccooevvivieniiciiiiicieees 96999995019999999
Industrial-and MiseeHaneous-(Unatfiliated)- Other........ocoovieiieiieii e 91999995029999999
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Totals .

Bonds:

© 2021

Mutual Funds

Designations Assigned bY the SVIO .....oiiiiiuiiiiiiiiiiiiii i eeii e eeieessiteeseeiieeeeenneeesanneeesseneesesaneess 5319999999

Designations Not Assigned bY the SVIO .....iiiiiiiiiiiiiiiiiiiie i seeiieeeeieesseiieeeisieeeeenieeeseaneeeeeeneesesannees 5329999999
Unit Investment Trusts

Designations Assigned by the SVIO .....oiiiiieiiiiiiiiiiiiisieiie e iiiee e eeie e eeeeseeieeeeeessseeeenseeeeenseseeereeeeannes 5519999999

Designations Not Assigned by the SVO .....oiiiieiiiiiiiii i eeeeeeeee s eeteeeeeieeeeenneeeeeenreeeeenseeeeennees 5529999999
Closed-End Funds

Designations Assigned Y the SVO L...uuuuiiiiiiiiiiiiiiiii i s et eeeeesieiieteeeeeesseieseteeeessannneeeeesaains 5719999999

Designations Not Assigned by the SVIO ..o eesiiiieeeeeesssiiieeceeeesssnnnneseeaeesas 5729999999
Exchange Traded FUNAS .....oiioiiiiiiii it e s et e eeite s eeaeeeseteeesenneeessannseesanseeesanseeesannneesanneeaaan 5819999999
Parent, Subsidiaries and Affiliates

Parent-Subsidiaries-and- Affiliates-Publicly Traded........c.coceviriiieiiiiieiieee e 92999995919999999

Parent Subsidiaries-and AFHHAtES Other ...c..ooiiiiii et 93999995929999999
Muttal- Fundsrrrrrrrrrr e e e e T T e e 9499999
Unitdnvestment Trusts e e e e e T e e 9599999
Closed-End Funds——rrmrrrrr e e e e e e e e e e e e 9699999
Subtotals — Common Stocks — Part 3 .........ccoooiiiiiiiieccee e 97999975989999997
Summary item from Part 5 for Common StOCKS ..........cccerviiriirierieiieieieeeee e 97999985989999998
Subtotals — COMMON STOCKS.....cciiiiiiiiiiii ettt e e e e e et e e e e e e s aaaeeeeeeeessnnrneeas 97999995989999999
Subtotals — Preferred and Common STOCKS .......ueiiiiiiiiiiiiiiiiieeeeeeeeeeee et e 98999995999999999

.......................................................................................................................................................... 99999996009999999

SCHEDULE D — PART 5

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

Detail Eliminated to Conserve Space

Category Line Number
ULS. GOVEITIIIENLS ....eieiiiiiietietieie et ettt et ettt ettt et e b e et en b e eatesetesbeesbeenbee bt e et eaeeneeeneesee 065999990109999999
AL Other GOVETIIMENES .....ccuveiiiiriitiiteeteeiietetet ettt ettt ettt e et et besbeeb e s bt ebeest et e senaeebesbeseennes 10999990309999999
U.S. States, Territories and Possessions (Direct and Guaranteed)............ccceeveervievieeeeneereenieennnns 17999990509999999
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)......... 24999990709999999
U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations
of Agencies and Authorities of Governments and Their Political Subdivisions .................... 31999990909999999
Industrial and Miscellaneous (Unaffiliated) .........coecuerierienieniiiicieceeeee e 38999991109999999
HYDIIA SECUITHIES ...ttt ettt et e e e st et et e enteeseesseesneenseeneennean 48999991309999999
Parent, Subsidiaries and AT IHHATES. ........coovvuiiiiiii ittt e e e e e eaaeeeeeeeas 55999991509999999
SVO Tdentified FUNAS.......oouiiieiieiieiicieieeee ettt ettt se et enaesessessennens 80999991619999999
Unaffiliated Bank LOANS. ........ccuoiiiiiiieiiieeiieee ettt ettt se ettt s 82999991909999999
Unaffiliated Certificates Of DepOSit......ccueieuiiiiiiiiiiiiiiiiiiiiei e 2019999999
Subtotals — Bonds — Part 3......c..coiiiiiiiiiieiee e 83999972509999997
Summary item from Part 5 for Bonds..........ccoccviiiiiiiniiiiiciieieeeeee e €3999982509999998
SUDBLOLALS — BOMAS ...ttt ettt sttt 83999992509999999
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Preferred Stocks:
Industrial and Miscellaneous (Unaffiliated)

Industrial-and MiseeHaneous{(Unatfiliated)-Perpetual Preferred ..o 84999994019999999

Industrial-and MiseceHaneous(Unaffiliated) Redeemable Preferred...........ccoovveveeiiennennen. £5999994029999999
Parent, Subsidiaries and Affiliates

Parent-Subsidiaries-and-Affiliates-Perpetual Preferred..........cooovveviiiiiiiiiiiiiceeee 86999994319999999

Parent-Subsidiaries-and-Affiliates- Redeemable Preferred..........cooeeviiiiiiiniiiciiciiciciees 87999994329999999
Subtotals — Preferred StOCKS. ......coviiiiiiiieiiee e £€9999994509999999

Common Stocks:
Industrial and Miscellaneous (Unaffiliated)

Industrial-and MiseeHaneous-(Unaffiliated)-Publicly Traded..........cccoooiiiiiiniiiiiie 90999995019999999

Industrial-and MisceHaneous-(Unathiliated)-Other.........ccoooveiiiiiiiiiieceeee, 91999995029999999
Mutual Funds

Designations AsSigned bY the SVIO .....iiiiiiuiiiiiiiiiiiiii i eeit e eeieesseiteeseeiteeesenneeesanneeesseneesesaneess 5319999999

Designations Not Assigned bY the SVIO L....oiiiioiiiiiiiiiiiiiie i ceiee s seiieeeiiieeeeeiieeesseneeeseeneesesannees 5329999999
Unit Investment Trusts

Designations Assigned bY the SVIO .....oiiiiieiiiiiiiiiiiiie i ieiee s eeieeeeeeeseeieeeeeeeseeseesseeesenseeeeereeesannes 5519999999

Designations Not Assigned by the SVO L....eiiiceiiiiiiiii i eeee s eeieeeeeieeseeeneeeeeereeeeeneeeeennes 5529999999
Closed-End Funds

Designations Assigned Y the SV ....uuuuiiiiiiiiiiiiiiii i eseeiiieeeseesieieeeeeeeeessaneeeteeeessannneeeeeseains 5719999999

Designations Not Assigned by the SVIO oo eeseeiiieee e esiiiieeeeeessieieeeeeeeessssnnneeeeaeasas 5729999999
Exchange Traded FUNAS ........ccouiiiiiiuiii it s et ee et s e eeeeeseeseeeeeeseeesensseeseesseesanseeeeensseseannneesennneeann 5819999999
Parent, Subsidiaries and Affiliates

Parent-Subsidiaries-and-Affiliates-Publicly Traded........c.ccceviriiieieiieiieeeeceeee 92999995919999999

Parent;-Subsidiaries-and- AffiHates Other ... 93999995929999999
Mutgal Fypds————rrrrereeeeeeee e e e e e e e e 9499999
Unitdnvestment Trusts e e e R e e e e 9599999
Closed-End Funds——rmrrrrerre e e e e e e e e e e e e 9699999
Subtotals — COMMON STOCKS.......uviiiiieiiee ittt e e et e e e e e eeeaaeeseaaeeeeaaeeesaeees 97999995989999999
Subtotals — Preferred and Common STOCKS ..........oivviiiiiiieiciiee ettt eaeeeeeaees 98999995999999999

TOTALS <.ttt et ettt ettt e e et e e et e et e e e ettt e e et e e eea—tee s ettt e e e —tte e e —eeesarateeeaaeeeseaeeesatreaaanns 99999996009999999
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SCHEDULE D — PART 6 - SECTION 1

VALUATION OF SHARES OF SUBSIDIARY, CONTROLLED OR AFFILIATED COMPANIES

If a reporting entity has any common stock or preferred stock reported for any of the following required categories or
subcategories, it shall report the subtotal amount of the corresponding category or subcategory, with the specified subtotal line
number appearing in the same manner and location as the pre-printed total or grand total line and number:

Category Line Number
Preferred Stocks:
PATENL. ..ottt et ettt et e ettt et e ettt bt e ettt et b e ettt e hte ettt e nteentee e baeenbae e beeeateenbaeeaaeeates 0199999
U.S. Property & Casualty INSULET .........cocuiiiiiiiieietieiieee ettt sttt ettt ae et e st et e e seesbe e teeneeeneennean 0299999
ULS. Lif@ INSULCT ...ttt ettt sttt ettt et e et et e esbeesbessae s st e sseeseesseesseessessaesseesseessasssensaensenssesssesseensesssennns 0399999
ULS. Health ENEILY #...ooeeeieeieeeee ettt ettt sttt b e st et e e e st et e besbeebeebeeaeeneeneeneeneenean 0499999
ATLCN TNSUICT ...ttt sttt ettt et e et e et e et e e seenseensessaesseesseenseenseansenseenseenseeseeseenseensensaenseensens 0599999
Non-Insurer Which Controls INSUIET ...........cciiriiiiiieiieiiee ettt ettt ste et eae et et e steebeebeesseessessseseessesssessens 0699999
HINVESTMENT SUDSIAIAIY .....eeeiiiiee ettt ettt ettt et e bt e bt et emteeseesseesaeeneeemeesneenneenneeneesne 0799999
OtHET ATTIHALES ....veevieiiietieiece ettt ettt et esteesteeaeeseeeteesteesseesseesbeessessaesseesseessesssesseesseensenssesseenseensenns 0899999
SUDLOalS — Preferred STOCKS. .....uiiiiiiiiieii ettt ettt e et e e e e et e e taeebee e teaeabeeesseessseessseessseesssaenseeanes 0999999
Common Stocks:
o 1<) 1| SRRSO 1099999
U.S. Property & Casualty INSUICT ..........ccveriieiieieeieiete e ete st et te e see st esseesseesaeesaesseeseensessaenseensesssesseensens 1199999
ULS. Lif@ INSULCT ...ttt ettt sttt et ettt et et e et e et e ssbe s st e sseeseesseesseessessaesseessaessasssansaensaessesssesseensenssennns 1299999
ULS. HEAIth ENEILY #...ooeeeieiieeieee ettt ettt ettt te s e et e et e ene e st ens e sess et e sesseeseeseeseeseeneensensanean 1399999
ATTCI INSUTCT ... eeuvieeieeiie ettt ettt ettt e bt e e et e esbesatesaeesaeesseesseasseasseasaessaesseessesssesssesssansesssesssesseassesssesseenseensens 1499999
Non-Insurer Which Controls INSUIET ...........coiiriiiiiiiieieeeeeteeie ettt eae et reesreebeebeesseesaesaeebeessesssesens 1599999
HFINVESTMENT SUDSIAIAIY ....eeiieiieiieiceieeee ettt e sttt e et et e et e st eese et e et e enteensesssesneesseensesnsesseenseensesnsenens 1699999
OO ATTIHALES ....vevveiieiieie ettt ettt et e et e aeeteeeteeeteebeesbeesbeessessaesseesseesseessesseesseessesssesseenseensenns 1799999
SUbLOtals — COMMON STOCKS.....uviiitiiiiiieitiieiie ettt eette st et e eseteestteestaeestaeessbe e saeessseesseessseeseesssaessseessseesseeanes 1899999
Totals — Preferred and CommON StOCKS .......c.ciiiiiiriieiiiiii ettt ettt et be et e et e eteesse e saessessaesseesseessesssensaensens 1999999
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SCHEDULE D — PART 6 — SECTION 2

If a reporting entity has any common or preferred stocks reported for any of the following required categories or
subcategories, it shall report the subtotal amount of the corresponding category or subcategory, with the specified subtotal line
number appearing in the same manner and location as the pre-printed total or grand total line and number:

Category Line Number
PrEfErT@d STOCKS ... eveeiieeeeee e e e e e et e e e e e e e e e e et e e e eeaneeeeeaeeeeenaeeeeeteeeeeaeeeeennreeeennneeeennreeeans 0199999
(00031010 000) B 10 1¢) < P RRRRRRRTRR 0299999
Totals — Preferred and COmMIMON STOCKS ........cooiiiuiiiiiiiiiiieiie ettt e et e e e e e e e ear e e e e e e s eesasaaeeeessessaneeeeeesssraneeeeeas 0399999
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Bonds:

SCHEDULE DA — PART 1

SHORT-TERM INVESTMENTS OWNED DECEMBER 31 OF CURRENT YEAR

Detail Eliminated to Conserve Space

Category Line Number
U.S. Governments
ISSUCT ODIIZALIONS. ...ttt ettt ettt ettt et eee et ese st e s et e e saesbeebeeneeneenean 04999990019999999
Residential Mortgage-Backed SECUITLIES ......ceevvieiiiiiiieriieieeieeeeeeeeere e 062999990029999999
Commercial Mortgage-Backed SECUTItIES........ccvevieiiiierieiece et 03999990039999999
Other Loan-Backed and Structured SECUTIties ..........ccvevvieveeierieriieieeieeieseesieeee e eenes 04999990049999999
Subtotals — U.S. GOVETIIMENES ......ccuevuiriirieriieiieieieientieiente ettt ettt eee e eaenee 05999990109999999
All Other Governments
ISSUCT ODIIZALIONS. ... eeuveeiieiieieeieeteeieete st ettt e et et et esseesaessaessaesseenseenseennenseeseenseensens 06999990219999999
Residential Mortgage-Backed SECUITties ........cooueeuiriiiieiieiee e 67999990229999999
Commercial Mortgage-Backed SECUTItIes. .......ccuievieierieiieeee e 08999990239999999
Other Loan-Backed and Structured Securities ...........cecveeueeienieiienieeeeseeseee e 09999990249999999
Subtotals — All Other GOVEINMENTS .......c..cerieriiiiinieniieieeieeeee e e 16999990309999999
U.S. States, Territories and Possessions (Direct and Guaranteed)
ISSUCT ODIIZATIONS. .. ..evteiietieieeie ettt sttt e st sbe et et e +999990419999999
Residential Mortgage-Backed SECUITLIES .....ceevvieviiiiiieriieieeiceee e 12999990429999999
Commercial Mortgage-Backed SECUTItIES........ccvevieiiiieriieiece et 13999990439999999
Other Loan-Backed and Structured SECUTIties ..........ccvevviecieeierieriieiieieeeeseeseeee e eenes 14999990449999999
Subtotals — U.S. States, Territories and Possessions (Direct and Guaranteed) ............... $7999990509999999
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)
ISSUCT ODIIZATIONS. .....eueeeietieieeie ettt ettt ettt et te e st e ae e teeneeeneeeneenseenseeneeas 18999990619999999
Residential Mortgage-Backed SECUIities ........cooeeueriiiienieiee e 19999990629999999
Commercial Mortgage-Backed SECUTItIes. .......ccueeuieierieiieeee e 26999990639999999
Other Loan-Backed and Structured SECUTTtIES .......c.ceerieieieiieieere e 21999990649999999
Subtotals — U.S. Political Subdivisions of States, Territories and Possessions
(Direct and GUAaranteed)...........ccvevueeriiiiiieeieereeie et 24999990709999999

U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations
of Agencies and Authorities of Governments and Their Political Subdivisions

ISSUCT ODIIZALIONS. ... .eeuvieieeiieiieieeieste ettt ettt et e eteesteesbeessessaessaesseesseessesssessseseesseensens 25999990819999999
Residential Mortgage-Backed SECUIILIES .....c.eevveeieiieiieiieie e 26999990829999999
Commercial Mortgage-Backed SECUTILIES........ccveevieierieieieee e 27999990839999999
Other Loan-Backed and Structured SECUrities ..........ccvevvveeeerierieriieieeieeie e 28999990849999999

Subtotals — U.S. Special Revenue and Special Assessment Obligations and all
Non-Guaranteed Obligations of Agencies and Authorities of

Governments and Their Political Subdivisions ..........cc.ccoeeeevieiieiiinienieneeene 31999990909999999
Industrial and Miscellaneous (Unaffiliated)
ISSUCT ODIIZATIONS. .....eetitietieieete ettt sttt et st sbe et et e 32999991019999999
Residential Mortgage-Backed SECUTTIES .......eeuerieieriiriiieiceieeceiee e 33999991029999999
Commercial Mortgage-Backed SECUTItICs........ccvevieiirieriieiieie e 34999991039999999
Other Loan-Backed and Structured SECUTItIES .......ceeerereeierieniiienieneeiceeeieeeeeie e 35999991049999999
Subtotals — Industrial and Miscellaneous (Unaffiliated) .........cccoceveeriiieiicvenieeneeiieiens 38999991109999999
Hybrid Securities
ISSUCT ODIIZALIONS. ... .eeueeiieiieieeieeieeteste st ettt et e st et esteensessaesseesseenseensesnnenseanseensennsens 42999991219999999
Residential Mortgage-Backed SECUITtes ........cevueeieriiiieiieeee e 43999991229999999
Commercial Mortgage-Backed SECUTItIes. .......ccueeviriirieiieeee e 44999991239999999
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Other Loan-Backed and Structured SECUITHIES ...........coovieeeeirieeieeeeeeeeeeeeeee e 45999991249999999

Subtotals — Hybrid SECUITtIES ......c.eeruieiieieeieiiertiee e 48999991309999999
Parent, Subsidiaries and Affiliates Bonds

ISSUCT ODIIZATIONS. .....eueeiietieieeie ettt ettt ettt ee et e st e e e teenee e e e eseenseenteeneeas 49999991419999999

Residential Mortgage-Backed SECUTTHIES .......eeuerieieriiriiiieie et 50999991429999999

Commercial Mortgage-Backed Securities. .........ccooiriiiieriiieieieiee e 51999991439999999

Other Loan-Backed and Structured SECUTIties ..........cceevveevieierieriieieeiecie e 52999991449999999

Affiliated Bank Loans — ISSUCA .........ccuevieiieriieriieiecie et 53999991459999999

Affiliated Bank Loans — ACQUITEd .......cccvevieiieriieiieiieieceeeeese e sre e s 54999991469999999

Subtotals — Parent, Subsidiaries and Affiliates Bonds ..........cccccoovvviiiviiiivciieceeee e, 55999991509999999
SVO Identified Funds

Exchange Traded Funds — as Identified by the SVO........ccooieiiiiiiniinieeeeeeeen 58999991619999999

Unaffiliated Bank Loans

Unaffiliated Bank Loans — ISSUEA ..........oooueiiiiiiiiiieie et 63999991819999999
Unaffiliated Bank Loans — ACQUITEd.........ccceeruieiiiiiiieiieeieeieeeeeeeeere e 64999991829999999
Subtotals — Unaffiliated Bank LOANS.........cc..coivuiiiiiueiiiieiie e 65999991909999999
Unaffiliated CertifiCates Of DI EPOSIt . uuuuuiiiiiiiiiiieiieeiiiiiiittieeeteieiiittieeeessaaisneeeeeeeseaannneeeeeeesesnsnnseeeeessamnneeeees 2019999999
Total Bonds
Subtotals — ISSUET ODlIZAtIONS........eiuieriieieeieeie sttt 76999992419999999
Subtotals — Residential Mortgage-Backed Securities...........ccooveoveieiinenininenieecee 77999992429999999
Subtotals — Commercial Mortgage-Backed Securities ............cccceverireiinincnieieene 78999992439999999
Subtotals — Other Loan-Backed and Structured Securities .........ccccoovvvveevvveeeiere e, 79999992449999999
Subtotals — SVO Identified FUNAS..........cooviiiiiiiiiieie e 80999992459999999
Subtotals — Affiliated Bank LOANS ..........ccceevieieiiieiiieieeee e 81999992469999999
Subtotals — Unaffiliated Bank LOAnS.........cc..coovvvviiiiieiiiiiieeceeeeceee e 82999992479999999
Subtotals — Unaffiliated Certificates 0f DEPOSit......ccuuriieiueiriiiiiiiiiiriieieieeeiiiieseeieeeeeieeeeeseeeeennnes 2489999999
SUDLOLALS — BOMAS.....cooiviieieieie et e e e e et e e e e e 83999992509999999
Parent, Subsidiaries and Affiliates
MOTtZAZE LOANS ...ttt ettt ettt ettt et st e et et e et ne e s et eneean €4999997019999999
Other Short-Term INVESIEA ASSELS ....ccciiviiueieiieee ittt e et e e e e e eaaeeeeeeeeeae 85999997029999999
Subtotals — Parent, Subsidiaries and AffIHAteS............oovvviiiiiiiiiie e, 86999997109999999
IMOTEZAZE LLOAMS. ...cutiiiiieiiii ettt ettt ettt e sab e et e s et e e it e e sabeesabeesbaeebeenaees 87999997309999999
Other Short-Term INVESTEA ASSELS .....coivueiiiiiieieeeiee ettt ee e et e e s et e e s eareeseaaeeesrnaeeeas 90999997509999999
Total Short-Term INVESIIMENTS . .......uveiiiiiiiiiiiiee ettt e e e e e e e e e e eeaaaaeeeeeesennnaaeeeeeeaas 91999997709999999

Detail Eliminated to Conserve Space T
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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:

e Parent, Subsidiaries and Affiliates — Mortgage Loans Line 84999997019999999

e  Parent, Subsidiaries and Affiliates — Other Short-Term Invested Assets Line 85999997029999999

e Mortgage Loans Line 87999997309999999

e  Other Short-Term Invested Assets Line 96999997509999999

Exchange Traded Funds — as Identified by the SVO should be reported as perpetual securities.

The NAIC Designation Category will be two sub-columns in the data table.
e NAIC Designation Equivalent Column 22A
e NAIC Designation Modifier Equivalent Column 22B

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 8499999-0019999999 through 6599992019999999)

Use the NAIC Designation Modifier that would have been used for the investment had it been
reported on Schedule D, Part 1 if available.

If no NAIC Designation Modifier is available, the reporting entity should use a NAIC
Designation Modifier Equivalent most closely resembles their credit risk the investment.

As defined in the P&P Manual, there is not an NAIC Designation Modifier for investments
reporting an NAIC Designation 6, therefore, the NAIC Designation Modifier field should be left
blank.

Refer to the Purposes and Procedures Manual of the NAIC Investment Analysis Office for the
application of these codes.
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The NAIC Designation Category Equivalent is the combination of NAIC Designation Equivalent and
NAIC Designation Modifier Equivalent. Valid combinations of NAIC Designation Equivalent and
NAIC Designation Modifier Equivalent for NAIC Designation Category Equivalent are shown below:

NAIC Designation NAIC Designation NAIC Designation
Equivalent Modifier Equivalent Category Equivalent

e AL 1A
,,,,,,,,,,,, B | 1B
,,,,,,,,,,,, ¢ | 1
,,,,,,,,,,,, b | 1D
,,,,,,,,,,,, E | 1B
,,,,,,,,,,,, ko IFE

G 1G
2L A ] 2A
,,,,,,,,,,,, B | B

C 2C
N AL 3A
,,,,,,,,,,,, B | 3B

C 3C
4 L A LA
,,,,,,,,,,,, B | 4

C 4C
S AL SA
,,,,,,,,,,,, B | B

C 5C

6 6

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 7.

The sum of the amounts reported for each NAIC Designation Category Equivalent in the footnote should equal Line

€3999992509999999.
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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
and not included on Schedules A, B, BA, D, DB and E.)

Detail Eliminated to Conserve Space

Category Line Number

Bonds (Schedule D, Part 1 type):

U.S. Governments

ISSUCT ODIIZALIONS. ... .eeueeeieeeieieeieeteeteste st ettt e et e st et enseenaessaesseesseenseensesnsesseeseensennsens 014999990019999999
Residential Mortgage-Backed SECUIILIES .....c.eevvveveiierieieie e 02999990029999999
Commercial Mortgage-Backed SECUTILIES. .......ccuvevieierieieieee e 03999990039999999
Other Loan-Backed and Structured SECUrities ..........ccoocveverieerienieniieienieseeeeie e 04999990049999999
Subtotals — U.S. GOVEIMMENLS .......ccueeiuieriieiieieeiiesieerte et eeeeteenteeee e esaesseesseeseeeeeeneesee 65999990109999999
All Other Governments
ISSUCT ODIIZALIONS ....veeeveeieiieieeieetesteeee sttt et e e st et et e esaessaesseesseenseenseensenseaseenseansens 06999990219999999
Residential Mortgage-Backed SECUIILIES .....c.eevveeieiierieiieie e 07999990229999999
Commercial Mortgage-Backed SECUTItIes. .......ccueevieierieiieieee e 08999990239999999
Other Loan-Backed and Structured SECUTIties .........ccoveerveeiiiieriieiieeeie e 09999990249999999
Subtotals — All Other GOVEINMENLS .......cc.cerierureierieetieieeie ettt e e 146999990309999999
U.S. States, Territories and Possessions (Direct and Guaranteed)
ISSUCT ODIIZATIONS. .....eueeeietieieeee ettt ettt ettt et e st e s ae e teeneeeneeeneenseenseeneeas +999990419999999
Residential Mortgage-Backed SECUIities ........ccoveuiriiiienieieeeeeeeeee e 42999990429999999
Commercial Mortgage-Backed SECUTItIes. .......ccueeiirierieiieieee e 13999990439999999
Other Loan-Backed and Structured SECUTTtIES .........coeririeieiieieierc e 1$4999990449999999
Subtotals — U.S. States, Territories and Possessions (Direct and Guaranteed) ............... +7999990509999999
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)
ISSUCT ODIIZATIONS ....vevtiiieiieieeieete ettt ettt sttt et st sbe e b et e 18999990619999999
Residential Mortgage-Backed SECUTTHIES .....c.eeueriieieriiriirieieeieeieee et 19999990629999999
Commercial Mortgage-Backed Securities. ..........coveririiininieieieieeee e 20999990639999999
Other Loan-Backed and Structured SECUTItIES .......ceeererieienieniiienicreeiceeeeeeeeee e 21999990649999999
Subtotals — U.S. Political Subdivisions of States, Territories and Possessions
(Direct and GUAranteed) .........cecvevvieciieieeieniesieeieeeesee et saenreens 24999990709999999

U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed
Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

ISSUCT ODIIZALIONS. ... .eeuvieieeieieieeieeiecteeee st ete et este e teesbeesbessaessaesseesseessesssessseseenseensens 25999990819999999
Residential Mortgage-Backed SECUIILIES .....c.eevvieviiiiiieriieieeieeee e 26999990829999999
Commercial Mortgage-Backed SECUTILIES. ........cveevirierierieieee et 27999990839999999
Other Loan-Backed and Structured SECUrities ..........ccvevvieeierierieriieiieieee e ees 28999990849999999

Subtotals — U.S. Special Revenue and Special Assessment Obligations and
all Non-Guaranteed Obligations of Agencies and Authorities of Governments

and Their Political SUbdiViSIONS...........cccoeeiieriiiieiicieeee e 31999990909999999

Industrial and Miscellaneous (Unaffiliated)
ISSUCT ODIIZALIONS. .....eeeeeeetieieeie ettt ettt ettt ae e st eseeeteeneeeneeeneesseenseeneeas 32999991019999999
Residential Mortgage-Backed SECUITtes ........cevueeieriiiieiieeee e 33999991029999999
Commercial Mortgage-Backed SECUTItIes. .......ccuveviriirieiieeee e 34999991039999999
Other Loan-Backed and Structured SECUTTtIES .........ceerieieieiieiiierie e 35999991049999999
Subtotals — Industrial and Miscellaneous (Unaffiliated) .........ccccevveviieciiiienienieeieeeas 38999991109999999
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Hybrid Securities

ISSUCT ODIIZALIONS. ... .eeuveiieiieieeie e eteste st ettt e et e st et e e enaeesaesseesseenseenseennesseanseenseansens 42999991219999999
Residential Mortgage-Backed SECUIILIES ......c.eevvveverieiieriieie e 43999991229999999
Commercial Mortgage-Backed SECUTILIES. .......ccuvevieierieieieee e 44999991239999999
Other Loan-Backed and Structured SECUrities ..........ccvevvieeverierieriieieeieeie e eees 45999991249999999
Subtotals — Hybrid SECUTITtIES ......c.eeiuieiieieeieiieeiee e 48999991309999999
Parent, Subsidiaries and Affiliates
ISSUCT ODIIZALIONS. ... eeuveeiieiieieeieeieeteete st ettt e et e st et eseesaessaesseesseensesnsesneenseaseenseensens 49999991419999999
Residential Mortgage-Backed SECUIILIES ......c.eevvveieiieiieiieie e 50999991429999999
Commercial Mortgage-Backed SECUTItIes. .......ccueeuieiirieiieeee e 54999991439999999
Other Loan-Backed and Structured Securities ...........cocveveeienierienieene e 52999991449999999
Affiliated Bank Loans — ISSUEd .......c..ooiiiiiiieieeeee s 53999991459999999
Affiliated Bank Loans — ACQUITEd ........ccveveiiuiiiiieieeiiciceeeeeeere e 54999991459999999
Subtotals — Parent, Subsidiaries and AffIHAtES............covvviiiieiieiiie e, 55999991509999999
SVO Identified Funds
Exchange Traded Funds — as Identified by the SVO........cocooviiiiiiiiiieee, 57999991619999999

Unaffiliated Bank Loans

Unaffiliated Bank Loans — ISSUEA ..........oouiiiiiiiiiiieie et 60999991819999999
Unaffiliated Bank Loans — ACQUITEd.........ccceervievuiiiiiieiieeieeie et 61999991829999999
Subtotals — Unaffiliated Bank LOANS.........cc.coeiiuiiiiiiiieieiie e 62999991909999999
Unaffiliated Certificates Of DEPOSIt. .uuuiiiireeeiiiteieiiisiseiiieesieeeeeeeieeseeneeeeeeseeeeessseeeensseesesseeeenseseenseeesnseees 2019999999
Total Bonds
Subtotals — ISSUET ODlIZAtIONS........ccveeriieieeierie ettt ettt e et ae e seennesneenees 63999992419999999
Subtotals — Residential Mortgage-Backed Securities.........ccoevvevierierierienieneereeie e 64999992429999999
Subtotals — Commercial Mortgage-Backed Securities...........ccevvereeriiecienieseeneeieeeee 65999992439999999
Subtotals — Other Loan-Backed and Structured Securities ...........c..ccoevveeeevrveeeecneeeeennnn. 66999992449999999
Subtotals — SVO Identified FUNAS...........ooooiiiiiiiiiiiiiieieeeeee et 67999992459999999
Subtotals — Affiliated Bank LOAns ...........oooiiviiiiiiiiiiiiiieieieee et e 68999992469999999
Subtotals — Unaffiliated Bank LOANS.........cc.cooieuieiiiiiiiiieiee e 69999992479999999
Subtotals — Unaffiliated Certificates 0f DEPOSIt.....ccouuiiiieiiiiiiiiiiiiiiiiieiieiiiiiieiiireesiiieeessieeesasnnes 2489999999
SUbtOtals — TOtAl BONAS ....cevviiiiiiiieeeie et et e e st e e e e e e s enaneas 70999992509999999

Stocks:
Preferred Stocks (Schedule D, Part 2, Section 1 type):

Industrial and Miscellaneous (Unaffiliated)

Perpetual PreferTed. ..ottt eeeetee et e e e esiieeeeesessiinteeeeesssesannnnneeeeeessannnnseneeas 4019999999

Redeemable Preferred ... . i it e e eeeeiiieteeseeseeieeeeeeesesasnnneeeeeeeseannnneeeeas 4029999999

Subtotals — Industrial and Miscellaneous (Unaffiliated) .....cccccoeovuiiiiiiiiiiiiiiiiiiiiiiiiieesieeenens 4109999999
Parent, Subsidiaries and Affiliates

Perpetual PreferTed. ..ot eeeeiitee e e e e e e esiieeeeesessenneeeeesseesannnnneeeseessannnseneeas 4319999999

Redeemable Preferred ... . i it eeeiiieeeeseeseeiieeeeeesesasnnneeeeeeeseannnneeeees 4329999999

Subtotals — Parent, Subsidiaries and AffIHAtES .....ocveiiieiiiiiiiiiiiiiiiieiie s seieee s e, 4409999999
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Common Stocks (Schedule D, Part 2, Section 2 type):

Industrial and Miscellaneous (Unaffiliated):

PUDBLICIY TEAAEA ... ittt e ettt e esettteeseaeeesateeeeaaneeeesannseessnnseessanseeaanns 5019999999
O ettt e e e ettt e e et e s ettt eesaateee e et teeeenneeesantteeeaneteesannneesanseesaneeesanns 5029999999
Subtotals — Industrial and Miscellaneous (Unaffiliated) .....ccccooeovuiiiiiiiiiiiiiiiiiiiiiiiiiee i 5109999999
Mutual Funds
Designation ASSIZNEd DY SV O ....uuiiiiiiiiiiiiiiiiiiiiiiiiiee e sieiiiiieessesieiieeeessesssiseeseeesssssnnnneeeeeess 5319999999
Designation Not AsSigned DY SVO .. cccouuiiiiiiiiiiiiiiiiiiiiiiiiiieessesiiiieeeessseeiineeeeeeesssssinneneeeeeas 5329999999
Subtotals — Mutual FUNAS ....ooiiiiiiiiiiiiiiiiiiiiiiiies e eieiiiieese e s seiiiiieeeesesesiiseeeeeessesiisreeeeessessnnnns 5409999999
Unit Investment Trusts
Designation ASSIZNEd DY SV O ....uuiiiiiiiiiiiiiiiiiiiiiiiiiiiee e ieeiiieeeeessesieieeeseesssssnneeeeesssasnnneeneess 5519999999
Designation Not ASSigned BY SVO....cuuiiiiiiiiiiiiiiiiiiie i iiiessiiieesiiiiesesieessaaeeesanseeesanes 5529999999
Subtotals — Unit INVEStMENt TIUSES ...veiiiiiiiiiiiiiiiiiiieiieiesiieeesiiieesieieessseneeesaneeesenneessaneeeeas 5609999999
Closed-End Funds
Designation AsSigNed DY SVIO ... .ccuiiiiiiiiiiiiiii ittt eeiietessiaeessiieessaeeeesaneeesaneneeaans 5719999999
Designation Not ASSigned BY SVO....cuuiiiiiiiiiiiiiiiiiiiieiiiiisseiiessieesesiiiiesesieessaneeesanseeesanes 5729999999
Subtotals — CloSed-End FUNAS .....coooiiiiiiiiii it sieieiesesiiieseseeesseieeessnnneeesannneas 5809999999
Exchange Traded FUNAS ........ccooiiiiiiiiiiiiie e ceeeeeeie e eeeeeeeeeeeeeeeeeeseenneeeeennseeeeenseeseeneeeeenneeean 5819999999
Parent, Subsidiaries and Affiliates:
PUbLiClY Traded....ccueiiiiiiiiiiiieii e eeeee ettt eeiee e e et sseeneeeseeteeesenneeeeeanneessinnseesannsesaanns 5919999999
OBRIET ittt eee e s ettt e e ettt e e eetteessanteeeeeteeeseennesseanteeeeenreeesannneseenneeesanneeeanns 5929999999
Subtotals — Parent, Subsidiaries and Affiliates ..........ccoevveiieieieiiiieiiieieieecieeee e eeeeese e, 5979999999
Mutgal Funds e e e e e e e e e e e 7699999
Uit dnvestment Trusts e e e e 7799999
Closed-End - Funds e e e e e e e e e 7899999
Total COMMON STOCKS ......vviiiiieiiie ittt e et e e eaaeeeeeaaeeeas 79999995989999999
Total Preferred and CommoOn STOCKS......cocuuiiiiiiiieieieeiee ettt e e e e e eaaareeeeeeean 80999995999999999
Real Estate (SChedUIe A tYPE) .ouveiuieiieiieieeieeitett ettt ettt ettt aeesbeesaessaesseesseesseesbessaessaenseessanssesens 86999999209999999
Mortgage Loans on Real Estate (Schedule B type) ......oocveviieiieiiiiieiieiet et 87999999309999999
Other Invested Assets (Schedule BA tyPe).......coieeriiieieeesese ettt £8999999409999999
Short-Term Invested Assets (Schedule DA, Part 1 tyPe)...c.cccveeverieriierieie ettt €9999999509999999
Cash (Schedule E, PArt 1 £PE) «..cc.eeierieieiieeee ettt ettt sttt st eee e st et e e e e e e e se e enee s 90999999609999999
Cash Equivalents (Schedule E, Part 2 t¥Pe).......ccoieriieciiriieriieiiieieeiesieseesteeteseeeseeesseesseessesssesssesseesesssessens 91999999709999999
(01315 QAT £SO PRt 92999999809999999
0] 7 1 PR RRRRRRRRt 99999999999999999
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Column 1 - CUSIP Identification

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

For Lines 0019999999 through 72509999999, if no valid CUSIP, CINS or PPN number exists, then the
CUSIP field should be zero-filled and a valid ISIN security number should be reported in (Column 11).

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

Lines 0019999999 through 72509999999 ...................... Schedule D, Part 1, Column 1

Lines H4019999999 through 734509999999 ................ Schedule D, Part 2, Section 1, Column 1
Lines 745019999999 through 795989999999 ................ Schedule D, Part 2, Section 2, Column 1
Line 889409999999 .......coooiiiiiieeeeeeee e Schedule BA, Part 1, Column 1

Line 94999999709999999 .....cocveeeeeeeeeeeeeeeeeeeeeeeeens Schedule E, Part 2, Column 1

The CUSIP number should be zero-filled for the following lines:

Real Estate (SChedule A tyPe) ..ocveeierieiieieeie ettt 869209999999
Mortgage Loans on Real Estate (Schedule B type)........ccccoveriierinieneienenccceeeee €79309999999
Short-Term Invested Assets (Schedule DA, Part 1 type)......ccccveeveeeeeecienvenieieeieeens 899509999999
Cash (Schedule E, Part 1 t¥P@)......cccvereeriieriirieiieriiesieeteeeeseeesreeteesesseesseesseessesssesssessens 9609999999
OTNET ASSEES ...ttt e e e ettt e e e e e e et e eeeeseesaaaeeeeeeeseesaaaaeeeeeseannnes 929809999999

Detail Eliminated to Conserve Space

Column 4 - NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol

The NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol 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 72509999999 .... Schedule D, Part 1, Column 6

Lines 4019999999 through 734509999999 Schedule D, Part 2, Section 1, Column 20
Lines 745019999999 through 795989999999 Schedule D, Part 2, Section 2, Column 17
Line 889409999999 .......ccoovvvvveiiiiiiireeeeenn. Schedule BA, Part 1, Column 7

Line 899509999999 .......coovveeeeieeeeeeeeeeenn Schedule DA, Part 1, Column 22

Line 94999999709999999 ......ccvvvvevveveennnnn. Schedule E, Part 2, Column 11

For Lines 869209999999, 879309999999, 9609999999 and 929809999999, the column should be left
blank.

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

e NAIC Designation Column 4A
e NAIC Designation Modifier Column 4B
e  SVO Administrative Symbol Column 4C
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Column 5

Column 6

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

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 72509999999 .... Schedule D, Part 1, Column 9

Lines H4019999999 through 734509999999 Schedule D, Part 2, Section 1, Column 10
Lines 745019999999 through 795989999999 Schedule D, Part 2, Section 2, Column 8
Line 869209999999 .......cccovvviveiiiiiiiiiieeeene Schedule A, Part 1, Column 10

Line 879309999999 .......coovvevivviiieceeeeeeen FV of the underlying collateral Schedule B, Part 1
Line 889409999999 .......coooveiiiviiiiiieeeeiee. 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 899509999999 .......cooeeeeeieeeieeeeen. Report BACV, Schedule DA, Part 1, Column 7
Line 9609999999 ........ooeeeoeeeieiieeeeeeee Report Balance, Schedule E Part 1, Column 6
Line 94999999709999999 ......cccveevvvvvvrennnnn. Report BACV, 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 72509999999 .... Schedule D, Part 1, Column 11

Lines 4019999999 through 734509999999 Schedule D, Part 2, Section 1, Column 8
Lines 745019999999 through 795989999999 Schedule D, Part 2, Section 2, Column 6
Line 869209999999 .......ccovveeeeieeeeeeeeeeeenn. Schedule A, Part 1, Column 9

Line 879309999999 .......cooveeiiviieiiieeeeeiennn Schedule B, Part 1, Column 8

Line 889409999999 .......ccoveeeviieeeeeeeeenene. Schedule BA, Part 1, Column 12

Line 899509999999 .......cooovevevivieeieeeeeennn Schedule DA, Part 1, Column 7

Line 96099999909 .......coovvvmiviiiiiiiieeeeeeeee Report Balance, Schedule E, Part 1, Column 6
Line 94999999709999999 ......ccvvvvevveveinnnnn. Schedule E, Part 2, Column 7
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Column 7 - Maturity Date

The maturity date reported for this column should be determined in a manner consistent with the

instructions of other schedules for the lines shown below:

0019999999 through 72509999999 .............. Schedule D, Part 1, Column 22
Line 899509999999 .......coovveeeiieeeeeeeeeeeene. Schedule DA, Part 1, Column 6
Line 94999999709999999 ......ccvvvvevveveennnnn. Schedule E, Part 2, Column 6

The following lines are considered assets with no maturity date and should be left blank:

744019999999 through 734509999999 ........ Preferred Stock (Schedule D, Part 2, Section 1 type)
745019999999 through 795989999999 ........ Common Stock (Schedule D, Part 2, Section 2 type)

869209999999 ......eeiieiee e Real Estate (Schedule A type)

879309999999 ......eoiiiieieiee e Mortgage Loans on Real Estate (Schedule B type)
889409999999 ......ooiitiiieeee e Other Invested Assets (Schedule BA type)
929809999999 ......ooiieieee e Other Assets

Detail Eliminated to Conserve Space

Column 11 — ISIN Identification

The International Securities Identification Numbering (ISIN) system is an international standard set up
by the International Organization for Standardization (ISO). It is used for numbering specific securities,
such as stocks, bonds, options and futures. ISIN numbers are administered by a National Numbering
Agency (NNA) in each of their respective countries, and they work just like serial numbers for those
securities. Record the ISIN number only if no valid CUSIP, CINS or PPN exists to report in Column 1.

The ISIN 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 72509999999 ........ccccevueuee Schedule D, Part 1, Column 1
Lines H4019999999 through 734509999999 ................ Schedule D, Part 2, Section 1, Column 1
Lines 745019999999 through 795989999999 ................ Schedule D, Part 2, Section 2, Column 1

The ISIN number should be zero-filled for the following lines:

Real Estate (Schedule A type) ....coeeeeieienieneereeeeeeeeeeee e
Mortgage Loans on Real Estate (Schedule B type).........cccceeueneeeee.
Other Invested Assets (Schedule BA type)......cccoceveverenenceceeenen.
Short-Term Invested Assets (Schedule DA, Part 1 type).................
Cash (Schedule E, Part 1 type).......ccceevveriereerrieienienienieesie e
Cash Equivalents (Schedule E, Part 2 type).......ccccocvevereevceneennne
OthEr ASSELS..c.verviiiriieiieitetetert ettt
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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.)

Detail Eliminated to Conserve Space

Category Line Number
Bonds (Schedule D, Part 1):
U.S. Governments
ISSUCT ODIIZALIONS. ...ttt ettt ettt et sttt et ese st e s et e e saesbesbeeaeeneenean 04999990019999999
Residential Mortgage-Backed SECUTTHIES .......eeueeieieriiriiiiesic et 62999990029999999
Commercial Mortgage-Backed SECUTItIES........ccvevieieiierieieeie et 03999990039999999
Other Loan-Backed and Structured SECUTItIES ........ccceeereeieiieniineniienceeeeeeeee e 04999990049999999
Subtotals — U.S. GOVETTIMENTS ......ccueruiruiriiriieiieieienie sttt ettt eee e nee 05999990109999999
All Other Governments
ISSUCT ODIIZATIONS ....vieeviiieiieiieieeieceeeee st ettt et e st e teebeesbessaesseesseesseessesssesssenseessenssens 06999990219999999
Residential Mortgage-Backed SECUITLIES .....c.eevvieviiiiiieriieiieie et 67999990229999999
Commercial Mortgage-Backed SECUTItIES........ccvevieiiiierieiece et 08999990239999999
Other Loan-Backed and Structured SECUrities ..........ccvevveeierierieriieieeieeie e ees 09999990249999999
Subtotals — All Other GOVEINMENLS .......ccceeieiiriininiriinieetetentetene ettt 16999990309999999
U.S. States, Territories and Possessions (Direct and Guaranteed)
ISSUCT ODIIZALIONS. ... .eeuveeiieiieieeieeteeteste st ettt et e st e e e e estessaesseesseenseensesnnesseanseensennsens +999990419999999
Residential Mortgage-Backed SECUIILIES .....c.eevveeieiierieiieie e 12999990429999999
Commercial Mortgage-Backed SECUTILIES. .......ccveevirierieieieee e 13999990439999999
Other Loan-Backed and Structured Securities ...........cocveeeeeienienieneeene e 144999990449999999
Subtotals — U.S. States, Territories and Possessions (Direct and Guaranteed) ............... 1+7999990509999999
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)
ISSUCT ODIIZATIONS ....veeeeiietieieeie ettt ettt ettt e te et e st e s ae e te et e e e eseenseenteeneeas 18999990619999999
Residential Mortgage-Backed SECUITtes ........cevueeieriiiieiieeee e 19999990629999999
Commercial Mortgage-Backed SECUTItIes. .......ccueeiirierieiieieee e 26999990639999999
Other Loan-Backed and Structured Securities ...........coccveeeeeienierienieeeeseeseee e 21999990649999999

Subtotals — U.S. Political Subdivisions of States, Territories and Possessions

(Direct and GuUaranteed) ...........cccvevvieevieiiiieiiesieeie et 24999990709999999

U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed
Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

ISSUCT ODIIZALIONS. ...ttt sttt ettt st eb e ese st et e e e e sbesbesbeeeeeneenean 25999990819999999
Residential Mortgage-Backed SECUTTIES .......eeuerieieriiriiieieeieeeeie et 26999990829999999
Commercial Mortgage-Backed Securities. ..........cooereiirininieieieieeee e 27999990839999999
Other Loan-Backed and Structured SECUTItIES .......ceeerireeierieniiiencieeiceeeieeeeee e 28999990849999999

Subtotals — U.S. Special Revenue and Special Assessment Obligations and
all Non-Guaranteed Obligations of Agencies and Authorities of Governments

and Their Political SUbAiVISIONS..........ccecveriieriieiieieeieieeeee e 31999990909999999

Industrial and Miscellaneous (Unaffiliated)
ISSUCT ODIIZALIONS. ... .eeuvieeeeiieiieieeie et e st et ettt e ste e teebeessessaesseesseesseessesssesseeseessennsens 32999991019999999
Residential Mortgage-Backed SECUIILIES .....c.eevvieviiiiiieriieieeieeee e 33999991029999999
Commercial Mortgage-Backed SECUTILIES........ccvevieierieieieee e 34999991039999999
Other Loan-Backed and Structured SECUrities ..........ccvevvieeierierieriieiieieee e ees 35999991049999999
Subtotals — Industrial and Miscellaneous (Unaffiliated) .........cccccceeevveecieiciieecieeniieenee 38999991109999999
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Hybrid Securities

ISSUCT ODIIZALIONS. ...ttt ettt ettt et sttt ee bt ese st e st e e e e sbesbesbeeaeeneenean 42999991219999999
Residential Mortgage-Backed SECUTTHIES .......eeuerieieriiniieie et 43999991229999999
Commercial Mortgage-Backed SECUTItIES........ccvevieieiierieiecie et 44999991239999999
Other Loan-Backed and Structured SECUTIties ..........ccvevvieciieierieriieieeieeie e eie e 45999991249999999
Subtotals — Hybrid SECUITHIES ......cuervieriieiiiieiiesiteie ettt eeae e sbe e esaesene e 48999991309999999
Parent, Subsidiaries and Affiliates
ISSUCT ODIIZATIONS. ... .eeuvieieeiieieeieeiesteete st ettt e ere st e teebeessessaesseesseesseessesssessseseesseensens 49999991419999999
Residential Mortgage-Backed SECUITLIES ......eevvieviiiiiieriieieeieeee et 50999991429999999
Commercial Mortgage-Backed SECUTItIEs........ccvevieieiierieieciececeeeeee e 54999991439999999
Other Loan-Backed and Structured SeCUrities ..........ccvevvecverierieniieieeie e eees 52999991449999999
Affiliated Bank Loans — ISSUEd.........ccceevuiriiiriinieiieieee e 53999991459999999
Affiliated Bank Loans — ACQUITEd ........cc.eeiueriirienieiiesie et 54999991469999999
Subtotals — Parent, Subsidiaries and AffIlIates...........ooovvuvviiiiiiiiiiiiieeeeeeeeeeeeeee s 55999991509999999
SVO Identified Funds
Exchange Traded Funds — as Identified by the SVO........ccooiiiiiiiiiieeee 57999991619999999

Unaffiliated Bank Loans

Unaffiliated Bank Loans — ISSUEA .........ccoooviiiiiiiiiiiiiieeee e 60999991819999999
Unaffiliated Bank Loans — ACQUITed.........cceeruieiieriiiiienieie et 61999991829999999
Subtotals — Unaffiliated Bank LOans............cooovvuuiiiiiiiiiiiiiiiieeeeeeeeeeee e 62999991909999999
Unaffiliated Certificates 0f DEPOSIT. ... ouuuiiiitiiiiiieieiiieiesiieteeeeiteesieiteeeeenteessenseessineeesenseeeeasnseeesasseeseasesasnnes 2019999999
Total Bonds
Subtotals — ISSUET ODIIZALIONS .......couiiuiieieeiiiieiieieiee ettt ne 63999992419999999
Subtotals — Residential Mortgage-Backed Securities...........ccoovevveierinenininenieeeee 64999992429999999
Subtotals — Commercial Mortgage-Backed Securities..........cccevverierieeciereeneerieeie e 65999992439999999
Subtotals — Other Loan-Backed and Structured Securities .........ccccooovvvveeevvveeeenereeennnen. 66999992449999999
Subtotals — SVO Identified FUNAS..........ooooviiiiiiiiiieeie e 67999992459999999
Subtotals — Affiliated Bank LOANS ...........cc..oooviviiiiiiieeieieee e 68999992469999999
Subtotals — Bank LOANS...........cooouviiieiiieiceee e e 69999992479999999
Subtotals — Unaffiliated Certificates Of DePOSIt...uuuieiiiiiiiiiiiiieiiiiiiiiiiiieesieiiiieeeeeesesisiieeeeeeeasannnns 2489999999
Subtotals — Total BONAS .....ccevveiiiiiiiecieeeee et e e e e e e e ennaes 706999992509999999

Stocks:
Preferred Stocks:

Industrial and Miscellaneous (Unaffiliated)

Perpetual Preferred. ... .o eeeee et eeeeeeeeeseeeeeseeeteeeeeteeeeenneeeeeenneeeaanreeeeanns 4019999999

Redeemable Preferred ... ....oioeeiiiieeeeiiiiieeeee s eeeeeeeeeeeeeteeeeeteeeeenseeeeeeseeseeseeesenseeseanns 4029999999

Subtotals — Industrial and Miscellaneous (Unaffiliated) .......ccocuviiiiiiiiiiiiiiiiiiiiiiiniiieeeeiesinnnes 4109999999
Parent, Subsidiaries and Affiliates

Perpetual Preferred. ... .o iiieie i eeeee et eeeeeeeeeseeeeesseenreeeeeteeeeennneeeeenneeeeanreeseanns 4319999999

Redeemable Preferred ... ....oiceiiiiieie i eeee e eeee e e e eeeee e e eeteeeeeteeeeensseeeeenseeseeseeeeenneeseanns 4329999999

Subtotals — Parent, Subsidiaries and Affiliates ..........ccoevveiieiieieiiiiiiieiieecieiee e eeieeeee e, 4409999999
TOta] PIEFEITEd STOCKS vvrrerrerrerseeseeeseeeseesseerseesseessees s eees e 73999994509999999
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Common Stocks:

Industrial and Miscellaneous (Unaffiliated):

PUDBLICIY TEAAEA ... ittt e ettt e esettteeseaeeesateeeeaaneeeesannseessnnseessanseeaanns 5019999999
O ettt e e e ettt e e et e s ettt eesaateee e et teeeenneeesantteeeaneteesannneesanseesaneeesanns 5029999999
Subtotals — Industrial and Miscellaneous (Unaffiliated) .....ccccooeovuiiiiiiiiiiiiiiiiiiiiiiiiiee i 5109999999
Mutual Funds
Designation ASSIZNEd DY SV O ....uuiiiiiiiiiiiiiiiiiiiiiiiiiee e sieiiiiieessesieiieeeessesssiseeseeesssssnnnneeeeeess 5319999999
Designation Not AsSigned DY SVO .. cccouuiiiiiiiiiiiiiiiiiiiiiiiiiieessesiiiieeeessseeiineeeeeeesssssinneneeeeeas 5329999999
Subtotals — Mutual FUNAS ....ooiiiiiiiiiiiiiiiiiiiiiiiies e eieiiiieese e s seiiiiieeeesesesiiseeeeeessesiisreeeeessessnnnns 5409999999
Unit Investment Trusts
Designation ASSIZNEd DY SV O ....uuiiiiiiiiiiiiiiiiiiiiiiiiiiiee e ieeiiieeeeessesieieeeseesssssnneeeeesssasnnneeneess 5519999999
Designation Not ASSigned BY SVO....cuuiiiiiiiiiiiiiiiiiiie i iiiessiiieesiiiiesesieessaaeeesanseeesanes 5529999999
Subtotals — Unit INVEStMENt TIUSES ...veiiiiiiiiiiiiiiiiiiieiieiesiieeesiiieesieieessseneeesaneeesenneessaneeeeas 5609999999
Closed-End Funds
Designation AsSigNed DY SVIO ... .ccuiiiiiiiiiiiiiii ittt eeiietessiaeessiieessaeeeesaneeesaneneeaans 5719999999
Designation Not ASSigned BY SVO....cuuiiiiiiiiiiiiiiiiiiiieiiiiisseiiessieesesiiiiesesieessaneeesanseeesanes 5729999999
Subtotals — CloSed-End FUNAS .....coooiiiiiiiiii it sieieiesesiiieseseeesseieeessnnneeesannneas 5809999999
Exchange Traded FUNAS ........ccooiiiiiiiiiiiiie e ceeeeeeie e eeeeeeeeeeeeeeeeeeseenneeeeennseeeeenseeseeneeeeenneeean 5819999999
Parent, Subsidiaries and Affiliates:
PUbLiClY Traded....ccueiiiiiiiiiiiieii e eeeee ettt eeiee e e et sseeneeeseeteeesenneeeeeanneessinnseesannsesaanns 5919999999
OBRIET ittt eee e s ettt e e ettt e e eetteessanteeeeeteeeseennesseanteeeeenreeesannneseenneeesanneeeanns 5929999999
Subtotals — Parent, Subsidiaries and Affiliates ..........ccoevveiieieieiiiieiiieieieecieeee e eeeeese e, 5979999999
Mutgal Funds e e e e e e e e e e e 7699999
Uit dnvestment Trusts e e e e 7799999
Closed-End - Funds e e e e e e e e e 7899999
Total COMMON STOCKS ......vviiiiieiiie ittt e et e e eaaeeeeeaaeeeas 79999995989999999
Total Preferred and CommoOn STOCKS......cocuuiiiiiiiieieieeiee ettt e e e e e eaaareeeeeeean 80999995999999999
Real EState (SCREAUIE A) ....oiciiiiieiieiecie ettt et ae et e esaeseeesse e saesseesbesssesseenseessensseseas 86999999209999999
Mortgage Loans on Real Estate (Schedule B) .........ccoocuieiiiieiieiieeceet e 87999999309999999
Other Invested Assets (SChedule BA)......c.ooiiiiiiiiieieeeeeee ettt ettt ettt e aeenneeeeas £8999999409999999
Short-Term Invested Assets (Schedule DA, Part 1).......c.occvrieriiiieieiece et 89999999509999999
Cash (Schedule E, PAIt 1) .....ccoiiiiiiiiciecieiecie ettt ettt et et sttt sve et e easeeaaesteesteesbeessesseesseessessseseeas 90999999609999999
Cash Equivalents (Schedule E, Part 2) ........cccoocieiiieiiieiiiieiieieeie ettt ettt ve et eseessassnesneas 91999999709999999
(01315 QAT £SO PRt 92999999809999999
0] 7 1 PR RRRRRRRRt 99999999999999999
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Column 1 - CUSIP Identification

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

For Lines 0019999999 through 72509999999, if no valid CUSIP, CINS or PPN number exists, then the
CUSIP field should be zero-filled and a valid ISIN security number should be reported in (Column 11).

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

Lines 0019999999 through 72509999999 ...................... Schedule D, Part 1, Column 1

Lines H4019999999 through 734509999999 ................ Schedule D, Part 2, Section 1, Column 1
Lines 745019999999 through 795989999999 ................ Schedule D, Part 2, Section 2, Column 1
Line 889409999999 .......coooiiiiiieeeeeeee e Schedule BA, Part 1, Column 1

Line 94999999709999999 .....cocveeeeeeeeeeeeeeeeeeeeeeeeens Schedule E, Part 2, Column 1

The CUSIP number should be zero-filled for the following lines:

Real Estate (SChedule A) ......ooviiiieiieieeeeeee et 869209999999
Mortgage Loans on Real Estate (Schedule B) ........ccccooiiiiiiiiiiiiceeee 879309999999
Short-Term Invested Assets (Schedule DA, Part 1).......cccoevvevieiiiiiiiiieieeeeeee 899509999999
Cash (Schedule E, Part 1) ......cccveiieiiiiieiiesieieee ettt 9609999999
OTNET ASSEES ...ttt e e e ettt e e e e e e et e eeeeseesaaaeeeeeeeseesaaaaeeeeeseannnes 929809999999

Detail Eliminated to Conserve Space

Column 4 - NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol

The NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol reported for this
column should be same for the security as reported in other schedules for the lines shown below:

Lines 0019999999 through 72509999999 .... Schedule D, Part 1, Column 6

Lines 4019999999 through 734509999999 Schedule D, Part 2, Section 1, Column 20
Lines 745019999999 through 795989999999 Schedule D, Part 2, Section 2, Column 17
Line 889409999999 .......ccovvvveveiiiiiiieeeeeenn. Schedule BA, Part 1, Column 7

Line 899509999999 .......coovveeeeieeeeceeeeeeenn. Schedule DA, Part 1, Column 22

Line 94999999709999999 .......ccvvevevveerinnnnnn. Schedule E, Part 2, Column 11

For Lines 869209999999, 879309999999, 9609999999 and 929809999999, the column should be left
blank.

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

e NAIC Designation Column 4A
e NAIC Designation Modifier Column 4B
e  SVO Administrative Symbol Column 4C
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Column 5

Column 6

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

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 72509999999 .... Schedule D, Part 1, Column 9

Lines H4019999999 through 734509999999 Schedule D, Part 2, Section 1, Column 10
Lines 745019999999 through 795989999999 Schedule D, Part 2, Section 2, Column 8
Line 869209999999 .......ccoovuvvieeiiiiiiiiieeeene Schedule A, Part 1, Column 10

Line 879309999999 .......coovvvviviiiieeeeeeeeen FV of the underlying collateral Schedule B, Part 1
Line 889409999999 .......ccoovvvvieiiiiiiirieeeeennn. 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 899509999999 .......cooeeeeieeeeeeeee. Report BACV, Schedule DA, Part 1, Column 7
Line 9609999999 ........oovvveveiiiiiiieeeeeeeene Report Balance, Schedule E, Part 1, Column 6
Line 94999999709999999 ......cccveevevvvevinnnnn. Report BACV, 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 72509999999 .... Schedule D, Part 1, Column 11

Lines 4019999999 through 734509999999 Schedule D, Part 2, Section 1, Column 8
Lines 745019999999 through 795989999999 Schedule D, Part 2, Section 2, Column 6
Line 869209999999 ........coovvvivivieiceeeinen. Schedule A, Part 1, Column 9

Line 879309999999 .......coovveiiiviiiiieeeiieenn Schedule B, Part 1, Column 8

Line 889409999999 .......ccovveeevieeeeeeeeeenene. Schedule BA, Part 1, Column 12

Line 899509999999 .......coovveiiiiieiiiieeeieienn. Schedule DA, Part 1, Column 7

Line 96099999909 .......cooovomvviiiiiiiiieeeeeeeee Report Balance, Schedule E, Part 1, Column 6
Line 94999999709999999 ......ccvvvvevvvveennnnn. Schedule E, Part 2, Column 7
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Column 7 - Maturity Date

The maturity date reported for this column should be same for the security as reported in other

schedules for the lines shown below:

Lines 0019999999 through 72509999999 .... Schedule D, Part 1, Column 22
Line 899509999999 .......coovveeeiieeeeeeeeeeeene. Schedule DA, Part 1, Column 6
Line 94999999709999999 ......ccvvvvevveveennnnn. Schedule E, Part 2, Column 6

The following lines are considered assets with no maturity date and should be left blank:

744019999999 through 734509999999 ........ Preferred Stock (Schedule D, Part 2, Section 1 type)
745019999999 through 795989999999 ........ Common Stock (Schedule D, Part 2, Section 2 type)

869209999999 ......eeiieiee e Real Estate (Schedule A type)

879309999999 ......eoiiiieieiee e Mortgage Loans on Real Estate (Schedule B type)
889409999999 ......ooiitiiieeee e Other Invested Assets (Schedule BA type)
929809999999 ......ooiieieee e Other Assets

Detail Eliminated to Conserve Space

Column 11 — ISIN Identification

The International Securities Identification Numbering (ISIN) system is an international standard set up
by the International Organization for Standardization (ISO). It is used for numbering specific securities,
such as stocks, bonds, options and futures. ISIN numbers are administered by a National Numbering
Agency (NNA) in each of their respective countries, and they work just like serial numbers for those
securities. Record the ISIN number only if no valid CUSIP, CINS or PPN exists to report in Column 1.

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

lines shown below:

Lines 0019999999 through 72509999999 ........ccccevueuee Schedule D, Part 1, Column 1
Lines H4019999999 through 734509999999 ................ Schedule D, Part 2, Section 1, Column 1
Lines 745019999999 through 795989999999 ................ Schedule D, Part 2, Section 2, Column 1

The ISIN number should be zero-filled for the following lines:

Real Estate (Schedule A) ......ooovveviiiiiiiiieeeeeeeeee e
Mortgage Loans on Real Estate (Schedule B) ......c..ccccoeeevcniennee.
Other Invested Assets (Schedule BA).......ccoecvieievieiieieciecieee,
Short-Term Invested Assets (Schedule DA, Part 1).........ccoeeueee..e.
Cash (Schedule E, Part 1) ......ccceoveviieciieieeieseeeeece e
Cash Equivalents (Schedule E, Part 2).........ccccoeoiviinenieniieee
OthEr ASSELS..c.verviiiriieiieitetetert ettt
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SCHEDULE E — PART 1 - CASH

Detail Eliminated to Conserve Space

Group or Category Line Number

Deposits in (insert number) depositories that do not exceed

allowable limits in any one depository — Open DepOSItOries ........couieierieriierieieeie ettt 0199998
TOtalS — OPEN DEPOSILOTIES. ... eeutieureriieitierteetteteeteetesteesteeteestesstesseesseensesssesseesseesseesseansesseesseenseenseenseessesssesseesseensennsesnss 0199999
Deposits in (insert number) depositories that do not exceed

allowable limits in any one depository — Suspended DEePOSItOTIES ........ccereruiruirierierieriere et 0299998
Totals — SuSPENAEd DEPOSIEOTICS .....eueeiuiereietieie et eie et et ettt e et et et e e etesaeeseeesaee st enseeneeeseesseenseeneeeseenseanseenseeneenseanseas 0299999
Total Cash ON DIEPOSIL .....ecvieeiieiiiiieiieteeteete sttt et et e et e et e ete e beesbeesseessesssesseesseesseasseassesseesseesseesseesseassenssasseseensenssesnsas 0399999
Cash i ComMPANY’S OFFICE. ... ..eouiitieiieeee ettt ettt et e e st e st e e bt e et e et eaeesseesaee et e et eneeeneeeseesseenseenseenseenees 0499999
0] R T SRR 0599999
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SCHEDULE E — PART 2 — CASH EQUIVALENTS

Detail Eliminated to Conserve Space

Category

Bonds:
U.S. Governments

ISSUCT ODIIZALIONS. ...ttt ettt ettt ettt st eee st e s e e e e sbesbesbeeeeeneenean
Residential Mortgage-Backed SECUTTHIES .......eeuerierieriiniiiere et
Commercial Mortgage-Backed SEcurities. .........ccooiririiiniiieieieiee e
Other Loan-Backed and Structured SECUTItIES .......ceeererieierieniiercreeceeeeeeeeie e
Subtotals — U.S. GOVETTIMENES ......ccueruiriiriiriieiieierienie ettt ettt eee e e

All Other Governments

ISSUCT ODIIZALIONS. ... eeuveeieetieieeieeieeeeste st ettt e et e ste et esseesaeesaesseesseenseensesnsenseaseenseensens
Residential Mortgage-Backed SECUIILIES .....c.eevvveverieiieiieieee e
Commercial Mortgage-Backed SECUTILIES. .......ccvevieierieieieee e
Other Loan-Backed and Structured SECUTItIes .........cccveervieiiieriieiieeeie e e
Subtotals — Al Other GOVEINMENTS .........c.ceevieriiieiiiieiieeiee e ereeeieeereeereeereeebeeeveeens

U.S. States, Territories and Possessions (Direct and Guaranteed)

ISSUCT ODIIZALIONS. ...ttt ettt et sttt et eae st et et e e sbesbesaeeneeneenean
Residential Mortgage-Backed SECUTTHIES .......eeueeuieieriiniiieic et
Commercial Mortgage-Backed Securities. ..........cooeiiriiininieieieiee e
Other Loan-Backed and Structured SECUTItIEs .......c.eeerereeierienienienicseeiceceeeeee e
Subtotals — States, Territories and Possessions (Direct and Guaranteed)........................

U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)

ISSUCT ODIIZALIONS. ... .eeuveeieeiieieeieeteeteste st ettt et e st et e e eaessaesseesseenseensesnnenseenseenseensens
Residential Mortgage-Backed SECUIILIES ......c.eevvveieiieiieiieie e
Commercial Mortgage-Backed SECUTItIes. .......ccuveuieiirieiieeee e
Other Loan-Backed and Structured Securities ............ecveeueeeenieiieneeeeeseeseee e
Subtotals — Political Subdivisions of States, Territories and Possessions
(Direct and GUAaranteed) .........c.cceevveeiiiieieerieeereeie et
U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations
of Agencies and Authorities of Governments and Their Political Subdivisions

ISSUCT ODIIZALIONS. ... .eeuvieeieiieieeieeiectteste st et et e et e ste e teesbeesbessaesseesseesseessesssesseenseenseensens
Residential Mortgage-Backed SECUITLIES .....ceevvieviiiiiieriieiierceeeeeeeeesee e
Commercial Mortgage-Backed SECUTItICs........ccvevieiiiierieiieie et
Other Loan-Backed and Structured SECUTIIES ......cceveruereeieiieniiniencrenceeeeeeceeieneee
Subtotals — Special Revenue and Special Assessment Obligations and all
Non-Guaranteed Obligations of Agencies and Authorities of
Governments and Their Political Subdivisions .........ccccccceveereerieneennnee.

Industrial and Miscellaneous (Unaffiliated)

ISSUCT ODIIZATIONS. .....eeeeeietieie ettt ettt ettt ettt e te e st esee e beeneeeneeeneenseenseeneeas
Residential Mortgage-Backed SECUTTHIES .......eeuerieieriiriirieie e
Commercial Mortgage-Backed SEcurities. ..........cooeririiiiinieieieiee e
Other Loan-Backed and Structured SECUTTtIES .........coeririeieiieieierc e
Subtotals — Industrial and Miscellaneous (Unaffiliated) .........ccccevveriiviiceenieneeieeiens

Line Number

614999990019999999
62999990029999999
03999990039999999
04999990049999999
05999990109999999

06999990219999999
07999990229999999
08999990239999999
09999990249999999
10999990309999999

+H999990419999999
12999990429999999
13999990439999999
1$4999990449999999
1+7999990509999999

18999990619999999
19999990629999999
20999990639999999
21999990649999999

24999990709999999

25999990819999999
26999990829999999
27999990839999999
28999990849999999

31999990909999999

32999991019999999
33999991029999999
34999991039999999
35999991049999999
38999991109999999
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Hybrid Securities

ISSUCT ODIIZALIONS. .....eeeeeeetieieeie ettt ettt ettt ae et s e e s ae e teeneeeneeeneenseenseeneeas 42999991219999999
Residential Mortgage-Backed SECUIities ........cooeeueiiiiieiieieeeeeeeeee e 43999991229999999
Commercial-Backed SECUTIILIES ......uuviiiiiiiiiieiiieeeeeeeeee ettt e e ee e 44999991239999999
Other Loan-Backed and Structured SECUITHIES .........eevvevviiiiiiiiiiieeee e 45999991249999999
Subtotals — Hybrid SECUITLIES ........couerueieieiiiieiieieeie et 48999991309999999
Parent, Subsidiaries and Affiliates Bonds
ISSUCT ODIIZATIONS. ... .eeuvieiieiieieeieeiesteete st ettt e et e ett e te e e essessaesseesseesseessesssesseeseensennsens 49999991419999999
Residential Mortgage-Backed SECUITLIES ......eevvieviiiiiieriieieeieeee et 50999991429999999
Commercial Mortgage-Backed SECUTItIEs........ccvevieieiierieieciececeeeeee e 51999991439999999
Other Loan-Backed and Structured SECUITHIES ...........coovvieieereieeeeeeeeeeeeeeeee e 52999991449999999
Affiliated Bank Loans — ISSUC ........cc..oooviiiiiiiiiiieeee e 53999991459999999
Affiliated Bank Loans — ACQUITEd ........cc.eeiuiriirieiieiiere ettt 54999991469999999
Subtotals — Parent, Subsidiaries and Affiliates Bonds ..........cccccoevvvviiiiiiiiciiiiieeeeeieennns 55999991509999999
SVO Identified Funds
Exchange Traded Funds — as Identified by the SVO........cocoooiiiiiiiiiiieee, 58999991619999999

Unaffiliated Bank Loans

Unaffiliated Bank Loans — ISSUEd .........cccouieviiiiiiiieiesicieeiece e 63999991819999999
Unaffiliated Bank Loans — ACQUITEd.........c.oeueruieriieriiiieiiesienie ettt sre b seneeeeens 64999991829999999
Subtotals — Unaffiliated Bank Loans..........c.ccecveriieiiirienienieieeie e 65999991909999999
Total Bonds
Subtotals — ISSUET ODlIZAtIONS........ccveeriieieeieeie ettt ettt eete e reeseesesaesneeses 76999992419999999
Subtotals — Residential Mortgage-Backed Securities..........coeoverierierenienieneereeee e 77999992429999999
Subtotals — Commercial Mortgage-Backed Securities ...........cocerverveienieneeneeieeeeee 78999992439999999
Subtotals — Other Loan-Backed and Structured Securities ..........ccocceeevvrerieenieenveenieeens 79999992449999999
Subtotals — SVO Identified FUNAS.........ccooeeiiieiiiieii e £0999992459999999
Subtotals — Affiliated Bank LOAns ..........c..ccceeveiiiiiiiniieiieieceeeeee et 81999992469999999
Subtotals — Unaffiliated Bank LOans............ccccvevvieiieieiienieeiiciecee e v 82999992479999999
SUDBLOLALS — BONAS.....cueieiiiiieiiciieieeie ettt ettt beeb e et estaesse e beebeenseennens €3999992509999999
SWEEP ACCOUINES. ...eeiutieetieeiieetteetteetteeteeeteeetteeteeeteeesteesssaeesseesssaessseesnseesnseesnseesnseesnsaeenseesnseennseessseensnennse 84999998109999999
Exempt Money Market Mutual Funds — as Identified by SVO ......ccooviiiiiiiiiieeeeeeee e €5999998209999999
All Other Money Market Mutual FUNAS ........c.oooiiiiiiiiiiee et s 86999998309999999
Qualified Cash Pools Under SSAP NO. 2R......ooiiiiiiiieiieeeeecee ettt ve et v et eaae e 87999998409999999
Other Cash EQUIVALENLS .......ooiiiiiiiieiieie ettt ettt et st st ettt ent e e st e s bt e beeneesseeseenseeneennean £8999998509999999
Total Cash EQUIVALEILS .......oouiiiiieiieie ettt ettt st et e et e et e sae e st e teenteeneesseenteenseeneennean 99999998609999999

A money market fund shall be reported in this schedule as an Exempt Money Market Mutual Fund if such money market fund
is identified by the SVO as meeting the required conditions found in Part Six, Section 2(b)(i) of the Purposes and Procedures
Manual of the NAIC Investment Analysis Office. All money market mutual funds that are not identified by the SVO on the
U.S. Direct Obligations/Full Faith and Credit Exempt List shall be reported in this schedule as an “all other money market
mutual fund.”
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Column 1 - CUSIP Identification

CUSIP identification is required and valid only for Exempt Money Market Mutual Funds — as
Identified by SVO (Line €5999998209999999) and All Other Money Market Mutual Funds (Line
£6999998309999999).

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 84999998109999999

e  Exempt Money Market Mutual Funds — as Identified by the SVO Line 85999998209999999

e  All Other Money Market Mutual Funds Line 86999998309999999
e  Qualified Cash Pools Under SSAP No. 2R Line 87999998409999999
e  Other Cash Equivalents Line 88999998509999999

Exchange Traded Funds — as Identified by the SVO should be reported as perpetual securities.
The NAIC Designation Category will be two sub-columns in the data table.
e NAIC Designation Equivalent Column 11A
e NAIC Designation Modifier Equivalent Column 11B
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 Designation Equivalent most closely resembles their
credit risk the investment.
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NAIC Designation Modifier Equivalent:

Bonds (Lines 8499999-0019999999 through 6599991909999999)

Use the NAIC Designation Modifier that would have been used for the investment had it been

reported on Schedule

If no NAIC Designation Modifier is available, the reporting entity should use a Designation
Modifier Equivalent most closely resembles their credit risk the investment.

As defined in the P&P Manual, there is not an NAIC Designation Modifier for investments
reporting an NAIC Designation 6, therefore, the NAIC Designation Modifier field should be left

blank.

Refer to the Purposes and Procedures Manual of the NAIC Investment Analysis Office for the

D, Part 1 if available.

application of these codes.

The NAIC Designation Category Equivalent is the combination of NAIC Designation Equivalent and
NAIC Designation Modifier Equivalent. Valid combinations of NAIC Designation Equivalent and
NAIC Designation Modifier Equivalent for NAIC Designation Category Equivalent are shown below:

NAIC Designation NAIC Designation NAIC Designation
Equivalent Modifier Equivalent Category Equivalent

L A 1A .
,,,,,,,,,,,, B 1B
,,,,,,,,,,,, C o e
,,,,,,,,,,,, D | 1ID .
,,,,,,,,,,,, E . 1E
,,,,,,,,,,,, F oo IE

G 1G
N Al aA
,,,,,,,,,,,, B e

C 2C
C R A A
,,,,,,,,,,,, B 3BT

C 3C
N A LA
,,,,,,,,,,,, Bl Ta T

C 4C
R A A
,,,,,,,,,,,, B s

C 5C

6 6

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 7.

The sum of the amounts reported for each NAIC Designation Category Equivalent in the footnote should equal Line

€3999992509999999.
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Line 1.01

Line 1.02

Line 1.03

Line 1.04

Line 1.05

Line 1.06

SUMMARY INVESTMENT SCHEDULE

Detail Eliminated to Conserve Space

U.S. Governments

Include: The value of all U.S. Government securities defined as U.S. Government
Obligations as defined per the Purposes and Procedures Manual of the NAIC
Investment Analysis Olffice.

Column 1 should equal the Schedule D, Part 1, Line 85999990109999999.
All other Governments

Include: The value of all investments issued by non-U.S. governments, including bonds of
political subdivisions and special revenue. This includes bonds issued by utilities
owned by non-U.S. governments and bonds fully guaranteed by non-U.S.
governments.

Column 1 should equal the Schedule D, Part 1, Line $8999990309999999.
U.S. States, Territories and Possessions, etc. Guaranteed

Include: The value of general obligations of these entities (NAIC members), as well as
bonds issued by utility companies owned by these entities.

Column 1 should equal the Schedule D, Part 1, Line $7999990509999999.
U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed

Include: The value of general obligations of cities, counties, townships, etc., as well as
bonds issued by utility companies owned by these entities.

Column 1 should equal the Schedule D, Part 1, Line 24999990709999999.
U.S. Special Revenue & Special Assessment Obligations, etc. Non-Guaranteed

Include: The value of those U.S. government issues not listed as “Securities That Are
Considered “Exempt Obligations” For Purposes of Determining The Asset
Valuation Reserve And The Risk-Based Capital Calculation” in the Purposes and
Procedures manual of the NAIC Investment Analysis Olffice, yet included as
“Filing Exemptions for Other U.S. Government Obligations”. This category also
includes bonds that are issued by states, territories, possessions and other political
subdivisions that are issued for a specific financing project rather than as general
obligation bonds.

Column 1 should equal the Schedule D, Part 1, Line 34999990909999999.

Industrial and Miscellaneous

Include: The value of all non-governmental issues that do not qualify for some other bond
category, including privatized (non-government ownership) utility companies.

Include Public Utilities.

Column 1 should equal the Schedule D, Part 1, Line 38999991109999999.
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Line 1.07 —

Hybrid Securities

Include: The value of securities whose proceeds are accorded some degree of equity
treatment by one or more of the nationally recognized statistical rating
organizations and/or that are recognized as regulatory capital by the issuer’s
primary regulatory authority.

Column 1 should equal the Schedule D, Part 1, Line 48999991309999999.

Line 1.08 - Parent, Subsidiaries and Affiliates
Include: The value of all affiliated debt securities as defined under SSAP No. 97—
Investments in Subsidiary, Controlled and Affiliated Entities.
Column 1 should equal the Schedule D, Part 1, Line $5999991509999999.
Line 1.09 - SVO Identified Funds
Include: The value of all Bond Mutual Funds included on the “NAIC Bond Mutual Fund
List” as defined in the Purposes and Procedures Manual of the NAIC Investment
Analysis Office and Exchange Traded Funds (ETF) included on the “SVO-
Identified Bond ETF List” as published on the Securities Valuation Office Web
page (https://www.naic.org/svo.htm) that the SVO has determined are in scope of
SSAP No. 26R - Bonds and can be reported on Schedule D, Part 1 and the SVO
assigned a NAIC Designation, NAIC Designation Category and SVO
Administrative  Symbol published in the NAIC’s AVS+ system 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.
Column 1 should equal the Schedule D, Part 1, Line 66999991619999999.
Line 1.10 - Unaffiliated Bank Loans
Include: The value of all Unaffiliated Bank Loans that are within the scope of
SSAP No. 26R—Bonds.
Column 1 should equal the Schedule D, Part 1, Line 65999991909999999.
Line 1.11 — Unaffiliated Certificates of Deposit
Include: The value of all Unaffiliated Certificates of Deposit that are within the scope of
SSAP No. 26R—Bonds.
Column 1 should equal the Schedule D, Part 1, Line 2019999999.
Line L. H12 - Total Long-Term Bonds

Sum of Lines 1.1 to 1.4011.

The amount reported in Column 1 should equal the amount reported in Line 1, Column 1, Page 2,
Assets.

The amount reported in Column 3 should equal the amount reported in Line 1, Column 3, Page 2,
Assets.

© 2021 National Association of Insurance Commissioners 40 2020-35BWG_Modified.doc



Line 2.01

Line 2.02

Line 2.03

Line 3.01

Line 3.02

Line 3.03

Preferred Stocks — Industrial and Miscellaneous (Unaffiliated)

Include: The value of all unaffiliated preferred stocks.

Column 1 should equal the Schedule D, Part 2, Section 1, Lines-8499999 phis-85999994109999999.
Preferred Stocks — Parent, Subsidiaries and Affiliates

Include: The value of all preferred stock securities as defined under SSAP No. 97—
Investments in Subsidiary, Controlled and Affiliated Entities.

Column 1 should equal the Schedule D, Part 2, Section 1, Lines-8699999 phis-87999994409999999.
Total Preferred Stocks
Sum of Lines 2.01 to 2.02.

The amount reported in Column 1 should equal the amount reported in Line 2.1, Column 1, Page 2,
Assets.

The amount reported in Column 3 should equal the amount reported in Line 2.1, Column 3, Page 2,
Assets.

Common Stocks — Industrial and Miscellaneous (Unaffiliated) Publicly Traded

Include: The value of all investments in the common stock of unaffiliated entities.
Publicly traded common stock includes, but is not limited to, equity securities
traded on a public exchange, master limited partnerships trading as common
stock and American deposit receipts only if the security is traded on the
New York, American or NASDAQ exchanges, and publicly traded common
stock warrants.

Exclude: Mutual funds that should be reported on Line 3.05.

Column 1 should equal the Schedule D, Part 2, Section 2, Line 96999995019999999.

Common Stocks — Industrial and Miscellaneous (Unaffiliated) Other

Include: The value of all industrial and miscellaneous common stock of unaffiliated
entities not reported in Line 3.1. Includes, but is not limited to:

(1) Equity securities not traded on a public exchange (e.g., private equities).

(2) Master limited partnership common stock not traded on the New York,
American or NASDAQ exchanges.

Exclude: Mutual funds that should be reported on Line 3.05.

Column 1 should equal the Schedule D, Part 2, Section 2, Line 94999995029999999.

Common Stocks — Parent, Subsidiary and Affiliates Publicly Traded

Include: The value of all investments in the common stock of affiliated entities. Publicly
traded common stock includes, but is not limited to, equity securities traded on a
public exchange, master limited partnerships trading as common stock and
American deposit receipts only if the security is traded on the New York,

American or NASDAQ exchanges, and publicly traded common stock warrants.

Column 1 should equal the Schedule D, Part 2, Section 2, Line 92999995919999999.
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Line 3.04

Common Stocks — Parent, Subsidiary and Affiliates Other
Include: The value of all unaffiliated entities not reported in Line 3.03.

Column 1 should equal the Schedule D, Part 2, Section 2, Line 93999995929999999.

Line 3.05 Common Stocks — Mutual Funds
Include: The value of all investments in shares of funds regulated as mutual funds by the
Securities and Exchange Commission reported on Schedule D, Part 2, Section 2.
Column 1 should equal the Schedule D, Part 2, Section 2, Line 94999995409999999.
Line 3.06 Common Stocks — Unit Investment Trusts
Include: The value of all investments in shares of funds regulated as unit investment trusts
by the Securities and Exchange Commission reported on Schedule D,
Part 2, Section 2.
Column 1 should equal the Schedule D, Part 2, Section 2, Line 95999995609999999.
Line 3.07 Common Stocks — Closed-End Funds
Include: The value of all investments in shares of funds regulated as closed-end funds by
the Securities and Exchange Commission reported on Schedule D, Part 2, Section
2.
Column 1 should equal the Schedule D, Part 2, Section 2, Line 96999995809999999.
Line 3.08 Common Stocks — Exchange Traded Funds
Include: The value of all investments in shares of funds regulated as exchange traded
funds by the Securities and Exchange Commission reported on Schedule D,
Part 2, Section 2.
Column 1 should equal the Schedule D, Part 2, Section 2, Line 5819999999.
Line 3.0809 Total Common Stocks

Sum of Lines 3.01 to 3.6708.

The amount reported in Column 1 should equal the amount reported in Line 2.2, Column 1, Page 2,
Assets.

The amount reported in Column 3 should equal the amount reported in Line 2.2, Column 3, Page 2,
Assets.

Detail Eliminated to Conserve Space
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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.

Column 2 - Fair Value

For certain bonds, values other than actual market may appear in this column. (See Schedule D, Part 1
instructions for details.)

Exclude: Accrued interest.
Column 3 - Actual Cost
Include: Brokerage and other related fees, to the extent they do not exceed the fair market

value at the date of acquisition.

Exclude: Accrued interest.
Lines 8
through 11 - Bonds — Industrial and Miscellaneous, SVO Identified Funds, Unaffiliated Bank Loans, Unaffiliated
Certificates of Deposit and Hybrid Securities (Unaffiliated)
Include: Exchange Traded Funds — as Identified by the SVO reported in Schedule D,
Part 1.
Unaffiliated Bank Loans reported on Schedule D, Part 1.
Unaffiliated Certificates of Deposits reported on Schedule D, Part 1.
Line 13 - Total Bonds
Columns 1, 2, 3, and 4, should agree with Columns 11, 9, 7 and 10, respectively, in Schedule D, Part 1.
Column 1 should equal Column 1, Line 1 of the Assets page.
Lines 14
through 17 - Preferred Stocks — Industrial and Miscellaneous (Unaffiliated)
Include: Exchange Traded Funds (ETFs) reported in Schedule D, Part 2, Section 1.
Line 19 - Total Preferred Stocks

Columns 1, 2 and 3 should agree with Columns 8, 10 and 11, respectively, in Schedule D, Part 2,
Section 1.

Column 1 should equal Column 1, Line 2.1 of the Assets page.
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Lines 20
through 23 - Common Stocks — Industrial and Miscellaneous (Unaffiliated), Mutual Funds, Unit Investment Trusts,

Closed-End Funds and Exchange Traded funds

Include: Mutual funds reported in Schedule D, Part 2, Section 2.
Exclude: Exchange Traded Funds (ETFs) reported in Schedule D, Part 2, Section 1.
Line 25 - Total Common Stocks

Columns 1, 2 and 3 should agree with Columns 6, 8 and 9, respectively, in Schedule D, Part 2,
Section 2.

Column 1 should equal Column 1, Line 2.2 of the Assets page.
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SCHEDULE D — PART 1A —SECTION 1

QUALITY AND MATURITY DISTRIBUTION OF ALL BONDS OWNED DECEMBER 31

BY MAJOR TYPE AND NAIC DESIGNATION

Detail Eliminated to Conserve Space

There are +4-15 sections to this schedule: Sections 1 through +8-11 for each of the +8-11 bond categories, Section H-12 for
total bonds current year, Section 42-13 for total bonds prior year, Section 43-14 for total bonds publicly traded and Section 14
15 for total bonds privately placed. The +8-11 bond categories combine corresponding subtotals from Schedule D, Part 1;
Schedule DA, Part 1; and Schedule E, Part 2 as follows, and for each of those +8-11 bond categories, the total line for Column
7 of each section should equal the sum of the subtotal lines shown below:

Section 1.

Section 2.

Section 3.

Section 4.

Section 5.

Section 6.

Section 7.

Section 8.

U.S. Governments

Line 6599999-0109999999 from Schedule D, Part 1, Column 11; Eine-0599999from-Schedule DA, Part 1,
Column 7; and Eine-0599999-from-Schedule E, Part 2, Column 7.

All Other Governments

Lines 1099999-0309999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and
Schedule E, Part 2, Column 7.

U.S. States, Territories and Possessions, Guaranteed

Lines +799999-0509999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and
Schedule E, Part 2, Column 7.

U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed

Lines 2499999 0709999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and
Schedule E,
Part 2, Column 7.

U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed

Lines 3499999-0909999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and in
Schedule E, Part 2, Column 7.

Industrial & Miscellaneous (Unaffiliated)

Line 3899999-1109999999 from Schedule D, Part 1, Column 11; Eire3899999 frem-Schedule DA, Part 1,
Column 7; and £ine-3899999 frem-Schedule E, Part 2, Column 7.

Hybrid Securities

Lines 4899999-1309999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and
Schedule E, Part 2, Column 7.

Parent, Subsidiaries and Affiliates

Lines 5599999-1509999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and
Schedule E, Part 2, Column 7.
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Section 9. SVO Identified Funds

Lines 6099999-1619999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and
Schedule E, Part 2, Column 7.

Section 10. Unaffiliated Bank Loans

Lines 6599999-1909999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and
Schedule E, Part 2, Column 7.

Section 11. Unaffiliated Certificates of BepestiDeposit

Lines 2019999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and Schedule E,
Part 2, Column 7.

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 +415, 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

Footnote (d)

Provide the total book/adjusted carrying value amount reported in Section ++12, 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 7, Lines 8399999-2509999999 plus Schedule E,
Part 2, Column 7, Line 83999992509999999.
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SCHEDULE D — PART 1A — SECTION 2

MATURITY DISTRIBUTION OF ALL BONDS OWNED DECEMBER 31
BY MAJOR TYPE AND SUBTYPE

Detail Eliminated to Conserve Space

There are +4-15 sections to this schedule: Sections 1 through +8-11 for each of the +6-11 bond categories, Section H-12 for
total bonds current year, Section 42-13 for total bonds prior year, Section 43-14 for total bonds publicly traded and Section 44
15 for total bonds privately placed. The +6-11 bond categories combine corresponding subtotals from Schedule D, Part 1;
Schedule DA, Part 1; and Schedule E, Part 2 as follows, and for each of those +8-11 bond categories, the total line for Column
7 of each section should equal the sum of the subtotal lines shown below:

Section 1.

Section 2.

Section 3.

Section 4.

Section 5.

Section 6.

Section 7.

Section 8.

Section 9.

U.S. Governments

Line 6599999-0109999999 from Schedule D, Part 1, Column 11; Eine-0599999from-Schedule DA, Part 1,
Column 7; and Eine-0599999-from-Schedule E, Part 2, Column 7.

All Other Governments

Lines +699999-0309999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and
Schedule E, Part 2, Column 7.

U.S. States, Territories and Possessions, Guaranteed

Lines +799999-0509999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and
Schedule E, Part 2, Column 7.

U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed

Lines 2499999-0709999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and
Schedule E, Part 2, Column 7.

U.S. Special Revenue & Special Assessment Obligations, etc. Non-guaranteed

Lines 0909999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and Schedule E,
Part 2, Column 7.

Industrial & Miscellaneous (Unaffiliated)

Line 3899999-1109999999 from Schedule D, Part 1, Column 11; Eire3899999 frem-Schedule DA, Part 1,
Column 7; and £ine-3899999 frem-Schedule E, Part 2, Column 7.

Hybrid Securities

Lines 4899999-1309999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and
Schedule E, Part 2, Column 7.

Parent, Subsidiaries and Affiliates

Lines 5599999-1509999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and
Schedule E, Part 2, Column 7.

SVO Identified Funds

Lines 6099999-1619999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and
Schedule E, Part 2, Column 7.
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Section 10. Unaffiliated Bank Loans

Lines 6599999-1909999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and
Schedule E, Part 2, Column 7.

Section 11. Unaffiliated Certificates of Deposit

Lines 2019999999 from Schedule D, Part 1, Column 11; Schedule DA, Part 1, Column 7; and Schedule E,
Part 2, Column 7.

For each major section, the following subgroups, which are described in the Investment Schedules General Instructions, shall
be presented by maturity category:
Sections 1 through 7:
e Issuer Obligations
e Residential Mortgage-Backed Securities
e Commercial Mortgage-Backed Securities
e  Other Loan-Backed and Structured Securities
Sections 8:
e Issuer Obligations
e Residential Mortgage-Backed Securities
e Commercial Mortgage-Backed Securities
e  Other Loan-Backed and Structured Securities
e Affiliated Bank Loans — Issued
e Affiliated Bank Loans — Acquired
Section 9:
e Exchange Traded Funds — as Identified by the SVO
e Bond Mutual Funds — as Identified by the SVO
Section 10:
e  Unaffiliated Bank Loans — Issued
e  Unaffiliated Bank Loans — Acquired
Section 11:
o Unaffiliated Certificates of Deposit
Sections H-12 through +415:
e Issuer Obligations
e Residential Mortgage-Backed Securities
e Commercial Mortgage-Backed Securities
e  Other Loan-Backed and Structured Securities
e SVO Identified Funds
o Affiliated Bank Loans
e  Unaffiliated Bank Loans

o Unaffiliated Certificates of Deposit

Detail Eliminated to Conserve Space
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DEFAULT COMPONENT —

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

Line 9

Line 17

Lines 18
through 24

Line 58

Line 59

Detail Eliminated to Conserve Space

Total Long-Term Bonds

Column 1 should agree with Page 2, Line 1, Column 3 plus Schedule DL Part 1, Column 6,
Line 70999992509999999.

Detail Eliminated to Conserve Space

Total Preferred Stocks

Column 1 should agree with Page 2, Line 2.1, Column 3 plus Schedule DL, Part 1, Column 6,
Line 73999994509999999.

Short-Term Bonds

Report the book/adjusted carrying value of all short-term bonds and other short-term fixed-income
investments  (Schedule DA, Part 1 (Lines ©5999990109999999, 46999990309999999,
17999990509999999, 24999990709999999, 31999990909999999, 38999991109999999,
48999991309999999,  55999991509999999,  6699999— 1619999999, 1909999999 and
65999992019999999) and short-term bonds included on Schedule DL, Part 1, Line 8999999
9509999999 owned in Columns 1 and 4. Categorize the short-term bonds and other fixed-income
instruments listed in the Purposes and Procedures Manual of the NAIC Investment Analysis Office into
NAIC designations 1 through 6 as directed by the Securities Valuation Office instructions, except that
exempt obligations listed in the Purposes and Procedures Manual of the NAIC Investment Analysis
Office should be reported separately. Multiply the amount in Column 4 for each designation by the
reserve factors provided in Columns 5, 7 and 9, and report the products by designation in Columns 6, 8
and 10, respectively.

Detail Eliminated to Conserve Space

Total Schedule B Mortgage Loans on Real Estate

Column 1 should agree with Page 2, Line 3.1 + 3.2, Column 3 plus Schedule DL, Part 1, Column 6,
Line 87999999309999999.

Total Schedule DA Mortgages

Report the book/adjusted carrying value of all Schedule DA mortgage loans (Lines 8499999
7019999999 and €7999997309999999) and any applicable investments from Schedule DL, Part 1, Line
€999999-9509999999 owned in Column 1. Any related encumbrances should be deducted in Column 2.
Multiply the amount in Column 4 by the reserve factors for the Schedule B mortgages and report the
products in Columns 6, 8 and 10.

Detail Eliminated to Conserve Space
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BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

Line 17

Lines 18
through 20

Line 83

FOR UNRATED MULTI-CLASS SECURITIES ACQUIRED BY CONVERSION

Detail Eliminated to Conserve Space

Total Common Stocks

Column 1 should agree with Page 2, Line 2.2, Column 3 plus Schedule DL, Part 1, Column 6,
Line 77999995989999999. The Columns 6, 8 and 10 amounts, respectively, must be reported on the
Asset Valuation Reserve Page, Lines 7, 10 and 9, respectively, Column 4.

Real Estate

Categorize the real estate as indicated on Lines 18 through 20. Real estate reported in Schedule DL, Part
1, Line 8699999-9209999999 would also be included in this section. Report the sum of Columns 1, 2
and 3 in Column 4. Multiply the amount in Column 4 by the reserve factors provided in Columns 5, 7
and 9 and report the products in Columns 6, 8 and 10, respectively.

NOTE: Related party encumbrances are loans from the reporting entity and the amount reflected in
Column 2 should be deducted in Column 2 in the corresponding section of the AVR
worksheet. If the real estate entity to which the loan was made is not wholly owned by the
reporting entity, the related party encumbrance amount reflected in Column 2 should be
based on the reporting entity’s ownership percentage. The amount of the third party
encumbrances without recourse to be reflected in Column 3 is limited to the extent that the
maximum reserve (Column 6) should not exceed the sum of the book/adjusted carrying
value (Column 1) plus related party encumbrances (Column 2) and third party encumbrances
with recourse which are included in Column 3.

Detail Eliminated to Conserve Space

Other Invested Assets — Schedule BA

Report the book/adjusted carrying value of all other Schedule BA investments owned that cannot be
classified into one of the above categories (Lines 0199999, 0299999, 0399999, 0499999, 0599999,
0699999, 0999999, 1099999, 1799999, 1899999, 2599999, 2699999, 2799999, 2899999, 3399999,
3499999, 4699999 and 4799999) in Column 1 and any encumbrances on these assets in Column 3.
Schedule DL, Part 1 investments reported on Line 8899999-9409999999 would be included in this total
if not classified in one of the above categories. Collateral loans (Lines 2999999 and 3099999) have been
intentionally excluded from this total. For surplus debentures and capital notes, the amount to report in
Column 1 is to be calculated based upon the accounting prescribed in SSAP No. 41—Surplus Notes.
Report the sum of Columns 1 and 3 in Column 4. Column 4 may not be less than zero. Note that ALL
surplus debentures and capital notes should be included here in Line 83, EXCEPT those with a CRP
rating equivalent to an NAIC 1 or NAIC 2 designation (which are reported in Lines 30 and 31 of this
schedule). Multiply the amount in Column 4 by the reserve factors provided in Columns 5, 7 and 9, and
report the products in Columns 6, 8 and 10, respectively.

Exclude: All surplus debentures and capital notes that possess a CRP rating equivalent to
an NAIC 1 or NAIC 2 designation. These surplus debentures are to be reported in
Line 30 and 31 (Other Invested Assets with Underlying Characteristics of
Preferred Stocks) of this schedule.
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Line 84 - Other Short-Term Invested Assets — Schedule DA

Report the book/adjusted carrying value of all other Schedule DA (Lines €599999-7029999999 and
96999997509999999) and Schedule DL, Part 1 (Line 89999999509999999) assets owned that cannot be
classified into one of the above categories in Column 1 and any encumbrances on these assets in
Column 3. Report the sum of Columns 1 and 3 in Column 4. Multiply the amount on Column 4 by the
reserve factors provided in Columns 5, 7 and 9 and report the products in Columns 6, 8 and 10,
respectively.

Detail Eliminated to Conserve Space
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QUARTERLY STATEMENT INSTRUCTIONS - LIFE/FRATERNAL, HEALTH, PROPERTY AND TITLE
SCHEDULE D — PART 3

LONG-TERM BONDS AND STOCKS ACQUIRED DURING THE CURRENT QUARTER

Detail Eliminated to Conserve Space

Category Line Number
Bonds:

ULS. GOVETTIMENLS ...eeevieeiiieiiiieeiiesiieeteesteesteesteesteeseteesateesaseessseesnteessseesnseeanseesnseesnseesnseesssesnseens 065999990109999999
AlL Other GOVEITIMENTS .......oieuviiiiitierieiieteeiteiteesteesteeaeeeeseeesteesseesseesseessasseesseesseesseessesssesseessessees 1+6999990309999999
U.S. States, Territories and POSSESSIONS ........c..oeieiurieeiirieeeereeeeeeeeeeeeee e e e e eereeeeereeeeeaeeeeenneeas +7999990509999999
U.S. Political Subdivisions of States, Territories and POSSESSIONS .........cccovvvvivveeeiieeeeeiieeeiineeens 24999990709999999

U.S. Special Revenue and Special Assessment and all Non-Guaranteed Obligations of
Agencies and Authorities of Governments and Their Political Subdivisions.............cc.c...... 31999990909999999
Industrial and Miscellaneous (Unaffiliated) ...........ceceeeriiieciiiiiiieie e 38999991109999999
HYDIIA SECUITHIES .....vevveseieiieie ettt ettt ettt ettt st aeste et e ebeesaesaeesseesseenseenseensesssesseesseensennsensean 48999991309999999
Parent, Subsidiaries and ATTIHATES. .......coouiiiiiiieece e e eaee s 55999991509999999
SVO Identified FUNAS........ccceiiiiiecieiteeee ettt et e s e aesneesneenneees 80999991619999999
Unaffiliated Bank LOANS........cccccueiieriieriieiieiestestteie ettt se e reeaesaesreesteesseesseessesssessaessaessensanns €2999991909999999
Unaffiliated Certificates 0f DEPOSIt.....ueceueeierreirieiiiiiiiiiiiieiieeiieesie et see e £2999992019999999
Subtotals — BONAs — Part 3.........ccoiiiiiiiiieiieiice ettt sae s ens 83999972509999997
Summary Item from Part 5 for Bonds (N/A to QUArterly)........cccoevieiereienineieeeeeeeeieeee e 83999982509999998
U o170 721 Il 2707116 PRSP 8€3999992509999999

Preferred Stocks:
Industrial and Miscellaneous (Unaffiliated)

Industrial-and MisceHaneous-(Unaffiliated)-Perpetual Preferred ...........ccoovvevvveiiiiiiiiniens 84999994019999999

Industrial-and MiseceHaneous(Unaffiliated) Redeemable Preferred...........ccoovveeeeeiiennnnnn. £5999994029999999
Parent, Subsidiaries and Affiliates

Parent, Subsidiaries and Affiliates Perpetual Preferred............cccoeevveviiieniinieniicie e, 86999994319999999

Parent, Subsidiaries and Affiliates Redeemable Preferred.......coccovvvveiiiiiiiiiiiiiiiiiiiiieeeeee 87999994329999999
Subtotals — Preferred Stocks — Part 3 ........cocvoviieoiiiiiiieceeeceeeeeeee e e 89999974509999997
Summary Item from Part 5 for Preferred Stocks (N/A to Quarterly) .......ccoeoevierieniencieieeene £9999984509999998
Subtotals — Preferred StOCKS. ......ooviiiiiieieiee e e e 89999994509999999

Common Stocks:

Industrial and Miscellaneous (Unaffiliated)

Industrial-and MisceHaneous-(Unaffiliated)-Publicly Traded.........ccooevvivieniieciiiiicieieeis 96999995019999999

Industrial-and MiseceHaneous(Unaffiliated)- Other.........coccveeiiiiiiiiie e, 91999995029999999
Mutual Funds

Designations Assigned by the SVIO ...t eeiiessieessieeeesasieeesanaeeessaseessaneeeesannes 5319999999

Designations Not Assigned by the SVIO L...uiiiiioiiiiiiiiiiiiiie i siiiesseeieesssiieeeseiieeessineeeesaeeeesannnes 5329999999
Unit Investment Trusts

Designations AsSigned bY the SVIO .....oiiiiiuiiiiiiii i s e s eeieesseiteeeeesieeeeenneeesinneeeseeneesesanness 5519999999

Designations Not Assigned bY the SVIO L...uiiiiiiiiiiiiiiiiiiiie i eiieesseieeseeieeeeenieeesseneeeeeeneesesannees 5529999999
Closed-End Funds

Designations Assigned by the SVIO ......iiiiieiiiiiiiiiiiis e ieiee e eeeeeeeeeseeeeeeeeirseseesseeesenreseeereeeeenes 5719999999

Designations Not Assigned by the SVO L....oiiiieiiiiiiiii i iiiee e eeee s eeieeeeeieeseenneeeeeenreeeeenseeeeennes 5729999999
Exchange Traded FUNAS .....oiiioiiiiiiii it e s et e e seittesseteeesateeeseaneeessannseesaseeessanseessnnneesannneeaan 5819999999
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Parent, Subsidiaries and Affiliates

Parent; Subsidiaries-and-Affiliates-Publicly Traded..........ccooooiiiieiiiiieeee 92999995919999999
Parent;-Subsidiaries-and AfHAteS Other .........ccooviviiiiieeeeee s 93999995929999999

Mutsal Fands———rrerererr e e e e e e e e e e e 9499999
UattHavestment Frusts————rrrmrrere e e e e e e e e e e 9599999
Closed-End Funds e e e e e e e e e e 9699999
Subtotals — Common StoCks — Part 3 ........ccoeoiiiiiiiieieeee e e e 97999975989999997
Summary Item from Part 5 for Common Stocks (N/A to Quarterly) .......cccccceveevreeierceeneenieenne. 97999985989999998
Subtotals — COMMON STOCKS.......eciiiiiiieiiieiie et eeie et e esteeeiteeseeestaeesaeestreessseessseessseensseessseenseeses 97999995989999999
Subtotals — Preferred and Common StOCKS ........c.cccueiviiierieniieiieieeeeee et ere et sreesae e esne e 98999995999999999

TOTALS 1.ttt etttk ettt e e st e st e e b e e b e e te e et e e he e b e e e b e etb e ta e ht e beebeerbeerteeteebeenbeeateeteenbeenseeraenteenreas 99999996009999999

Detail Eliminated to Conserve Space

Column 10 - NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol

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

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

Exchange Traded Funds — as Identified by the SVO 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.

e NAIC Designation Column 10A
e NAIC Designation Modifier Column 10B
e  SVO Administrative Symbol Column 10C

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

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

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

e Bonds Lines 64999990109999999 through €2999992019999999

e  Preferred Stocks Lines 8499999-4019999999 and £5999994029999999

e Common Stocks Lines 9499999 5319999999, 5519999999 threugh—and
96999995719999999
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As defined in the P&P Manual, there is not an NAIC Designation Modifier for investments
reporting an NAIC Designation 6, therefore, the NAIC Designation Modifier should not be
provided.

For securities reported on Line 9499999-5319999999 (Mutual Funds Designation Assigned by
SVO), Line 9599999-5519999999 (Unit Investment Trusts Designation Assigned by SVO) and
Line 9699999 5719999999 (Closed-End Funds Designation Assigned by SVO) provide the
appropriate NAIC Designation and NAIC Modifier as assigned by the Securities Valuation Office.
NAIC Designation and NAIC Designation Modifier should not be provided for securities reported
on these lines that have not been assigned one 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. For
all other common stock line categories, the NAIC designation and NAIC Modifier a should not be
provided.

Refer to the P&P Manual for the application of these modifiers.
SVO Administrative Symbol:
Long Term Bond:

Following are valid SVO Administrative Symbols for bonds. Refer to the P&P Manual for the
application of these symbols.

S Additional or other non-payment risk

SYE Additional or other non-payment risk - Year-end carry over
FE Filing Exempt

FM Financially Modeled RMBS/CMBS subject to SSAP 43R
YE Year-end carry over

IF Initial filing

PL Private Letter Rating

PLGI Private Letter Rating — General Interrogatory

RT Regulatory Transaction

RTS Regulatory Transaction - SVO Reviewed

RTIF Regulatory Transaction - Initial Filing Submitted to SVO
RTSYE Regulatory Transaction - SVO Reviewed - Year-end carry over

GI General Interrogatory

F Sub-paragraph D Company — insurer self-designated

Z Insurer self-designated

* Limited to NAIC Designations 6

z* Regulatory review initiated by either the SVO Director, Financial Condition (E)
Committee, Executive (EX) Committee or VOSTF.

ND* Regulatory review for an assessment of regulatory policy for the investment or

regulatory reporting instructions to implement applicable policy.
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Preferred Stock:

Following are valid SVO Administrative Symbols for preferred stock. Refer to the P&P
Manual for the application of these symbols.

S
SYE
FE
YE
IF
PL
PLGI
RT
RTS
RTIF
RTSYE
GI

Z*

ND*

Additional or other non-payment risk

Additional or other non-payment risk - Year-end carry over
Filing Exempt

Year-end carry over

Initial filing

Private Letter Rating

Private Letter Rating — General Interrogatory

Regulatory Transaction

Regulatory Transaction - SVO Reviewed

Regulatory Transaction - Initial Filing Submitted to SVO
Regulatory Transaction - SVO Reviewed - Year-end carry over
General Interrogatory

Sub-paragraph D Company — insurer self-designated
Insurer self-designated

Limited to NAIC Designations 6

Regulatory review initiated by either the SVO Director, Financial Condition (E)
Committee, Executive (EX) Committee or VOSTF.

Regulatory review for an assessment of regulatory policy for the investment or
regulatory reporting instructions to implement applicable policy.

Common Stock:

Following are valid SVO Administrative Symbols for common stock. Refer to the P&P
Manual for the application of these symbols.

YE
7%

ND*

Year-end carry over

Regulatory review initiated by either the SVO Director, Financial Condition (E)
Committee, Executive (EX) Committee or VOSTF.

Regulatory review for an assessment of regulatory policy for the investment or
regulatory reporting instructions to implement applicable policy.
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The NAIC Designation Category is the combination of NAIC Designation and NAIC Designation
Modifier. Valid combinations of NAIC Designation and NAIC Designation Modifier for NAIC

Designation Category are shown below:

NAIC Designation | NAIC Designation Modifier | NAIC Designation Category

N A A
________________ B\
________________ c e
________________ D | i
________________ E_
,,,,,,,,,,,,,,,, T R V

G 1G
2L A 2A
,,,,,,,,,,,,,,,, B | B

C 2C
E N AL A
,,,,,,,,,,,,,,,, B 3B

C 3C
4 AL A
,,,,,,,,,,,,,,,, B | 4B

C 4C
o AL SAL
,,,,,,,,,,,,,,,, B | sB._

C 5C

6 6
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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
Bonds:

LS. GOVEITIMENES ....vveeuviieiieeiieeitieeteeesteeeteeeteeeteeaseeesseaaseesssaaasseesssesssseesssesasseessseessseessseensesnsses 065999990109999999
AL Other GOVEITIMIENLS ......c.vieveeeieriieiierteesteeteetesetesteeseenseessesseesseesseessesssesssesssesseenseessesnsesssensennes 16999990309999999
U.S. States, Territories and POSSESSIONS ......cccuvvvviiiiiiiiiieeiee e et e ee e e e e e e eeeaaaeeeeeeeesnaarenes 17999990509999999
U.S. Political Subdivisions of States, Territories and POSSESSIONS ..........ccceeeeeveeeeeiveeeeereeeeeneeenns 24999990709999999

U.S. Special Revenue and Special Assessment and all Non-Guaranteed Obligations of
Agencies and Authorities of Governments and Their Political Subdivisions.............cccc...... 31999990909999999
Industrial and Miscellaneous (Unaffiliated) .........coecverieiieriieniiiie e 38999991109999999
HYDTIA SECUTTLIES ...ttt ettt ettt ettt et e e e st et e s bt eaeeseentenseneeseseaseneas 48999991309999999
Parent, Subsidiaries and AfIHALES.........ccc.eeiiiriiiiiiee e 55999991509999999
SVO Identified FUNAS........ccouiiiiiieiieiieieeeeeses ettt ettt esbeesbessaesneesaeesseens 80999991619999999
Unaffiliated Bank LOans..........c.ceccuiiiiieiiieiiiecie ettt ettt et e e esbeeeaeesstaeeaseesssaesseeennas £2999991909999999
Unaffiliated Certificates 0f DEPOSIt.....ccueeerirriiiiiiieiieiiiiiiieiiieie ittt 2019999999
Subtotals — BONAS — Pt 4.........ccoviiiieiiiieieeiecee sttt ettt v ettt beean e s rae e e saeeneens £€3999972509999997
Summary Item from Part 5 for Bonds (N/A to Quarterly).........ccoecvevieriircienienieneeeee e €3999982509999998
SUDLOLALS — BONAS .....vviiviiiieiicic ettt ettt et e ra e e saeenaeees £3999992509999999

Preferred Stocks:
Industrial and Miscellaneous (Unaffiliated)

Industrial-and MisceHaneous-(Unaffiliated)-Perpetual Preferred ..........cccoovvevviiiiciiniinien, 84999994019999999

Industrial-and MiseeHaneous-(Unaffiliated)-Redeemable Preferred..........ccooovevveiinienininns 85999994029999999
Parent, Subsidiaries and Affiliates

Parent-Subsidiaries-and- Affiliates-Perpetual Preferred.........oooovveviiiiiiiiiineeee €6999994319999999

Parent-Subsidiartes-and-Affiliates- Redeemable Preferred..........coovvvvvviiiiiiiiiiiiieiiiiiiieeee, 87999994329999999
Subtotals — Preferred StOCKS — Part 4 .......c..oooviiiiiiiieceie ettt ettt et e e €9999974509999997
Summary Item from Part 5 for Preferred Stocks (N/A to Quarterly) .......ccoeeevievieniereieiceeee 89999984509999998
Subtotals — Preferred STOCKS. ......oiiiiiiiiecii et ettt ettt et eve e eveeebeeeaeeeareenes €9999994509999999

Common Stocks:
Industrial and Miscellaneous (Unaffiliated)

Industrial-and MiseeHaneous-{(Unatfiliated)-Publicly Traded.........ccoooeiiiiieiiiiiiiee 906999995019999999

Industrial-and MiseceHaneous(Unaffiliated)- Other.........coccveeiiiiiiiiie e, 91999995029999999
Mutual Funds

Designations Assigned by the SVIO ...t eeiiessieessieeeesasieeesanaeeessaseessaneeeesannes 5319999999

Designations Not Assigned by the SVIO L...uiiiiioiiiiiiiiiiiiiie i siiiesseeieesssiieeeseiieeessineeeesaeeeesannnes 5329999999
Unit Investment Trusts

Designations AsSigned bY the SVIO .....oiiiiiuiiiiiiii i s e s eeieesseiteeeeesieeeeenneeesinneeeseeneesesanness 5519999999

Designations Not Assigned bY the SVIO L....iiiiioiiiiiiiiiiiiiis i ceieesseiieeeesieeeeeiieeesinneeeeeeneeeesannees 5529999999
Closed-End Funds

Designations Assigned by the SVIO ......iiiiieiiiiiiiiiiiis e ieiee e eeeeeeeeeseeeeeeeeirseseesseeesenreseeereeeeenes 5719999999

Designations Not Assigned by the SVO L....oiiiieiiiiiiiii i iiiee e eeee s eeieeeeeieeseenneeeeeenreeeeenseeeeennes 5729999999
Exchange Traded FUNAS ......ooooiiiiiiiii it e et s eeite e s seteeesateeesenneesssennseesanseeesanseessannneesanneeeaan 5819999999
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Parent, Subsidiaries and Affiliates

Parent-Subsidiaries-and Affiliates-Publicly Traded..........cccooieeiiecieicienieiececeeeee e 92999995919999999
Parent;-Subsidiaries-and- AFRHAtes Other ... 93999995929999999
Mutgal Fypds————rrrereeeeee e e e e e e e e 9499999
Haithvestment Frusts—orrmeeeoreoreeeeeeeeeeeeeeeeeeeeeee e 95999909
Closed-End Funds——rmrrrrerre e e e e e e e e e e e e 9699999
Subtotals — Common StOCKS — PAIt 4 ...........ooooviiiieiee e e 97999975989999997
Summary Item from Part 5 for Common Stocks (N/A to Quarterly) .......cccccceveeviecerceeneenieenne. 97999985989999998
Subtotals — COMMON STOCKS.....cciiiiiiiiiiiie ettt e e e e et e e e e e e esaaaeeeeeeeeesanraeeas 97999995989999999
Subtotals — Preferred and Common STOCKS ..........oovviiiiiiiieieeiei et 98999995999999999
B Ko 72 TSRS RRR 99999996009999999
Detail Eliminated to Conserve Space
Column 22 - NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol

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

Where multiple disposal transactions occurred for the same CUSIP, and those transactions are
summarized on one line, enter the appropriate combination of NAIC Designation, NAIC Designation
Modifier and SVO Administrative Symbol for the last disposal using the last available designation.

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 — as Identified by the SVO should be reported as perpetual securities.

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

e NAIC Designation Column 22A
e NAIC Designation Modifier Column 22B
e  SVO Administrative Symbol Column 22C

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

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

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

e Bonds Lines 6499999-0109999999 through 82999992019999999

e  Preferred Stocks Lines 8499999-4019999999 and 85999994029999999

e Common Stocks Lines 9499999—5319999999, 5519999999 threugh—and
96999995719999999
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As defined in the P&P Manual, there is not an NAIC Designation Modifier for investments
reporting an NAIC Designation 6, therefore, the NAIC Designation Modifier should not be
provided.

For securities reported on Line 9499999-5319999999 (Mutual Funds Designation Assigned by
SVO), Line 9599999-5519999999 (Unit Investment Trusts Designation Assigned by SVO) and
Line 9699999 5719999999 (Closed-End Funds Designation Assigned by SVO) provide the
appropriate NAIC Designation and NAIC Modifier as assigned by the Securities Valuation Office.
NAIC Designation and NAIC Designation Modifier should not be provided for securities reported
on these lines that have not been assigned one 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. For
all other common stock line categories, the NAIC designation and NAIC Modifier a should not be
provided.

Refer to the P&P Manual for the application of these modifiers.
SVO Administrative Symbol:
Long Term Bond:

Following are valid SVO Administrative Symbols for bonds. Refer to the P&P Manual for the
application of these symbols

S Additional or other non-payment risk

SYE Additional or other non-payment risk - Year-end carry over
FE Filing Exempt

FM Financially Modeled RMBS/CMBS subject to SSAP 43R
YE Year-end carry over

IF Initial filing

PL Private Letter Rating

PLGI Private Letter Rating — General Interrogatory
RT Regulatory Transaction
RTS Regulatory Transaction - SVO Reviewed
RTIF Regulatory Transaction - Initial Filing Submitted to SVO
RTSYE Regulatory Transaction - SVO Reviewed - Year-end carry over
GI General Interrogatory
Sub-paragraph D Company — insurer self-designated
Insurer self-designated
* Limited to NAIC Designation 6

Z* Regulatory review initiated by either the SVO Director, Financial Condition (E)
Committee, Executive (EX) Committee or VOSTF.

ND* Regulatory review for an assessment of regulatory policy for the investment or
regulatory reporting instructions to implement applicable policy.

© 2021 National Association of Insurance Commissioners 59 2020-35BWG_Modified.doc



Preferred Stock:

Following are valid administrative symbols for preferred stock.

S Additional or other non-payment risk

SYE Additional or other non-payment risk - Year-end carry over
FE Filing Exempt

YE Year-end carry over

IF Initial filing

PL Private Letter Rating

PLGI Private Letter Rating — General Interrogatory

RT Regulatory Transaction

RTS Regulatory Transaction - SVO Reviewed

RTIF Regulatory Transaction - Initial Filing Submitted to SVO
RTSYE Regulatory Transaction - SVO Reviewed - Year-end carry over

GI General Interrogatory
Sub-paragraph D Company — insurer self-designated
Insurer self-designated

* Limited to NAIC Designation 6

Z* Regulatory review initiated by either the SVO Director, Financial Condition (E)
Committee, Executive (EX) Committee or VOSTF.

ND* Regulatory review for an assessment of regulatory policy for the investment or
regulatory reporting instructions to implement applicable policy.

Common Stock:

Following are valid SVO Administrative Symbols for common stock. Refer to the P&P
Manual for the application of these symbols.
YE Year-end carry over

z* Regulatory review initiated by either the SVO Director, Financial Condition (E)
Committee, Executive (EX) Committee or VOSTF.

ND* Regulatory review for an assessment of regulatory policy for the investment or
regulatory reporting instructions to implement applicable policy.
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The NAIC Designation Category is the combination of NAIC Designation and NAIC Designation
Modifier. Valid combinations of NAIC Designation and NAIC Designation Modifier for NAIC

Designation Category are shown below:

NAIC Designation | NAIC Designation Modifier | NAIC Designation Category

N A A
________________ B\
________________ c e
________________ D | i
________________ E_
,,,,,,,,,,,,,,,, T R V

G 1G
2 A 2A
,,,,,,,,,,,,,,,, B | B

C 2C
N A A
,,,,,,,,,,,,,,,, B | 3B

C 3C
4 A A
,,,,,,,,,,,,,,,, B | 4B

C 4C
o A SAL
,,,,,,,,,,,,,,,, B | sB._

C 5C

6 6
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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
and not included on Schedules A, B, BA, D, DB and E.)

Detail Eliminated to Conserve Space

Category Line Number

Bonds (Schedule D, Part 1 type):

U.S. Governments

ISSUCT ODIIZATIONS. .. ..eeteetetieieete ettt ettt sttt st sbe et et eneeas 04999990019999999
Residential Mortgage-Backed SECUTTHIES .......eeueeieieriiriiiiesic et 62999990029999999
Commercial Mortgage-Backed SECUTItIES........ccvevieieiierieieeie et 03999990039999999
Other Loan-Backed and Structured SECUTIties ..........ccvevvieiieierieriieieeieeieseesreeee e eenes 04999990049999999
Subtotals — U.S. GOVETTIMENTS ......ccueruiruiriiriieiieieienie sttt ettt eee e nee 05999990109999999
All Other Governments
ISSUCT ODIIZATIONS ....vieeviiieiieiieieeieceeeee st ettt et e st e teebeesbessaesseesseesseessesssesssenseessenssens 06999990219999999
Residential Mortgage-Backed SECUITLIES .....c.eevvieviiiiiieriieiieie et 67999990229999999
Commercial Mortgage-Backed SECUTItIES........ccvevieiiiierieiece et 08999990239999999
Other Loan-Backed and Structured SECUrities ..........ccvevveeierierieriieieeieeie e ees 09999990249999999
Subtotals — All Other GOVEINMENLS ..........cccveerueererierieiieieeteeaeseesseesseessesneseeesseenseenes 16999990309999999
U.S. States, Territories and Possessions (Direct and Guaranteed)
ISSUCT ODIIZALIONS. ... .eeuveeiieiieieeieeteeteste st ettt et e st e e e e estessaesseesseenseensesnnesseanseensennsens +999990419999999
Residential Mortgage-Backed SECUIILIES .....c.eevveeieiierieiieie e 12999990429999999
Commercial Mortgage-Backed SECUTILIES. .......ccveevirierieieieee e 13999990439999999
Other Loan-Backed and Structured Securities ...........cocveeeeeienienieneeene e 1$4999990449999999
Subtotals — U.S. States, Territories and Possessions (Direct and Guaranteed) ............... 1+7999990509999999
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)
ISSUCT ODIIZATIONS ....veeeeiietieieeie ettt ettt ettt e te et e st e s ae e te et e e e eseenseenteeneeas 18999990619999999
Residential Mortgage-Backed SECUITtes ........cevueeieriiiieiieeee e 19999990629999999
Commercial Mortgage-Backed SECUTItIes. .......ccueeiirierieiieieee e 26999990639999999
Other Loan-Backed and Structured Securities ...........coccveeeeeienierienieeeeseeseee e 21999990649999999
Subtotals — U.S. Political Subdivisions of States, Territories and Possessions
(Direct and GuUaranteed) ...........cccvevvieevieiiiieiiesieeie et 24999990709999999

U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed
Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

ISSUCT ODIIZATIONS. .....eeteiietieieete ettt sttt sbe e e e eneeas 25999990819999999
Residential Mortgage-Backed SECUIILIES .....c.eevvveverieiieiieieeee e 26999990829999999
Commercial Mortgage-Backed SECUTILIES. .......ccveevirierieieieee e 27999990839999999
Other Loan-Backed and Structured SECUrities ..........ccvevvereerierieniieieeie e eees 28999990849999999

Subtotals — U.S. Special Revenue and Special Assessment Obligations and
all Non-Guaranteed Obligations of Agencies and Authorities of Governments

and Their Political SUbdiviSIONS...........cccoeeiieriiiieiiieeeee e 31999990909999999

Industrial and Miscellaneous (Unaffiliated)
ISSUCT ODIIZATIONS. .....eeeetietieieeee ettt ettt ettt eee s st e ae e teeneeeneeeneenseenseaneeas 32999991019999999
Residential Mortgage-Backed SECUITties ........cevueeiiriiiienieie e 33999991029999999
Commercial Mortgage-Backed SECUTItIes. .......ccuveuieiirierieeee e 34999991039999999
Other Loan-Backed and Structured SECUTTtIES .........ceieieieieiieieierie e 35999991049999999
Subtotals — Industrial and Miscellaneous (Unaffiliated) .........cccccevveviieviiiieneeneciieeas 38999991109999999
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Hybrid Securities

ISSUCT ODIIZALIONS. ...ttt ettt ettt et sttt ee bt ese st e st e e e e sbesbesbeeaeeneenean 42999991219999999
Residential Mortgage-Backed SECUTTHIES .......eeuerieieriiniieie et 43999991229999999
Commercial Mortgage-Backed SECUTItIES........ccvevieieiierieiecie et 44999991239999999
Other Loan-Backed and Structured SECUTIties ..........ccvevvieciieierieriieieeieeie e eie e 45999991249999999
Subtotals — Hybrid SECUITHIES ......cuervieriieiiiieiiesiteie ettt eeae e sbe e esaesene e 48999991309999999
Parent, Subsidiaries and Affiliates
ISSUCT ODIIZATIONS. ... .eeuvieieeiieieeieeiesteete st ettt e ere st e teebeessessaesseesseesseessesssessseseesseensens 49999991419999999
Residential Mortgage-Backed SECUITLIES ......eevvieviiiiiieriieieeieeee et 50999991429999999
Commercial Mortgage-Backed SECUTItIEs........ccvevieieiierieieciececeeeeee e 54999991439999999
Other Loan-Backed and Structured SeCUrities ..........ccvevvecverierieniieieeie e eees 52999991449999999
Affiliated Bank Loans — ISSUEd.........ccceevuiriiiriinieiieieee e 53999991459999999
Affiliated Bank Loans — ACQUITEd ........cc.eeiueriirienieiiesie et 54999991469999999
Subtotals — Parent, Subsidiaries and AffIlIates...........ooovvuvviiiiiiiiiiiiieeeeeeeeeeeeeee s 55999991509999999
SVO Identified Funds
Exchange Traded Funds — as Identified by the SVO........ccooiiiiiiiiiieeee 57999991619999999

Unaffiliated Bank Loans

Unaffiliated Bank Loans — ISSUEA .........ccoooviiiiiiiiiiiiiieeee e 60999991819999999
Unaffiliated Bank Loans — ACQUITed.........cceeruieiieriiiiienieie et 61999991829999999
Subtotals — Unaffiliated Bank LOans............cooovvuuiiiiiiiiiiiiiiiieeeeeeeeeeee e 62999991909999999
Unaffiliated Certificates 0f DEPOSIT. ... ouuuiiiitiiiiiieieiiieiesiieteeeeiteesieiteeeeenteessenseessineeesenseeeeasnseeesasseeseasesasnnes 2019999999
Total Bonds
Subtotals — ISSUET ODIIZALIONS .......couiiuiieieeiiiieiieieiee ettt ne 63999992419999999
Subtotals — Residential Mortgage-Backed Securities...........ccoovevveierinenininenieeeee 64999992429999999
Subtotals — Commercial Mortgage-Backed Securities..........cccevverierieeciereeneerieeie e 65999992439999999
Subtotals — Other Loan-Backed and Structured Securities .........ccccooovvvveeevvveeeenereeennnen. 66999992449999999
Subtotals — SVO Identified FUNAS..........ooooviiiiiiiiiieeie e 67999992459999999
Subtotals — Affiliated Bank LOANS ...........cc..oooviviiiiiiieeieieee e 68999992469999999
Subtotals — Unaffiliated Bank LOAnS..............cooovviieeiueeiieieie e 69999992479999999
Subtotals — Unaffiliated Certificates Of DePOSIt...uuuieiiiiiiiiiiiiieiiiiiiiiiiiieesieiiiieeeeeesesisiieeeeeeeasannnns 2489999999
Subtotals — Total BONAS .....ccevveiiiiiiiecieeeee et e e e e e e e ennaes 706999992509999999

Stocks:
Preferred Stocks (Schedule D, Part 2, Section 1 type):

Industrial and Miscellaneous (Unaffiliated)

Perpetual Preferred. ... .o eeeee et eeeeeeeeeseeeeeseeeteeeeeteeeeenneeeeeenneeeaanreeeeanns 4019999999

Redeemable Preferred ... ....oioeeiiiieeeeiiiiieeeee s eeeeeeeeeeeeeteeeeeteeeeenseeeeeeseeseeseeesenseeseanns 4029999999

Subtotals — Industrial and Miscellaneous (Unaffiliated) .......ccocuviiiiiiiiiiiiiiiiiiiiiiiniiieeeeiesinnnes 4109999999
Parent, Subsidiaries and Affiliates

Perpetual Preferred. ... .o iiieie i eeeee et eeeeeeeeeseeeeesseenreeeeeteeeeennneeeeenneeeeanreeseanns 4319999999

Redeemable Preferred ... ....oiceiiiiieie i eeee e eeee e e e eeeee e e eeteeeeeteeeeensseeeeenseeseeseeeeenneeseanns 4329999999

Subtotals — Parent, Subsidiaries and Affiliates ..........ccoevveiieiieieiiiiiiieiieecieiee e eeieeeee e, 4409999999
TOta] PIEFEITEd STOCKS vvrrerrerrerseeseeeseeeseesseerseesseessees s eees e 73999994509999999
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Common Stocks (Schedule D, Part 2, Section 2 type):
Industrial and Miscellaneous (Unaffiliated):

PUDBLICIY TEAAEA ... ittt e ettt e esettteeseaeeesateeeeaaneeeesannseessnnseessanseeaanns 5019999999
O ettt e e e ettt e e et e s ettt eesaateee e et teeeenneeesantteeeaneteesannneesanseesaneeesanns 5029999999
Subtotals — Industrial and Miscellaneous (Unaffiliated) .....ccccooeovuiiiiiiiiiiiiiiiiiiiiiiiiiee i 5109999999
Mutual Funds
Designation ASSIZNEd DY SV O ....uuiiiiiiiiiiiiiiiiiiiiiiiiiee e sieiiiiieessesieiieeeessesssiseeseeesssssnnnneeeeeess 5319999999
Designation Not AsSigned DY SVO .. cccouuiiiiiiiiiiiiiiiiiiiiiiiiiieessesiiiieeeessseeiineeeeeeesssssinneneeeeeas 5329999999
Subtotals — Mutual FUNAS ....ooiiiiiiiiiiiiiiiiiiiiiiiies e eieiiiieese e s seiiiiieeeesesesiiseeeeeessesiisreeeeessessnnnns 5409999999
Unit Investment Trusts
Designation ASSIZNEd DY SV O ....uuiiiiiiiiiiiiiiiiiiiiiiiiiiiee e ieeiiieeeeessesieieeeseesssssnneeeeesssasnnneeneess 5519999999
Designation Not ASSigned BY SVO....cuuiiiiiiiiiiiiiiiiiiie i iiiessiiieesiiiiesesieessaaeeesanseeesanes 5529999999
Subtotals — Unit INVEStMENt TIUSES ...veiiiiiiiiiiiiiiiiiiieiieiesiieeesiiieesieieessseneeesaneeesenneessaneeeeas 5609999999
Closed-End Funds
Designation AsSigNed DY SVIO ... .ccuiiiiiiiiiiiiiii ittt eeiietessiaeessiieessaeeeesaneeesaneneeaans 5719999999
Designation Not ASSigned BY SVO....cuuiiiiiiiiiiiiiiiiiiiieiiiiisseiiessieesesiiiiesesieessaneeesanseeesanes 5729999999
Subtotals — CloSed-End FUNAS .....coooiiiiiiiiii it sieieiesesiiieseseeesseieeessnnneeesannneas 5809999999
Exchange Traded FUNAS ........ccooiiiiiiiiiiiiie e ceeeeeeie e eeeeeeeeeeeeeeeeeeseenneeeeennseeeeenseeseeneeeeenneeean 5819999999
Parent, Subsidiaries and Affiliates:
PUbLiClY Traded....ccueiiiiiiiiiiiieii e eeeee ettt eeiee e e et sseeneeeseeteeesenneeeeeanneessinnseesannsesaanns 5919999999
OBRIET ittt eee e s ettt e e ettt e e eetteessanteeeeeteeeseennesseanteeeeenreeesannneseenneeesanneeeanns 5929999999
Subtotals — Parent, Subsidiaries and Affiliates ..........ccoevveiieieieiiiieiiieieieecieeee e eeeeese e, 5979999999
Mutgal Funds e e e e e e e e e e e 7699999
Uit dnvestment Trusts e e e e 7799999
Closed-End - Funds e e e e e e e e e 7899999
Total COMMON STOCKS ......vviiiiieiiie ittt e et e e eaaeeeeeaaeeeas 79999995989999999
Total Preferred and CommoOn STOCKS......cocuuiiiiiiiieieieeiee ettt e e e e e eaaareeeeeeean 80999995999999999
Real Estate (SChedUIe A tYPE) .ouveiuieiieiieieeieeitett ettt ettt ettt aeesbeesaessaesseesseesseesbessaessaenseessanssesens 86999999209999999
Mortgage Loans on Real Estate (Schedule B type) ......oocveviieiieiiiiieiieiet et 87999999309999999
Other Invested Assets (Schedule BA tyPe).......coieeriiieieeesese ettt £8999999409999999
Short-Term Invested Assets (SChedule DA LYPE) .....cvievieierieiieiieie ettt eee e seeens 89999999509999999
Cash (Schedule E, PArt 1 £PE) «..cc.eeierieieiieeee ettt ettt sttt st eee e st et e e e e e e e se e enee s 90999999609999999
Cash Equivalents (Schedule E, Part 2 t¥Pe).......ccoieriieciiriieriieiiieieeiesieseesteeteseeeseeesseesseessesssesssesseesesssessens 91999999709999999
(01315 QAT £SO PRt 92999999809999999
0] 7 1 RO 9999999999
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Column 1 - CUSIP Identification

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

For Lines 0019999999 through 72509999999, if no valid CUSIP, CINS or PPN number exists, then the
CUSIP field should be zero-filled and a valid ISIN security number should be reported in Column 11.

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

Lines 0019999999 through 72509999999 ...................... Schedule D, Part 1, Column 1

Lines 4019999999 through 734509999999 ................ Schedule D, Part 2, Section 1, Column 1
Lines 745019999999 through 795989999999 ................ Schedule D, Part 2, Section 2, Column 1
Line 889409999999 .......ooooeiiiiieeeeeeee e Schedule BA, Part 1, Column 1

Line 94999999709999999 ......oooiiiieeiiiieeeieeeeeeeeeeeeens Schedule E, Part 2, Column 1

The CUSIP number should be zero-filled for the following lines:

Real Estate (SChedule A tyPe) ..ocveeierieriieieeieeieceeste ettt sreesbe s eneas 869209999999
Mortgage Loans on Real Estate (Schedule B type).......cccocevievieiiiiieiiiieee £79309999999
Short-Term Invested Assets (Schedule DA, Part 1 type)......ccccveeveeciirienienienieeveeenns 99509999999
Cash (Schedule E, Part 1 tyPe).....cceeeeeeierierieneie ettt 9609999999
OFNET ASSEES ..ieeeeeeeeeee et e et et e e et e e e e e e e eaaeeeeeaeeeeeenaeeseeneeeeenteeeeenes 929809999999

Detail Eliminated to Conserve Space

Column 4 - NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol

The NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol 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 72509999999 .... Schedule D, Part 1, Column 6

Lines 4019999999 through 734509999999 Schedule D, Part 2, Section 1, Column 20
Lines 745019999999 through 795989999999 Schedule D, Part 2, Section 2, Column 17
Line 889409999999 .......ccovvvveveiiiiiiieeeeeenn. Schedule BA, Part 1, Column 7

Line 899509999999 .......coovveeeeieeeeceeeeeeenn. Schedule DA, Part 1, Column 22

Line 94999999709999999 .......ccvvevevveerinnnnnn. Schedule E, Part 2, Column 11

For Lines 869209999999, 879309999999, 9609999999 and 929809999999, the column should be left
blank.

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.

e NAIC Designation Column 4A
e NAIC Designation Modifier Column 4B
e  SVO Administrative Symbol Column 4C
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Column 5

Column 6

Column 7

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

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 72509999999 .... Schedule D, Part 1, Column 9

Lines H4019999999 through 734509999999 Schedule D, Part 2, Section 1, Column 10
Lines 745019999999 through 795989999999 Schedule D, Part 2, Section 2, Column 8
Line 869209999999 .......ccoovuvvieeiiiiiiiiieeeene Schedule A, Part 1, Column 10

Line 879309999999 .......coovvvviviiiieeeeeeeeen FV of the underlying collateral Schedule B, Part 1
Line 889409999999 .......ccoovvvvieiiiiiiirieeeeennn. 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 899509999999 .......cooeeeeieeeeeeeee. Report BACV, Schedule DA, Column 7
Line 9609999999 ........oovvveveiiiiiiieeeeeeeene Report Balance, Schedule E Part 1, Column 6
Line 94999999709999999 ......cccveevevvvevinnnnn. Report BACV, 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 72509999999 .... Schedule D, Part 1, Column 11

Lines 4019999999 through 734509999999 Schedule D, Part 2, Section 1, Column 8
Lines 745019999999 through 795989999999 Schedule D, Part 2, Section 2, Column 6
Line 869209999999 ........coovvvivivieiceeeinen. Schedule A, Part 1, Column 9
Line 879309999999 .......coovveiiiviiiiieeeiieenn Schedule B, Part 1, Column 8
Line 889409999999 .......ccovveeevieeeeeeeeeenene. Schedule BA, Part 1, Column 12
Line 899509999999 .......coovveiiiiieiiiieeeieienn. Schedule DA, Part 1, Column 7
Line 96099999909 .......cooovomvviiiiiiiiieeeeeeeee Report Balance, Schedule E, Part 1, Column 6
Line 94999999709999999 ......ccvvvvevvvveennnnn. Schedule E, Part 2, Column 7

Maturity Date

The maturity date 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 72509999999 .... Schedule D, Part 1, Column 22
Line 899509999999 .......coovveveeeeeeeereeeenne. Schedule DA, Column 6
Line 94999999709999999 ......cccvvvvevveeiinnnnnn. Schedule E, Part 2, Column 6
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The following lines are considered assets with no maturity date and should be left blank:

744019999999 through 734509999999 ........ Preferred Stock (Schedule D, Part 2, Section 1 type)
745019999999 through 795989999999 ........ Common Stock (Schedule D, Part 2, Section 2 type)

869209999999 ......ooiitieietee e Real Estate (Schedule A type)

879309999999 ...t Mortgage Loans on Real Estate (Schedule B type)
889409999999 ......ooiiieieeee s Other Invested Assets (Schedule BA type)
929809999999 ... Other Assets

** Columns 8 and 9 will be electronic only. **

Column 8 - Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier (LEI) for any mortgagor, issuer or counterparty as
assigned by a designated Local Operating Unit. If no LEI number has been assigned, leave blank.

Column 9 - ISIN Identification

The International Securities Identification Numbering (ISIN) system is an international standard set up
by the International Organization for Standardization (ISO). It is used for numbering specific securities,
such as stocks, bonds, options and futures. ISIN numbers are administered by a National Numbering
Agency (NNA) in each of their respective countries, and they work just like serial numbers for those
securities. Record the ISIN number only if no valid CUSIP, CINS or PPN exists to report in Column 1.

The ISIN 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 72509999999 ........ccccevueuee Schedule D, Part 1, Column 1
Lines H4019999999 through 734509999999 ................ Schedule D, Part 2, Section 1, Column 1
Lines 745019999999 through 795989999999 ................ Schedule D, Part 2, Section 2, Column 1

The ISIN number should be zero-filled for the following lines:

Real Estate (Schedule A type) ....ooeeeeieienerieereeeeeeeeeeee e
Mortgage Loans on Real Estate (Schedule B type).........ccceeueneeeee.
Other Invested Assets (Schedule BA type)....c.ccceveevvevieecieeieninenne.
Short-Term Invested Assets (Schedule DA, Part 1 type).................
Cash (Schedule E, Part 1 type).......ccceevveriereerrieienienienieeie e
Cash Equivalents (Schedule E, Part 2 type).......cccceoeevieiienenenenenne.
OthEr ASSELS..c.vevitiriieiieiteteterteste ettt

Detail Eliminated to Conserve Space
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SCHEDULE DL — PART 2

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

Detail Eliminated to Conserve Space

Category Line Number
Bonds (Schedule D, Part 1):
U.S. Governments
ISSUCT ODIIZALIONS. ...ttt ettt ettt et sttt et ese st e s et e e saesbesbeeaeeneenean 04999990019999999
Residential Mortgage-Backed SECUTTHIES .......eeueeieieriiriiiiesic et 62999990029999999
Commercial Mortgage-Backed SECUTItIES........ccvevieieiierieieeie et 03999990039999999
Other Loan-Backed and Structured SECUTItIES .......c.eeerireeierieniiiencrecceceieeeee e 04999990049999999
Subtotals — U.S. GOVETTIMENTS ......ccueruiruiriiriieiieieienie sttt ettt eee e nee 05999990109999999
All Other Governments
ISSUCT ODIIZATIONS ....vieeviiieiieiieieeieceeeee st ettt et e st e teebeesbessaesseesseesseessesssesssenseessenssens 06999990219999999
Residential Mortgage-Backed SECUITLIES .....c.eevvieviiiiiieriieiieie et 67999990229999999
Commercial Mortgage-Backed SECUTItIES........ccvevieiiiierieiece et 08999990239999999
Other Loan-Backed and Structured SECUrities ..........ccvevveeierierieriieieeieeie e ees 09999990249999999
Subtotals — All Other GOVEINMENLS .......ccceeieiiriininiriinieetetentetene ettt 16999990309999999
U.S. States, Territories and Possessions (Direct and Guaranteed)
ISSUCT ODIIZALIONS. ... .eeuveeiieiieieeieeteeteste st ettt et e st e e e e estessaesseesseenseensesnnesseanseensennsens +999990419999999
Residential Mortgage-Backed SECUIILIES .....c.eevveeieiierieiieie e 12999990429999999
Commercial Mortgage-Backed SECUTILIES. .......ccveevirierieieieee e 13999990439999999
Other Loan-Backed and Structured Securities ...........cocveeeeeienienieneeene e 1$4999990449999999
Subtotals — U.S. States, Territories and Possessions (Direct and Guaranteed) ............... 1+7999990509999999
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)
ISSUCT ODIIZATIONS ....veeeeiietieieeie ettt ettt ettt e te et e st e s ae e te et e e e eseenseenteeneeas 18999990619999999
Residential Mortgage-Backed SECUITtes ........cevueeieriiiieiieeee e 19999990629999999
Commercial Mortgage-Backed SECUTItIes. .......ccueeiirierieiieieee e 26999990639999999
Other Loan-Backed and Structured Securities ...........coccveeeeeienierienieeeeseeseee e 21999990649999999

Subtotals — U.S. Political Subdivisions of States, Territories and Possessions

(Direct and Guaranteed) ...........cccueveevrieirieiieieeiece e 249999907019999999

U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed
Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

ISSUCT ODIIZALIONS. ...ttt sttt ettt st eb e ese st et e e e e sbesbesbeeeeeneenean 25999990819999999
Residential Mortgage-Backed SECUTTIES .......eeuerieieriiriiieieeieeeeie et 26999990829999999
Commercial Mortgage-Backed Securities. ..........cooereiirininieieieieeee e 27999990839999999
Other Loan-Backed and Structured SECUTItIES .......ceeerireeierieniiiencieeiceeeieeeeee e 28999990849999999

Subtotals — U.S. Special Revenue and Special Assessment Obligations and
all Non-Guaranteed Obligations of Agencies and Authorities of Governments

and Their Political SUbAiVISIONS..........ccecveriieriieiieieeieieeeee e 31999990909999999

Industrial and Miscellaneous (Unaffiliated)
ISSUCT ODIIZALIONS. ... .eeuvieeeeiieiieieeie et e st et ettt e ste e teebeessessaesseesseesseessesssesseeseessennsens 32999991019999999
Residential Mortgage-Backed SECUIILIES .....c.eevvieviiiiiieriieieeieeee e 33999991029999999
Commercial Mortgage-Backed SECUTILIES........ccvevieierieieieee e 34999991039999999
Other Loan-Backed and Structured SECUrities ..........ccvevvieeierierieriieiieieee e ees 35999991049999999
Subtotals — Industrial and Miscellaneous (Unaffiliated) .........cccccceeevveecieiciieecieeniieenee 38999991109999999
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Hybrid Securities

ISSUCT ODIIZALIONS. ...ttt ettt ettt et sttt ee bt ese st e st e e e e sbesbesbeeaeeneenean 42999991219999999
Residential Mortgage-Backed SECUTTHIES .......eeuerieieriiniieie et 43999991229999999
Commercial Mortgage-Backed SECUTItIES........ccvevieieiierieiecie et 44999991239999999
Other Loan-Backed and Structured SECUTIties ..........ccvevvieciieierieriieieeieeie e eie e 45999991249999999
Subtotals — Hybrid SECUITHIES ......cuervieriieiiiieiiesiteie ettt eeae e sbe e esaesene e 48999991309999999
Parent, Subsidiaries and Affiliates
ISSUCT ODIIZATIONS. ... .eeuvieieeiieieeieeiesteete st ettt e ere st e teebeessessaesseesseesseessesssessseseesseensens 49999991419999999
Residential Mortgage-Backed SECUITLIES ......eevvieviiiiiieriieieeieeee et 50999991429999999
Commercial Mortgage-Backed SECUTItIEs........ccvevieieiierieieciececeeeeee e 54999991439999999
Other Loan-Backed and Structured SeCUrities ..........ccvevvecverierieniieieeie e eees 52999991449999999
Affiliated Bank Loans — ISSUEd.........ccceevuiriiiriinieiieieee e 53999991459999999
Affiliated Bank Loans — ACQUITEd ........cc.eeiueriirienieiiesie et 54999991469999999
Subtotals — Parent, Subsidiaries and AffIlIates...........ooovvuvviiiiiiiiiiiiieeeeeeeeeeeeeee s 55999991509999999
SVO Identified Funds
Exchange Traded Funds — as Identified by the SVO........ccooiiiiiiiiiieeee 57999991619999999

Unaffiliated Bank Loans

Unaffiliated Bank Loans — ISSUEA .........ccoooviiiiiiiiiiiiiieeee e 60999991819999999
Unaffiliated Bank Loans — ACQUITed.........cceeruieiieriiiiienieie et 61999991829999999
Subtotals — Unaffiliated Bank LOans............cooovvuuiiiiiiiiiiiiiiiieeeeeeeeeeee e 62999991909999999
Unaffiliated Certificates 0f DEPOSIT. ... ouuuiiiitiiiiiieieiiieiesiieteeeeiteesieiteeeeenteessenseessineeesenseeeeasnseeesasseeseasesasnnes 2019999999
Total Bonds
Subtotals — ISSUET ODIIZALIONS .......couiiuiieieeiiiieiieieiee ettt ne 63999992419999999
Subtotals — Residential Mortgage-Backed Securities...........ccoovevveierinenininenieeeee 64999992429999999
Subtotals — Commercial Mortgage-Backed Securities..........cccevverierieeciereeneerieeie e 65999992439999999
Subtotals — Other Loan-Backed and Structured Securities .........ccccooovvvveeevvveeeenereeennnen. 66999992449999999
Subtotals — SVO Identified FUNAS..........ooooviiiiiiiiiieeie e 67999992459999999
Subtotals — Affiliated Bank LOANS ...........cc..oooviviiiiiiieeieieee e 68999992469999999
Subtotals — Unaffiliated Bank LOAnS..............cooovviieeiueeiieieie e 69999992479999999
Subtotals — Unaffiliated Certificates Of DePOSIt...uuuieiiiiiiiiiiiiieiiiiiiiiiiiieesieiiiieeeeeesesisiieeeeeeeasannnns 2489999999
Subtotals — Total BONAS .....ccevveiiiiiiiecieeeee et e e e e e e e ennaes 706999992509999999

Stocks:
Preferred Stocks:

Industrial and Miscellaneous (Unaffiliated)

Perpetual Preferred. ... .o eeeee et eeeeeeeeeseeeeeseeeteeeeeteeeeenneeeeeenneeeaanreeeeanns 4019999999

Redeemable Preferred ... ....oioeeiiiieeeeiiiiieeeee s eeeeeeeeeeeeeteeeeeteeeeenseeeeeeseeseeseeesenseeseanns 4029999999

Subtotals — Industrial and Miscellaneous (Unaffiliated) .......ccocuviiiiiiiiiiiiiiiiiiiiiiiniiieeeeiesinnnes 4109999999
Parent, Subsidiaries and Affiliates

Perpetual Preferred. ... .o iiieie i eeeee et eeeeeeeeeseeeeesseenreeeeeteeeeennneeeeenneeeeanreeseanns 4319999999

Redeemable Preferred ... ....oiceiiiiieie i eeee e eeee e e e eeeee e e eeteeeeeteeeeensseeeeenseeseeseeeeenneeseanns 4329999999

Subtotals — Parent, Subsidiaries and Affiliates ..........ccoevveiieiieieiiiiiiieiieecieiee e eeieeeee e, 4409999999
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Common Stocks:

Industrial and Miscellaneous (Unaffiliated):

PUDBLICIY TEAAEA ... ittt e ettt e esettteeseaeeesateeeeaaneeeesannseessnnseessanseeaanns 5019999999

O ettt e e e ettt e e et e s ettt eesaateee e et teeeenneeesantteeeaneteesannneesanseesaneeesanns 5029999999

Subtotals — Industrial and Miscellaneous (Unaffiliated) .....ccccooeovuiiiiiiiiiiiiiiiiiiiiiiiiiee i 5109999999
Mutual Funds

Designation ASSIZNEd DY SV O ....uuiiiiiiiiiiiiiiiiiiiiiiiiiee e sieiiiiieessesieiieeeessesssiseeseeesssssnnnneeeeeess 5319999999

Designation Not AsSigned DY SVO .. cccouuiiiiiiiiiiiiiiiiiiiiiiiiiieessesiiiieeeessseeiineeeeeeesssssinneneeeeeas 5329999999

Subtotals — Mutual FUNAS ....ooiiiiiiiiiiiiiiiiiiiiiiiies e eieiiiieese e s seiiiiieeeesesesiiseeeeeessesiisreeeeessessnnnns 5409999999
Unit Investment Trusts

Designation ASSIZNEd DY SV O ....uuiiiiiiiiiiiiiiiiiiiiiiiiiiiee e ieeiiieeeeessesieieeeseesssssnneeeeesssasnnneeneess 5519999999

Designation Not ASSigned BY SVO....cuuiiiiiiiiiiiiiiiiiiie i iiiessiiieesiiiiesesieessaaeeesanseeesanes 5529999999

Subtotals — Unit INVEStMENt TIUSES ...veiiiiiiiiiiiiiiiiiiieiieiesiieeesiiieesieieessseneeesaneeesenneessaneeeeas 5609999999
Closed-End Funds

Designation ASSIZNed DY SV O ...uuuiiiiiiiiiiiiiiiiiiiiiiiiiiiie e eeieiiiieeessesieiieeeesseeeissineeeeesesiannneeeeeess 5719999999

Designation Not ASSigned BY SVO....cuuiiiiiiiiiiiiiiiiiiiieiiiiisseiiessieesesiiiiesesieessaneeesanseeesanes 5729999999

Subtotals — CloSed-End FUNAS .....coooiiiiiiiiii it sieieiesesiiieseseeesseieeessnnneeesannneas 5809999999
Exchange Traded FUNAS ........ccooiiiiiiiiiiiiie e ceeeeeeie e eeeeeeeeeeeeeeeeeeseenneeeeennseeeeenseeseeneeeeenneeean 5819999999
Parent, Subsidiaries and Affiliates:

PUbLiClY Traded....ccueiiiiiiiiiiiieii e eeeee ettt eeiee e e et sseeneeeseeteeesenneeeeeanneessinnseesannsesaanns 5919999999

OBRIET ittt eee e s ettt e e ettt e e eetteessanteeeeeteeeseennesseanteeeeenreeesannneseenneeesanneeeanns 5929999999

Subtotals — Parent, Subsidiaries and Affiliates ..........ccoevveiieieieiiiieiiieieieecieeee e eeeeese e, 5979999999

Real EState (SCREAUIE A) ....oociiiiieiieie ettt ettt e b e et e e s st e st enseensessaesseenseensensnensean 86999999209999999
Mortgage Loans on Real Estate (Schedule B) ........cocooiiiiiiiiiii e 87999999309999999
Other Invested Assets (SChedule BA)......cc..ooiuiiiiiiiiece ettt et e te e et et ereeeenes £8999999409999999
Short-Term Invested Assets (SChedule DA) .......oouiiiiiieii ettt e eebe e e baeebe e €9999999509999999
Cash (Schedule E, PArt 1) .....couoiiiiiiiieieeeese ettt sttt sb et eb et e e nee 90999999609999999
Cash Equivalents (Schedule E, Part 2) .........cooioiiiiieeeeee ettt 91999999709999999
BT ASSEES ...ttt ettt ettt ettt ettt et e e s et et e e bt eh e ebees e es e eaten s e b et e bt eeeeh e e Rt en e e n s et e beeheebeeae bt eneeneent et ensenes 92999999809999999
TOLALS ..ttt bbbttt b e bttt h e bt e h e a e st h b bbbt e h et be bbbt bt oot et e neebes 9999999999
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Column 1 - CUSIP Identification

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

For Lines 0019999999 through 72509999999, if no valid CUSIP, CINS or PPN number exists, then the
CUSIP field should be zero-filled and a valid ISIN security number should be reported in Column 11.

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

Lines 0019999999 through 72509999999 ...................... Schedule D, Part 1, Column 1

Lines 744019999999 through 734509999999 ................ Schedule D, Part 2, Section 1, Column 1
Lines 745019999999 through 795989999999 ................ Schedule D, Part 2, Section 2, Column 1
Line 889409999999 .......ooooeiiiieeeeeeeee e Schedule BA, Part 1, Column 1

Line 94999999709999999 ......oouveeiieiiieeeeee e Schedule E, Part 2, Column 1

The CUSIP number should be zero-filled for the following lines:

Real Estate (SChedule A) .....oovioiiieeiecieeeeeetee et 869209999999
Mortgage Loans on Real Estate (Schedule B) ........ccccovoveviiiienieieeeeeeeeen 879309999999
Short-Term Invested Assets (Schedule DA, Part 1).......ccccoovveeiieciiciiiiicieceereereeene 899509999999
Cash (Schedule E, Part 1) .....cooviiiiiiiiciiee ettt e 9609999999
OFNET A SSEES ..ttt et eee e et e e et e e e e eaae e e e entaeeseaaeeesenaseesenneeeseteeeeenns 929809999999

Detail Eliminated to Conserve Space

Column 4 - NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol

The NAIC Designation, NAIC Designation Modifier and SVO Administrative Symbol reported for this
column should be same for the security as reported in other schedules for the lines shown below:

Lines 0019999999 through 72509999999 .... Schedule D, Part 1, Column 6

Lines H4019999999 through 734509999999 Schedule D, Part 2, Section 1, Column 20
Lines 745019999999 through 795989999999 Schedule D, Part 2, Section 2, Column 17
Line 889409999999 .......ccoovvvveeeiiiiiiniieeeennn. Schedule BA, Part 1, Column 7

Line 899509999999 .......ccoovevivieiiiieeeeeennn Schedule DA, Part 1, Column 22

Line 94999999709999999 ......cccvvvvevveeiinnnnnn. Schedule E, Part 2, Column 11

For Lines 869209999999, 879309999999, 9609999999 and 929809999999, the column should be left
blank.

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.

e NAIC Designation Column 4A
e NAIC Designation Modifier Column 4B
e  Administrative Symbol Column 4C

On the printed page the sub-columns should be displayed with a “.” between the NAIC Designation and
the NAIC Designation Modifier with a space between the NAIC Designation Modifier and the SVO
Administrative Symbol (e.g., “1.A YE”).
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Column 5

Column 6

Column 7

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 72509999999 .... Schedule D, Part 1, Column 9

Lines 74019999999 through 734509999999 Schedule D, Part 2, Section 1, Column 10
Lines 745019999999 through 795989999999 Schedule D, Part 2, Section 2, Column 8
Line 869209999999 ........coovevevvveiicieeeeinenn Schedule A, Part 1, Column 10

Line 879309999999 .......coovveivioiiiiieeeeeeee. FV of the underlying collateral Schedule B, Part 1
Line 889409999999 .......coovveeeeieeeeeeeeeenene. 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 899509999999 .......coovveeeeieeeeeeeeeeeen Report BACV, Schedule DA, Column 7
Line 9609999999 ........ooovvoieiiiiiiiieeee e Report Balance, Schedule E, Part 1, Column 6
Line 94999999709999999 .......cccovvvevvveeeeennn. Report BACV, 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 72509999999 .... Schedule D, Part 1, Column 11

Lines 4019999999 through 734509999999 Schedule D, Part 2, Section 1, Column 8
Lines 745019999999 through 795989999999 Schedule D, Part 2, Section 2, Column 6
Line 869209999999 .......coooveivioiiiiiieeeieeeen Schedule A, Part 1, Column 9
Line 879309999999 .......coovveeeeieeeeceeeeeeenn. Schedule B, Part 1, Column 8
Line 889409999999 .......ccoovevivvviieeveeeeieen. Schedule BA, Part 1, Column 12
Line 899509999999 .......cccovveveeiiiiiiiiieeeene Schedule DA, Part 1, Column 7
Line 9609999999 ........ooeeeoveeieeeeeee e Report Balance, Schedule E, Part 1, Column 6
Line 94999999709999999 .......cccveevevvvvrennnnn. Schedule E, Part 2, Column 7

Maturity Date

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

Lines 0019999999 through 72509999999 .... Schedule D, Part 1, Column 22
Line 899509999999 .......ccovveviivveeeiieeeennen. Schedule DA, Column 6
Line 94999999709999999 ......ccvveeeecvveeenne. Schedule E, Part 2, Column 6

The following lines are considered assets with no maturity date and should be left blank:

714019999999 through 734509999999 ........ Preferred Stock (Schedule D, Part 2, Section 1 type)
745019999999 through 795989999999 ........ Common Stock (Schedule D, Part 2, Section 2 type)

869209999999 ....c.oeiriiieee Real Estate (Schedule A type)

879309999999 ......eeiieee e Mortgage Loans on Real Estate (Schedule B type)
889409999999 .......oviieietee e Other Invested Assets (Schedule BA type)
0299999 ... Other Assets
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** Columns 8 and 9 will be electronic only. **
Column 8 - Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier (LEI) for any mortgagor, issuer or counterparty as
assigned by a designated Local Operating Unit. If no LEI number has been assigned, leave blank.

Column 9 - ISIN Identification

The International Securities Identification Numbering (ISIN) system is an international standard set up
by the International Organization for Standardization (ISO). It is used for numbering specific securities,
such as stocks, bonds, options and futures. ISIN numbers are administered by a National Numbering
Agency (NNA) in each of their respective countries, and they work just like serial numbers for those
securities. Record the ISIN number only if no valid CUSIP, CINS or PPN exists to report in Column 1.

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

Lines 0019999999 through 72509999999 ...................... Schedule D, Part 1, Column 1
Lines 744019999999 through 734509999999 ................ Schedule D, Part 2, Section 1, Column 1
Lines 745019999999 through 795989999999 ................ Schedule D, Part 2, Section 2, Column 1

The ISIN number should be zero-filled for the following lines:

Real Estate (SChedule A) .....oiiviieeiieieees ettt e 869209999999
Mortgage Loans on Real Estate (Schedule B) ........cccooveviviiiieniieiiieecceceen 879309999999
Other Invested Assets (Schedule BA).......cooveeiiiiiieeieeceeeeecteeee e 889409999999
Short-Term Invested Assets (Schedule DA, Part 1).......cccevveviiiieiiiieieieeeeeee 889409999999
Cash (Schedule E, Part 1) ...c..ooiiiiieieeee et 9609999999
Cash Equivalents (Schedule E, Part 2).........ccccoeeerierienieiieieeeeeeeeee e 91999999709999999
OFNET ASSEES ..ttt ee e ee e e et e e e e eaae e e e enaaeeseaaeeeseaaeeesenaeeesanaeeeeanns 929809999999
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SCHEDULE E — PART 2 — CASH EQUIVALENTS

INVESTMENTS OWNED END OF CURRENT QUARTER

Detail Eliminated to Conserve Space

Category Line Number
Bonds:
U.S. Governments
ISSUCT ODIIZALIONS. ... .eeuveieeiieieeieeieeeeste st ettt e et e et et et e estessaesseesseesseensesnnesseaseensennsens 014999990019999999
Residential Mortgage-Backed SECUITtes ........cevueeieriiiieiieeee e 62999990029999999
Commercial Mortgage-Backed SeCurities.........ccoevieriieiiieiinienieeeeee e 0399999039999999
Other Loan-Backed and Structured Securities ...........ceovevueeienierienieieseseeeee e 04999990049999999
Subtotals — U.S. Government Bonds...........cccoceiiiniiniiiiiiiieccee e 065999990109999999
All Other Governments
ISSUCT ODIIZATIONS. .....evteiietieieeie ettt sttt e st sbe e b et eneeas 06999990219999999
Residential Mortgage-Backed SECUITLIES .....c.cevvieviiiiiieriieieeiceeceeeeeee e 067999990229999999
Commercial Mortgage-Backed SECUTItICs........ccuvevieiiiierieiecie et 08999990239999999
Other Loan-Backed and Structured SECUTIties ..........ccvevviecvieierieriieieeieeeeseenreeie e eenes 09999990249999999
Subtotals — All Other Government Bonds............ccocveeieeierienieiieieeie e 16999990309999999
U.S. States, Territories and Possessions (Direct and Guaranteed)
ISSUCT ODIIZALIONS. ... eeuveeiieiieieeieeiesteste st ettt e et e et et e e esaessaesseesseenseensesnnenseanseenseensens +999990419999999
Residential Mortgage-Backed SECUITties ........ceouveeiriiiieiieiee e 42999990429999999
Commercial Mortgage-Backed SECUTItIes. .......ccueevieierieiieeee e 13999990439999999
Other Loan-Backed and Structured Securities ............occveveeienienierieieseseeeee e 1$4999990449999999
Subtotals — States, Territories and Possessions (Direct and Guaranteed)........................ +7999990509999999
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)
ISSUCT ODIIZALIONS. ... .eevvieieeiieieeieeieetteste st et et e et eete e teesbeesbessaesseesseesseesseessesseeseensennsens 18999990619999999
Residential Mortgage-Backed SECUITLIES ......c.eevvieiiiiiiieriieiieie et 19999990629999999
Commercial Mortgage-Backed SECUTItICs........ccvevieiirieriieiieie e 20999990639999999
Other Loan-Backed and Structured SECUrities ..........ccvevurecierierieriieieeie e 21999990649999999
Subtotals — Political Subdivisions of States, Territories and Possessions
(Direct and GUAranteed) ...........ccveruverirerieeieeieiee et 24999990709999999

U.S. Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations
of Agencies and Authorities of Governments and Their Political Subdivisions

ISSUCT ODIIZATIONS. ... eeeeeietieieeie ettt ettt ettt ee e st esae e beeeeeneeeneenseeneeeneeas 25999990819999999
Residential Mortgage-Backed SECUTTHIES .......eeueeuieieriiniiieic et 26999990829999999
Commercial Mortgage-Backed Securities. .........ccooeriririiiiieieieiee e 27999990839999999
Other Loan-Backed and Structured SECUTIHEs ..........coeovrerieerinerinenenenecneecsieeee 28999990849999999

Subtotals — Special Revenue and Special Assessment Obligations and all
Non-Guaranteed of Agencies and Authorities of Governments

and Their Political SUbAiVISIONS .........ccceeverieiiieieieneneeeeeeee e 31999990909999999

Industrial and Miscellaneous (Unaffiliated)
ISSUCT ODIIZALIONS ... .eeuvieeeeeiieeeieeiieit ettt ettt te bt et e ete e aeseeeseeesseesseenseeseesseenseenseensesnsesssesseensennsensenn 32999991019999999
Residential Mortgage-Backed SECUIIHIES........eecvieiieiieieiieriieieeie et 33999991029999999
Commercial Mortgage-Backed SECUITHIES .......oouviiuiiiiiiiie it 34999991039999999
Other Loan-Backed and Structured SeCUTIties.........cceeruirieiierieiieie e 35999991049999999
Subtotals — Industrial and Miscellaneous (Unaffiliated) ...........ccceeevveieieenciieniierieecie e 38999991109999999
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Hybrid Securities

ISSUCT ODIIZATIONS ...ttt ettt ettt et ettt et e se e e ste e et et e eseesseeseenteenteeneesseesneensesneennean 42999991219999999
Residential Mortgage-Backed SECUITHIES. ... ...eevuieiieiieieiieciieeee et 43999991229999999
Commercial Mortgage-Backed SECUITHIES .......oouviiuieiieiiiie et 44999991239999999
Other Loan-Backed and Structured SECUTItIes. ........cceriiiiiiieieieieriee e 45999991249999999
Subtotals — Hybrid SECUITLIES ........coueuiriiriiiieiieiieee ettt sttt naeseesaen 48999991309999999
Parent, Subsidiaries and Affiliates Bonds
ISSUCT ODIIZATIONS ... eeuvieeiieeiieiieriiete ettt et et e ebeesbesaesseesseesseesseesseeseesseenseesseessenssesssesseessenssessens 49999991419999999
Residential Mortgage-Backed SECUITHIES.........ccvieiieiiiiiiieiierie et sre s 56999991429999999
Commercial Mortgage-Backed SECUIILIES .......ccviiieriieriiiiiiieceeeeie et 51999991439999999
Other Loan-Backed and Structured SECUTItIeS.........ccveeruereierierieii e 52999991449999999
Affiliated Bank Loans — ISSUEA ........cccuevoierieiieiieitec ettt s 53999991459999999
Affiliated Bank Loans — ACQUITEd........coouiiiiiiiiieiiee ettt 54999991469999999
Subtotals — Parent, Subsidiaries and Affiliates Bonds...........coooovuviiiiiiiiiiiiiiiieiieeeeee e 55999991509999999
SVO Identified Funds
Exchange Traded Funds — as Identified by the SVO........cocveiiiiiiiinieieceeeeee e 58999991619999999

Unaffiliated Bank Loans

Unaffiliated Bank Loans — ISSUSA .......cc.eecuiiiiriiniieiieiceiecteeee ettt sre e esveeenens 63999991819999999
Unaffiliated Bank Loans — ACQUITEd..........cccueriiriieciieieeiesiteie e eee st seeae e see e sreesseesseesnesseens 64999991829999999
Subtotals — Unaffiliated Bank LOAnS..........ccoecuerierieriieiieiieeieeeeit et 65999991909999999
Total Bonds
Subtotals — ISSUET ODIIGAtIONS ....c..eeveereeiieeiieiieie e ste sttt et et e ebeseaesreesseesessaesneesseenseenns 76999992419999999
Subtotals — Residential Mortgage-Backed SECUTIties ..........coouieiieierierieieeeeeseee e 77999992429999999
Subtotals — Commercial Mortgage-Backed SeCUrities ...........occovoeerierieieeiinenereeeee e 78999992439999999
Subtotals — Other Loan-Backed and Structured SeCurities............ccoeoveriereereesenieiiesieee e 79999992449999999
Subtotals — SVO Identified FUNAS ........ccoooiiiiiiiiie e £0999992459999999
Subtotals — Affiliated Bank LOAnS..........cccooiiieieiiieiisesc ettt £€1999992469999999
Subtotals — Unaffiliated Bank LOans...........ccocorieiiieieieesesesie et 82999992479999999
SUDBLOLALS — BOMAS ...ttt ettt sttt 83999992509999999
SWEEP ACCOUNES. ....eeetieieeiieti et et eteeete et e st e e bt e et e bt eaeeeaeeeaee et e enteeneeemeeeseeaseeaseenseenseeneeameesseenseenseeneeeseanseenseens 84999998109999999
Exempt Money Market Mutual Funds — as Identified by SVO ......ccooviiiiiiiiiieeeeeeee e €5999998209999999
All Other Money Market Mutual FUNAS ........ccooiiiiiii e 86999998309999999
Qualified Cash Pools Under SSAP NO. 2R......ooiiiiioiieiieeeeecee ettt b e et eaee e 87999998409999999
Other Cash EQUIVALEILS .......cccviiiiiieiiieiieic ettt et e et et esteeaessaesaeesteesseesseessesssesseenseessenseenseessesssesses 88999998509999999
Total Cash EQUIVALEILS ........oeuieiiieitieie ettt ettt sttt et e et e et e sae e et e et enteeneeeseenteenseeneennean 99999998609999999

A money market fund shall be reported in this schedule as an Exempt Money Market Mutual Fund if such money market fund
is identified by the SVO as meeting the required conditions found in Part Six, Section 2(b)(i) of the Purposes and Procedures
Manual of the NAIC Investment Analysis Office. All money market mutual funds that are not identified by the SVO on the
U.S. Direct Obligations/Full Faith and Credit Exempt List shall be reported in this schedule as an “all other money market
mutual fund.”

Column 1 - CUSIP Identification

CUSIP identification is required and valid only for Exempt Money Market Mutual Funds —
as Identified by SVO (Line 85999998209999999) and All Other Money Market Mutual Funds
(Line 86999998309999999).

Detail Eliminated to Conserve Space
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ANNUAL STATEMENT BLANK - LIFE/FRATERNAL, HEALTH, PROPERTY AND TITLE

SUMMARY INVESTMENT SCHEDULE

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 Collateral | (Col.3+4) | of Column

Investment Categories Amount 1 Line 13 Amount Amount Amount 5 Line 13

1. Long-term bonds (Schedule D, Part 1):
1.01  U.S. ZOVEINMENLS .....cvvvevieiirereirierceiereiceeeneeenes
1.02 All other governments
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions, | .cvevvvnens| e | ] | e
guaranteed
1.05 U.S. special revenue and special assessment obligations, etc. non- | .| e | ] | e e
guaranteed
1.06 Industrial and miscellaneous .... .
1.07  HybIid SECUITHES ....vuveeeieeaieeicieieieieieieteteiees ettt esesened| sbebesesesssneesneaes
1.08 Parent, subsidiaries and affiliates .............ocevveierevievieierieeeeeeeesieeeeeeeeeeeed] vevveeeeesesnereens | veeeeeseesenenas
1.09 SVO identified funds .........ccceceueueunnee.
1.10 Unaffiliated bank loans.
1.11 Unaffiliated Certificates of Deposit
1.124 Total long-term bonds
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated)
2.02 Parent, subsidiaries and affiliates ...........coccocerveriririenieieieeieieeeeeeeeeseseeen] e | e
2.03 Total preferred Stocks .........cerveieeucenee e ] | ]
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........cccoeveirveerinnennn
3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other ..............ccoeveieerievieeeicieieeeeeeeeeeed] oo | e
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end fUNAS .......c.ceoiririeiiinieiiiiriccere ettt ettt
3.08 Exchange traded funds
3.098 Total COMMON STOCKS .....cveieeiiiieiieiiieieieieeteieiieteie et e ssesaeseeseeseseaes] sesveseesessessesnens| sveseessesessesseses | seseeseesessessesense| veseeessesaeseesen | seveesessessesessenns| sovesessesseresseneas
4. Mortgage loans (Schedule B):
4.01  Farm mMOTtZAZES .....c.evevervreeveirireeieirieieierisiereseseeseiesesseseseeessseseessesesessssesesessenes| crrereseressenesenees| sesreseseensnenen
4.02 Residential mortgages
4.03  Commercial MOTtZAZES .....c.cvrurveuiiriereieririerereriereieseetesereeeseseseessesesessssesesessenes| crereeseeseesenees| sererseeesenenen
4.04 Mezzanine real estate loans
4.05 Total mortgage loans
5. Real estate (Schedule A):
5.01 Properties occupied by company ............cceceevrveeeririenns
5.02 Properties held for production of income
5.03 Properties held for sale ........c.cccoeeuvununinne
5.04  Total 1Al @STALE.....c.eevvreeiiiriceciiireicrete ettt ettt eaeeneeeseeeteaenea
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .....cccciviiieiiniriciinicireieeniiercesieeeseseesesesessesen] seeseensnsesesensene | eveesevesesseesenes | cveneenes
6.02 Cash equivalents (Schedule E, Part 2)
6.03  Short-term investments (Schedule DA).........
6.04 Total cash, cash equivalents and short-term investments
7. Contract loans
8. Derivatives (Schedule DB)
9. Other invested assets (Schedule BA).......ccccooveveirivveininienns
10. Receivables for securities ettt bbbttt
11. Securities lending (Schedule DL, Part 1)....
12. Other invested assets (Page 2, Line 11)
13. Total invested assets

XXX XXX
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SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Fair Actual Par Value
Description Carrying Value Value Cost of Bonds
BONDS
1. United States.........c.ceceevenrenene.
Governments (including all obligations 2. Canada........coovreeccncnenenn
guaranteed by governments) 3. Other Countries........ccoeueeee.
4. Totals
U.S. States, Territories and Possessions (direct
and guaranteed) 5. Totals
U.S. Political Subdivisions of States, Territories
and Possessions (direct and guaranteed) 6. Totals
U.S. Special Revenue and Special Assessment
Obligations and all Non-Guaranteed Obligations
of Agencies and Authorities of Governments and
their Political Subdivisions 7. Totals
Industrial and Miscellaneous, SVO Identified 8.
Funds, Unaffiliated Bank Loans, Unaffiliated 9.
Certificates of Deposit and Hybrid Securities 10.
(unaffiliated) 11. Totals
Parent, Subsidiaries and Affiliates 12.  Totals
13. Total Bonds
PREFERRED STOCKS
14.
. . . 15.
Industrial and Miscellaneous (unaffiliated) 16, Other Countrics. ..
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS
Industrial and Miscellaneous (unaffiliated)_, g(l) IchlllféiaStates """"""""""""""
Mutual Funds, Unit Investment Trusts, Closed- 22' Other Countrles """""""""""
End Funds and Exchange Traded funds T T
23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks
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SCHEDULE D - PART 1A - SECTION 1
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
Total
Over 1 Year Over 5 Years Over 10 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 14127 Prior Year Prior Year Traded (a)
1. U.S. Governments
1.1 NAIC1 XXX
12 NAIC2 XXX
1.3 NAIC3 XXX
1.4 NAIC4 XXX
1.5 NAICS XXX
1.6 NAICO..oiccciees XXX
1.7 Totals XXX
2. All Other Governments
2.1 NAIC1 XXX
22 NAIC2 XXX
23  NAIC3 XXX
24  NAIC4 XXX
2.5 NAICS5 XXX
2.6 NAICG6..cviiiiiciinn, XXX
2.7 Totals XXX
3. U.S. States, Territories and Possessions, etc., Guaranteed
3.1  NAIC1 XXX
32 NAIC2 XXX
33 NAIC3 XXX
34 NAIC4 XXX
3.5 NAICS XXX
3.6 NAICO..iiiicicin XXX
3.7 Totals XXX
4. U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 NAIC 1 XXX
42  NAIC2 XXX
43  NAIC3 XXX
44  NAIC4 XXX
45 NAIC 5 XXX
4.6  NAIC6...ccoeviiiciies XXX
4.7 Totals XXX
5. U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed
51 NAIC1 XXX
52 NAIC 2 XXX
53 NAIC3 XXX
54 NAIC4 XXX
55 NAICS XXX
56 NAICO ..o XXX
5.7 Totals XXX
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SCHEDULE D - PART 1A - SECTION 1 (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
Total
Over 1 Year Over 5 Years Over 10 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 34127 Prior Year Prior Year Traded (a)

6. Industrial and Miscellaneous (unaffiliated)
6.1  NAIC1 XXX
6.2 NAIC2 XXX
63 NAIC3 XXX
64 NAIC4 XXX
6.5 NAICS XXX
6.6 NAICO ..o XXX
6.7 Totals XXX

7. Hybrid Securities
7.1  NAIC1 XXX
72  NAIC2 XXX
73  NAIC3 XXX
74  NAIC4 XXX
7.5 NAICS XXX
7.6 NAICO...oooiiriiicinnns XXX
7.7 Totals XXX

8.  Parent, Subsidiaries and Affiliates
8.1 NAIC1 XXX
82 NAIC2 XXX
83 NAIC3 XXX
84  NAIC4 XXX
85 NAICS XXX
8.6  NAICO...ocoviiiiicicis XXX
8.7 Totals XXX

9. SVO Identified Funds
9.1 NAIC 1 XXX XXX XXX XXX XXX
92 NAIC2 XXX XXX XXX XXX XXX
9.3  NAIC3 XXX XXX XXX XXX XXX
9.4  NAIC4 XXX XXX XXX XXX XXX
9.5 NAIC 5 XXX XXX XXX XXX XXX
9.6 NAIC6 . XXX XXX XXX XXX XXX
9.7 Totals XXX XXX XXX XXX XXX

10.  Unaffiliated Bank Loans
10.1  NAIC1 XXX
10.2 NAIC2 XXX
10.3  NAIC3 XXX
104 NAIC 4 XXX
10.5  NAIC5 XXX
10.6 NAIC 6. XXX
10.7 _ Totals XXX
11.  Unaffiliated Certificates of

Deposit
11.1 NAIC1 XXX XXX XXX
112 NAIC2 XXX XXX XXX
11.3  NAIC3 XXX XXX XXX
114 NAIC4 XXX XXX XXX
11.5 NAICS5 XXX XXX XXX
1.6 NAIC6 XXX XXX XXX
11.7 _Totals XXX XXX XXX

Drafting Note: Remove the “XXX” from Columns 9 and 10 for Lines 11.1 through 11.7 with 2023 reporting.
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SCHEDULE D — PART 1A - SECTION 1 (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
Total
Over 1 Year Over 5 Years Over 10 Years Col. 7 Total from % From Total Privately
1 Year Through Through Through No Maturity Total asa % of Col. 7 Col. 8 Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Over 20 Years Date Current Year Line ++12.7 Prior Year Prior Year Traded (a)
H12. Total Bonds Current Year
+Hl12.1 NAIC1 (d) XXX XXX
HI122 NAIC2 (d) XXX XXX
+H123 NAIC3 (d) XXX XXX
+H124 NAIC4 (d) XXX XXX
H12.5 NAICS (d) (c) XXX XXX
H12.6  NAICG6.....cciccnne (d) (c) XXX XXX
+H12.7  Totals (b) XXX XXX
4128 Line H12.7 as a % of Col. 7 XXX XXX XXX
4213. Total Bonds Prior Year
1213.1 NAIC 1 XXX XXX
12132 NAIC2 XXX XXX
2133  NAIC3 XXX XXX
12134 NAIC4 XXX XXX
12135 NAICS XXX XXX (©)
1213.6  NAIC 6. XXX XXX (c)
12137  Totals XXX XXX (b)
42138  Line +213.7 as a % of Col. 9 XXX XXX XXX
4314. Total Publicly Traded Bonds
41314.1 NAIC 1 XXX
13142 NAIC2 XXX
1314.3 NAIC3 XXX
13144 NAIC 4 XXX
1314.5 NAICS XXX
1314.6 NAIC 6...ccvvniiicicie XXX
1314.7 Totals XXX
14314.8 Line 4314.7 as a % of Col. 7 XXX XXX XXX | XXX
4314.9 Line 4314.7 as a % of Line
++12.7, Col. 7, Section H-12 XXX XXX XXX XXX
4415. Total Privately Placed Bonds
+415.1 NAIC 1 XXX
+4152  NAIC2 XXX
14153 NAIC3 XXX
H154 NAIC4 XXX .
44155 NAICS5 XXX ]
44156 NAIC 6. XXX
1415.7 Totals XXX
44158 Line $415.7 as a % of Col. 7 XXX XXX XXX XXX
44159 Line $415.7 as a % of Line
+12.7, Col. 7, Section H-12 XXX XXX XXX XXX
(a) Includes $ freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ current year of bonds with Z designations and $ prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities
Valuation Office (SVO) at the date of the statement.
(c) Includes $ current year, $ prior year of bonds with 5GI designations and § current year, $ prior year of bonds with

6* designations. “5GI” means the NAIC designation was assigned by the SVO in reliance on the insurer’s certification that the issuer is current in all principal and interest payments. “6*” means the NAIC designation was assigned by the SVO due to inadequate certification

of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§ ........cccccovvvvvvvvvirncn ;. NAIC 2 8. ; NAIC3S......... ; NAIC4S....; NAICSS ; NAIC6 $
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SCHEDULE D - PART 1A - SECTION 2
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7asa Total from % From Total Total
1 Year Through Through Through Over 20 No Maturity Total % of Line Col. 7 Col. 8 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Date Current Year +112.08 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01  Issuer Obligations. XXX
1.02  Residential Mortgage-Backed Securities XXX
1.03  Commercial Mortgage-Backed Securities XXX
1.04  Other Loan-Backed and Structured Securities.............ccccocccueninc. XXX
1.05  Totals XXX
2. All Other Governments
2.01  Issuer Obligations. XXX
2.02  Residential Mortgage-Backed Securities XXX
2.03 Commercial Mortgage-Backed Securities XXX
2.04  Other Loan-Backed and Structured Securities.............cccccovununnnnc XXX
2.05 Totals XXX
3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligation: XXX
3.02 Residential Mortgage-Backed Securities XXX
3.03 Commercial Mortgage-Backed Securities XXX
3.04 Other Loan-Backed and Structured Securities...........c.ccccovuecnnnnc | XXX
3.05  Totals XXX
4. U.S. Political Subdivisions of States, Territories and Possessions,
Guaranteed XXX
4.01  Issuer Obligations XXX
4.02  Residential Mortgage-Backed Securities XXX
4.03 Commercial Mortgage-Backed Securities .. XXX
4.04  Other Loan-Backed and Structured Securities ;
4.05  Totals XXX
5. U.S. Special Revenue & Special Assessment Obligations, etc., Non-
Guaranteed XXX
5.01  Issuer Obligations, XXX
5.02  Residential Mortgage-Backed Securities XXX
5.03 Commercial Mortgage Backed Securities... XXX
5.04  Other Loan-Backed and Structured Securities |
5.05  Totals XXX
6. Industrial and Miscellaneous
6.01  Issuer Obligations. XXX
6.02  Residential Mortgage-Backed Securities XXX
6.03 Commercial Mortgage-Backed Securities XXX
6.04  Other Loan-Backed and Structured Securities.............ccccooeieunnnc XXX
6.05  Totals XXX
7. Hybrid Securities
7.01  Issuer Obligation: XXX
7.02  Residential Mortgage-Backed Securities XXX
7.03  Commercial Mortgage-Backed Securities XXX
7.04  Other Loan-Backed and Structured Securities | XXX
7.05 Totals XXX
8.  Parent, Subsidiaries and Affiliates
8.01  Issuer Obligations. XXX
8.02  Residential Mortgage-Backed Securities XXX
8.03 Commercial Mortgage-Backed Securities XXX
8.04  Other Loan-Backed and Structured Securities XXX
8.05  Affiliated Bank Loans — Issued XXX
8.06  Affiliated Bank loans — Acquired XXX
8.07 Totals XXX
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SCHEDULE D — PART 1A — SECTION 2 (Continued)
Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
Over | Year Over 5 Years Over 10 Years Col. 7as a Total from % From Total Total
1 Year Through Through Through Over No Maturity Total % of Line Col. 7 Col. 8 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years 20 Years Date Current Year +H12.08 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO................] XXX XXX XXX XXX XXX
9.02  Bond Mutual Funds Identified by the SVO .........c.c.c.......] XXX XXX XXX XXX XXX
9.03 _ Totals XXX XXX XXX XXX XXX
10.  Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued XXX
10.02 Unaffiliated Bank Loans - Acquired ..........ccocccvrreueunrcnnnn.] XXX
10.03 Totals XXX
11.  Unaffiliated Certificate of Deposit
11.01 Totals XXX
+12. Total Bonds Current Year
+12.01  Issuer Obligations XXX XXX XXX
+H12.02  Residential Mortgage-Backed Securities XXX XXX XXX
+12.03  Commercial Mortgage-Backed Securities.................. XXX XXX XXX
++12.04  Other Loan-Backed and Structured Securities XXX . . XXX XXX
+12.05  SVO Identified Funds XXX XXX XXX XXX XXX XXX XXX
+H12.06  Affiliated Bank Loans XXX XXX XXX
+12.07  Unaffiliated Bank Loans XXX XXX XXX
12.08 Unaffiliated Certificate of Deposit XXX XXX XXX
+12.098 Totals XXX XXX
+12.109  Lines H-12.098 as a % Col. 7 XXX XXX XXX
14213. Total Bonds Prior Year
4213.01  Issuer Obligations XXX XXX XXX
4213.02  Residential Mortgage-Backed Securities XXX XXX XXX
1213.03  Commercial Mortgage-Backed Securities XXX XXX XXX
4213.04  Other Loan-Backed and Structured Securities XXX XXX XXX
4213.05  SVO Identified Fund XXX XXX XXX XXX XXX XXX XXX
4213.06  Affiliated Bank Loans XXX XXX XXX
4213.07  Unaffiliated Bank Loans XXX XXX XXX
13.08 Unaffiliated Certificate of Deposit XXX XXX XXX
1213.098 Totals XXX XXX
4213.109 Line +213.098 as a % of Col. 9 XXX XXX XXX
1314. Total Publicly Traded Bonds
14314.01  Issuer Obligations XXX XXX
4314.02  Residential Mortgage-Backed Securities XXX XXX
4314.03  Commercial Mortgage-Backed Securities XXX XXX
1314.04  Other Loan-Backed and Structured Securities XXX XXX
14314.05  SVO Identified Fund XXX XXX XXX XXX XXX XXX
4314.06  Affiliated Bank Loans XXX XXX
4314.07  Unaffiliated Bank Loans XXX XXX
14.08 Unaffiliated Certificate of Deposit XXX XXX
1314.098 Totals XXX
14314.109 Line 4314.098 as a % of Col. 7 XXX XXX XXX | XXX
4314.116 Line 4314.098 as a % of Line ++12.098, Col. 7,
Section ++12 XXX XXX XXX XXX
1415. Total Privately Placed Bonds
1+415.01  Issuer Obligations XXX XXX
4415.02  Residential Mortgage-Backed Securities XXX XXX
4415.03  Commercial Mortgage-Backed Securities. XXX XXX
1415.04  Other Loan-Backed and Structured Securities XXX XXX
1+415.05  SVO Identified Fund XXX XXX XXX XXX XXX XXX
4415.06  Affiliated Bank Loans XXX XXX
4415.07  Unaffiliated Bank Loans XXX XXX
15.08 Unaffiliated Certificate of Deposit XXX XXX
1415.098 Totals XXX
1+415.109 Line 4415.098 as a % of Col. 7 XXX XXX XXX XXX
4415.116  Line +415.098 as a % of Line ++12.098, Col. 7,
Section ++12 XXX XXX XXX XXX

© 2021 National Association of Insurance Commissioners 82 2020-35BWG_Modified.doc



W:\QA\BlanksProposals\2020-35BWG.doc

© 2021 National Association of Insurance Commissioners 83 2020-35BWG_Modified.doc



This page intentionally left blank.

© 2021 National Association of Insurance Commissioners 84 2020-35BWG_Modified.doc



