NAIC BLANKS (E) WORKING GROUP

Blanks Agenda Item Submission Form

FOR NAIC USE ONLY
DATE: 12/16/2021 Agenda Item # 2021-22BWG 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: Dale Bruggeman DISPOSITION
TITLE: Chair SAPWG [ ] Rejected For Public Comment
[ ] Referred To Another NAIC Group
AFFILIATION: Ohio Department of Insurance [ ] Received For Public Comment
[ X ] Adopted Date _ 05/25/2022
ADDRESS: 50W. Town St., 3" FL., Ste. 300 [ ] Rejected  Date
[ ] Deferred Date
Columbus, OH 43215 [ ] Other (Specify)
BLANK(S) TO WHICH PROPOSAL APPLIES
[ X ] ANNUAL STATEMENT [ X ] INSTRUCTIONS [ ] CROSSCHECKS
[ X ] QUARTERLY STATEMENT [ ] BLANK
[ X ] Life, Accident & Health/Fraternal [ X ] Separate Accounts [ X ] Title
[ X ] Property/Casualty [ ] Protected Cell [ ] Other
[ X ] Health [ ] Health (Life Supplement)

Anticipated Effective Date:_ Annual 2022

IDENTIFICATION OF ITEM(S) TO CHANGE

This item proposes new reporting requirements for investment transactions with related parties. In addition to capturing direct
loans in related parties, it will also capture information involving securitizations (or other similar investments) where the
related party is a sponsor / originator along with whether the underlying investment is in a related party.

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

Pursuant to recent discussions, regulators desire additional information on investment transactions involving related parties,
regardless of whether the related party is “affiliated” pursuant to Model #440. To preserve the affiliate definition and
reporting categories for affiliated investments, these additional proposed reporting elements will be captured outside of the
current affiliate reporting requirements. The new electronic columns will capture investments issued by a related party or
acquired through a related party transaction or arrangement, regardless if the specific affiliate definition has been met or if
there has been a disclaimer of affiliation / control.

NAIC STAFF COMMENTS
Comment on Effective Reporting Date:
Other Comments:
** This section must be completed on all forms. Revised 7/18/2018
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ANNUAL STATEMENT INSTRUCTIONS — LIFE/FRATERNAL, HEALTH, PROPERTY AND TITLE

SCHEDULE BA — PART 1

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

Detail Eliminated to Conserve Space

** Columns 21 through 26-27 will be electronic only. **

Column 27

Detail Eliminated to Conserve Space

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and

limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer, or other similar influential role and for which 50% or more of the underlying

collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.

NAIC Designation Category Footnote:

Provide the total book/adjusted carrying value amount by NAIC Designation Category that represents the amount in
reported in Column 12.
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SCHEDULE BA — PART 2

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

Detail Eliminated to Conserve Space

** Columns 12 through 45-16 will be electronic only. **

Column 15

Column 16

Detail Eliminated to Conserve Space

Maturity Date
Use only for securities included in the following subtotal lines.

Non-Registered Private Funds with Underlying Assets Having Characteristics of:
Mortgage Loans
UNaffiliated.....c.ooerieiriiieinicicce et 1199999
ASFIALEA. ... 1299999

State the date the mortgage loan matures.

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE BA — PART 3

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

Detail Eliminated to Conserve Space

** Columns 21 through 24-25 will be electronic only. **

Column 24

Column 25

Detail Eliminated to Conserve Space

Maturity Date
Use only for securities included in the following subtotal lines.

Non-Registered Private Funds with Underlying Assets Having Characteristics of:
Mortgage Loans
UNaffiliated.....c.ooerieiriiieinicicce et 1199999
ASFIALEA. ... 1299999

State the date the mortgage loan matures.

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE D — PART 1

LONG-TERM BONDS OWNED DECEMBER 31 OF CURRENT YEAR

Detail Eliminated to Conserve Space

** Columns 23 through 34-35 will be electronic only. **

Detail Eliminated to Conserve Space

Column 35 - Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.

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 2509999999.
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SCHEDULE D — PART 2 — SECTION 1

PREFERRED STOCKS OWNED DECEMBER 31 OF CURRENT YEAR

Detail Eliminated to Conserve Space

** Columns 22 through 2728 will be electronic only. **

Detail Eliminated to Conserve Space

Column 28 - Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.

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
4019999999 and 4029999999.
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SCHEDULE D — PART 2 — SECTION 2

COMMON STOCKS OWNED DECEMBER 31 OF CURRENT YEAR

Detail Eliminated to Conserve Space

** Columns 19 through 24-25 will be electronic only. **

Detail Eliminated to Conserve Space

Column 25 - Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.

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

** Columns 10 through 14-15 will be electronic only. **

Detail Eliminated to Conserve Space

Column 14 - 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.

Column 15 — Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE D — PART 4

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

Detail Eliminated to Conserve Space

**% Columns 22 through 26-27 will be electronic only. **

Detail Eliminated to Conserve Space

Column 26 - 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.

Column 27 — Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as

affiliate investments. This disclosure intends to capture information on investments held that reflect

interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE D — PART §

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

Detail Eliminated to Conserve Space

**% Columns 22 through 26-27 will be electronic only. **

Detail Eliminated to Conserve Space

Column 26 - 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.

Column 27 — Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as

affiliate investments. This disclosure intends to capture information on investments held that reflect

interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE DA — PART 1

SHORT-TERM INVESTMENTS OWNED DECEMBER 31 OF CURRENT YEAR

Detail Eliminated to Conserve Space

**% Columns 21 and-through 22-23 will be electronic only. **

Detail Eliminated to Conserve Space _ *

Column 23 - Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.

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
2509999999.
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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

** Columns 8 through H-12 will be electronic only. **

Detail Eliminated to Conserve Space

Column 12 - Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and

limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer, or other similar influential role and for which 50% or more of the underlying

collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party

transaction but does not involve a relationship with a related party as sponsor., originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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The code 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 2509999999

........................ Schedule D, Part 1, Column 35

Lines 4019999999 through 4509999999

........................ Schedule D, Part 2. Section 1, Column 28

Lines 5019999999 through 5989999999

........................ Schedule D, Part 2. Section 2, Column 25

Line 9309999999 ...ovvoueieiieieeee Schedule B, Part 1, Column 20
Line 9409999999 ...cveeieieiiiiieeieeee e Schedule BA, Part 1, Column 27
Line 9509999999 ......ooveiiuiiiiiiiiiieeeeee Schedule DA, Part 1, Column 23
Line 9709999999 ...ovveiueieeeeeeeeee e Schedule E, Part 2, Column 12

The column should be left blank for the following lines:

Real Estate (Schedule A tYPe) ..veeueeiueeiiiiiiieiiieeiieiieeeeese et 9209999999
Cash (Schedule E, Part 1 tyPe)....eceeeeieiiiiiiieiiiiiiiieeeeesssseeeee 9609999999
OthEr ASSEES ...t 9809999999
General Interrogatories:
1. The total activity for the year represents the net increase (decrease) from the prior year-end to the current year-end.
2. The average balance for the year is the average daily balance.

Average daily balance:

Total of daily balances divided by the number of days. Always calculate based on a

365/366 day year. If data is missing for a given date (e.g., weekend, holiday), count the
previous day’s value multiple times. The actual day count for the year (365/366) would
serve as the denominator in the average calculation.

3. NAIC Designation Category:

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 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

** Columns 8 through H-12 will be electronic only. **

Detail Eliminated to Conserve Space

Column 12 - Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and

limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer, or other similar influential role and for which 50% or more of the underlying

collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party

transaction but does not involve a relationship with a related party as sponsor., originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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The code reported for this column should be same for the security as reported in other schedules for the

lines shown below:

Lines 0019999999 through 2509999999 ........................ Schedule D, Part 1, Column 35

Lines 4019999999 through 4509999999 ..........c............. Schedule D, Part 2, Section 1, Column 28
Lines 5019999999 through 5989999999 ........................ Schedule D, Part 2, Section 2, Column 25
Line 9309999999 ...ovvoueieiieieeee Schedule B, Part 1, Column 20

Line 9409999999 ...oooueeeeeeeeeeeeeeeeeeeee e Schedule BA, Part 1, Column 27

Line 9509999999 ......ooveiiuiiiiiiiiiieeeeee Schedule DA, Part 1, Column 23

Line 9709999999 ...ovveiieiiiiieeeee e Schedule E, Part 2, Column 12

The column should be left blank for the following lines:

Real Estate (Schedul€ A) ....cooouiiiiiiiiiiiiiiiiiiiiiieeseeee 9209999999
Cash (Schedule E, Part 1) ...oceceeiiiiiiiiiiiiiiiiieceeeeeesssee e 9609999999
OthEr ASSEES ...t 9809999999
General Interrogatories:
1. The total activity for the year represents the net increase (decrease) from the prior year-end to the current year-end.
2. The average balance for the year is the average daily balance.

Average daily balance:

Total of daily balances divided by the number of days. Always calculate based on a
365/366 day year. If data is missing for a given date (e.g., weekend, holiday), count the
previous day’s value multiple times. The actual day count for the year (365/366) would
serve as the denominator in the average calculation.
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SCHEDULE E — PART 2 — CASH EQUIVALENTS

Detail Eliminated to Conserve Space

** Columns 10 and-through H-12 will be electronic only. **

Detail Eliminated to Conserve Space

Column 12 - Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of

the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.

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
2509999999.

© 2022 National Association of Insurance Commissioners 16 2021-22BWG_Modified Inv schs related parties.docx



Column 5

SCHEDULE B — PART 1

MORTGAGE LOANS OWNED DECEMBER 31 OF CURRENT YEAR

Detail Eliminated to Conserve Space

Loan Type

If the loan was made to an officer or director of the reporting entity/subsidiary/affiliate, enter “E”. If
the loan was made directly to a subsidiary or affiliate enter “S.”_If the loan was made directly to a

related party that doesn’t meet the affiliate definition or the reporting entity has received domiciliary
state approval to disclaim control/affiliation, enter “R.” Otherwise, leave the column blank.

Detail Eliminated to Conserve Space

** Columns 16 through 19-20 will be electronic only. **

Column 19

Column 20

Detail Eliminated to Conserve Space _———— %

Maturity Date

State the date the mortgage loan matures.

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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Column 4

SCHEDULE B — PART 2

MORTGAGE LOANS ACQUIRED AND ADDITIONS MADE DURING YEAR

Detail Eliminated to Conserve Space

Loan Type

If the loan was made to an officer or director of the reporting entity/subsidiary/affiliate, enter “E”. If
the loan was made directly to a subsidiary or affiliate, enter “S.”_If the loan was made directly to a

related party that doesn’t meet the affiliate definition or the reporting entity has received domiciliary
state approval to disclaim control/affiliation, enter “R.” Otherwise, leave the column blank.

Detail Eliminated to Conserve Space

** Columns 10 through 13-14 will be electronic only. **

Column 13

Column 14

Detail Eliminated to Conserve Space _———— %

Maturity Date

State the date the mortgage loan matures.

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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Column 4

SCHEDULE B — PART 3

MORTGAGE LOANS DISPOSED, TRANSFERRED OR REPAID DURING THE YEAR

Detail Eliminated to Conserve Space

Loan Type

If the loan was made to an officer or director of the reporting entity/subsidiary/affiliate, enter “E.”
If the loan was made directly to a subsidiary or affiliate enter “S.” _If the loan was made directly to a

related party that doesn’t meet the affiliate definition or the reporting entity has received domiciliary
state approval to disclaim control/affiliation, enter “R.” Otherwise, leave the column blank.

Detail Eliminated to Conserve Space

** Columns 19 through 22-23 will be electronic only. **

Column 22

Column 23

Detail Eliminated to Conserve Space _———— %

Maturity Date

State the date the mortgage loan matures.

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE DB — PART A — SECTION 1

OPTIONS, CAPS, FLOORS, COLLARS, SWAPS AND FORWARDS OPEN
DECEMBER 31 OF CURRENT YEAR

Detail Eliminated to Conserve Space

** Columns 24 through 32-33 will be electronic only. **

Column 32

Column 33

Detail Eliminated to Conserve Space

CDHS Identifier

Provide a unique identifier for each Clearly Defined Hedging Strategy (CDHS) applying the provisions
of SSAP No. 108 reported on this schedule (e.g., 001, 002, etc.). This identifier will also be used for
reporting of the CDHS in Column 1 of Schedule DB, Part E.

This column should only be used for the following line numbers:

Purchased Options Lines 0089999999 through 0139999999
Written Options Lines 0579999999 through 0629999999
Swaps Lines 1059999999 through 1099999999
Forwards Line 1429999999

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor., originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE DB — PART A — SECTION 2

OPTIONS, CAPS, FLOORS., COLLARS, SWAPS AND FORWARDS TERMINATED

DURING CURRENT YEAR

Detail Eliminated to Conserve Space

** Column 26 through 31-32 will be electronic only. **

Column 31

Column 32

Detail Eliminated to Conserve Space

CDHS Identifier

Provide a unique identifier for each Clearly Defined Hedging Strategy (CDHS) applying the provisions
of SSAP No. 108 reported on this schedule (e.g., 001, 002, etc.). This identifier will also be used for
reporting of the CDHS in Column 1 of Schedule DB, Part E.

This column should only be used for the following line numbers:

Purchased Options Lines 0089999999 through 0139999999
Written Options Lines 0579999999 through 0629999999
Swaps Lines 1059999999 through 1099999999
Forwards Line 1429999999

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor., originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE DB — PART B - SECTION 1

FUTURES CONTRACTS OPEN
DECEMBER 31 OF CURRENT YEAR

Detail Eliminated to Conserve Space _ *

** Columns 23 through 36-31 will be electronic only. **

Column 30

Column 31

Detail Eliminated to Conserve Space _ *

CDHS Identifier

Provide a unique identifier for each Clearly Defined Hedging Strategy (CDHS) applying the provisions
of SSAP No. 108 reported on this schedule (e.g., 001, 002, etc.). This identifier will also be used for
reporting of the CDHS in Column 1 of Schedule DB, Part E.

This column should only be used for the following line numbers:

Long Futures Line 1529999999
Short Futures Line 1599999999

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party

transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE DB — PART B — SECTION 2

FUTURES CONTRACTS TERMINATED
DURING CURRENT YEAR

Detail Eliminated to Conserve Space _ *

**% Column 21 through 26-27 will be electronic only. **

Column 26

Column 27

Detail Eliminated to Conserve Space _ *

CDHS Identifier

Provide a unique identifier for each Clearly Defined Hedging Strategy (CDHS) applying the provisions
of SSAP No. 108 reported on this schedule (e.g., 001, 002, etc.). This identifier will also be used for
reporting of the CDHS in Column 1 of Schedule DB, Part E.

This column should only be used for the following line numbers:

Long Futures Line 1529999999
Short Futures Line 1599999999

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and

limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer, or other similar influential role and for which 50% or more of the underlying

collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party

transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE DB — PART D — SECTION 1

COUNTERPARTY EXPOSURE FOR DERIVATIVE INSTRUMENTS OPEN
DECEMBER 31 OF CURRENT YEAR

Detail Eliminated to Conserve Space

** Columns 14_and 15 will be electronic only. **

Column 14

Column 15

Legal Entity Identifier (LEI)

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

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and

limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of

the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies in which the structure reflects an in-substance related party

transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE DB — PART D — SECTION 2

COLLATERAL FOR DERIVATIVE INSTRUMENTS OPEN
DECEMBER 31 OF CURRENT YEAR

Detail Eliminated to Conserve Space

**% Columns 10_and 11 will be electronic only. **

Column 10 - Legal Entity Identifier (LEI)

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

Column 11 — Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as

affiliate investments. This disclosure intends to capture information on investments held that reflect

interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.

© 2022 National Association of Insurance Commissioners 25 2021-22BWG_Modified Inv schs related parties.docx



SCHEDULE DB — PART E

DERIVATIVES HEDGING VARIABLE ANNUITY GUARANTEES AS OF DECEMBER 31 OF CURRENT YEAR

(This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108.)

See SSAP No. 108—Derivatives Hedging Variable Annuities Guarantees for additional accounting guidance.

Column 19

Detail Eliminated to Conserve Space

Ending Deferred Balance

Specific CDHS Deferred Liability (Asset) balance at end of current reporting period.

** Column 20 will be electronic only. **

Column 20

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer, or other similar influential role and for which 50% or more of the underlying

collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE DB — PART C — SECTION 1

REPLICATION (SYNTHETIC ASSET) TRANSACTIONS (RSATs) OPEN
ON DECEMBER 31 OF CURRENT YEAR

Detail Eliminated to Conserve Space

Column 16 - Fair Value of Cash Instrument(s) Held
Enter the fair value of cash instrument(s) used in the RSAT.

** Column 17 will be electronic only. **

Column 17 — Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and

limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and

limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of

the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,

manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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QUARTERLY STATEMENT INSTRUCTIONS - LIFE/FRATERNAL, HEALTH, PROPERTY AND TITLE

SCHEDULE BA — PART 2

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

Detail Eliminated to Conserve Space

** Columns 14 through +7-18 will be electronic only. **

Column 17

Column 18

Detail Eliminated to Conserve Space

Maturity Date
Use only for securities included in the following subtotal lines.

Non-Registered Private Funds with Underlying Assets Having Characteristics of:

Mortgage Loans
Unaffiliated......ccoooiiiiieicc s 1199999
ASFIHALE. ... 1299999

State the date the mortgage loan matures.

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor., originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE BA — PART 3

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

Detail Eliminated to Conserve Space

** Columns 21 through 24-25 will be electronic only. **

Detail Eliminated to Conserve Space

Column 24 - Maturity Date
Use only for securities included in the following subtotal lines.

Non-Registered Private Funds with Underlying Assets Having Characteristics of:
Mortgage Loans
UNaffiliated.....c.ooveieiiiieiniccce et 1199999
ASFIIALEA. ..ot 1299999

State the date the mortgage loan matures.

Column 25 - Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and

limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer, or other similar influential role and for which 50% or more of the underlying

collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party

transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE D — PART 3

LONG-TERM BONDS AND STOCKS ACQUIRED DURING THE CURRENT QUARTER

Detail Eliminated to Conserve Space

**% Columns 11 through 45-16 will be electronic only. **

Detail Eliminated to Conserve Space

Column 15 - 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.

Column 16 — Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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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

** Columns 23 through 2728 will be electronic only. **

Detail Eliminated to Conserve Space

Column 27 - 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.

Column 28 — Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as

affiliate investments. This disclosure intends to capture information on investments held that reflect

interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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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

** Columns 8 and-through 9-10 will be electronic only. **

Detail Eliminated to Conserve Space

Column 10 - Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of

the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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The code 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 2509999999 ........................ Schedule D, Part 1, Column 35

Lines 4019999999 through 4509999999 ..........c............. Schedule D, Part 2, Section 1, Column 28
Lines 5019999999 through 5989999999 ........................ Schedule D, Part 2, Section 2, Column 25
Line 9309999999 ...ovvoueieiieieeee Schedule B, Part 1, Column 20

Line 9409999999 ...oooueeeeeeeeeeeeeeeeeeeee e Schedule BA, Part 1, Column 27

Line 9509999999 ......ooveiiuiiiiiiiiiieeeeee Schedule DA, Part 1, Column 23

Line 9709999999 ...ovveiieiiiiieeeee e Schedule E, Part 2, Column 12

The column should be left blank for the following lines:

Real Estate (Schedule A tYPE) .oiiiiiiuiiiiiiiiiiiiiiiiieeeeeiiiiiieeeeeseeieesieesesseiieseeeeeessanneneeeess 9209999999
Cash (Schedule E, Part 1 tYP€)..uueiiiiuiiiieiiieiiiiesieiiiesiieeeeiieeseeiiseesiinseessansesseensneesanneeeaas 9609999999
OtNET A S ST ..t uetiiii ettt e e e et e ettt et e e e eeeetteeeeeseeeaatteeeeeeeeeaasnnseessessaannnseeeesessaannnneeees 9809999999

General Interrogatories:

1.

The total activity for the year to date represents the net increase (decrease) from the prior year-end to the current

statement date.

The average balance for the year to date is the average daily balance.

Average daily balance:

Total of daily balances divided by the number of days that have passed in the year as of
the reporting date. If data is missing for a given date (e.g., weekend, holiday), count the
previous day’s value multiple times. The actual day count for the year to date would
serve as the denominator in the average calculation.
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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

** Columns 8 and-through 9-10 will be electronic only. **

Detail Eliminated to Conserve Space

Column 10 - Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of

the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies in which the structure reflects an in-substance related party

transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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The code reported for this column should be same for the security as reported in other schedules for the

lines shown below:

Lines 0019999999 through 2509999999 ........................ Schedule D, Part 1, Column 35

Lines 4019999999 through 4509999999 ..........c............. Schedule D, Part 2, Section 1, Column 28
Lines 5019999999 through 5989999999 ........................ Schedule D, Part 2, Section 2, Column 25
Line 9309999999 ...ovvoueieiieieeee Schedule B, Part 1, Column 20

Line 9409999999 ...oooueeeeeeeeeeeeeeeeeeeee e Schedule BA, Part 1, Column 27

Line 9509999999 ......ooveiiuiiiiiiiiiieeeeee Schedule DA, Part 1, Column 23

Line 9709999999 ...ovveiieiiiiieeeee e Schedule E, Part 2, Column 12

The column should be left blank for the following lines:

Real Estate (SChedule A) ...t eeseeseeiieeieseessesieseeeeeessaaneseeeeas 9209999999
Cash (Schedule E, Part 1) couuuiiiioiiiiiiiie i ieiseeeeieseeieeeseeeieseeineessinieesseaneesseseeessanneeeas 9609999999
OtNET A S ST ..t uetiiii ettt e e e et e ettt et e e e eeeetteeeeeseeeaatteeeeeeeeeaasnnseessessaannnseeeesessaannnneeees 9809999999

General Interrogatories:

1.

The total activity for the year to date represents the net increase (decrease) from the prior year-end to the current

statement date.

The average balance for the year to date is the average daily balance.

Average daily balance:

Total of daily balances divided by the number of days that have passed in the year as of
the reporting date. If data is missing for a given date (e.g., weekend, holiday), count the
previous day’s value multiple times. The actual day count for the year to date would
serve as the denominator in the average calculation.
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SCHEDULE E — PART 2 — CASH EQUIVALENTS

INVESTMENTS OWNED END OF CURRENT QUARTER

Detail Eliminated to Conserve Space

** Columns 10_and 11 will be electronic only. **
Column 10 - Legal Entity Identifier (LEI)

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

Column 11 - Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and

limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of

the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies in which the structure reflects an in-substance related party

transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE B — PART 2

MORTGAGE LOANS ACQUIRED AND ADDITONS MADE DURING THE CURRENT QUARTER

Column 4

Detail Eliminated to Conserve Space

Loan Type

If the loan was made to an officer or director of the reporting entity/subsidiary/affiliate, enter “E.” If
the loan was made directly to a subsidiary or affiliate, enter “S.”_If the loan was made directly to a
related party that doesn’t meet the affiliate definition or the reporting entity has received domiciliary
state approval to disclaim control/affiliation, enter “R.” Otherwise, leave the column blank.

Detail Eliminated to Conserve Space

** Columns 10 through 13-14 will be electronic only. **

Column 13

Column 14

Detail Eliminated to Conserve Space _ %

Maturity Date

State the date the mortgage loan matures.

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of

the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE B — PART 3

MORTGAGE LOANS DISPOSED, TRANSFERRED OR REPAID DURING THE CURRENT QUARTER

Column 4

Detail Eliminated to Conserve Space

Loan Type

If the loan was made to an officer or director of the reporting entity/subsidiary/affiliate, enter “E.” If
the loan was made directly to a subsidiary or affiliate, enter “S.” If the loan was made directly to a
related party that doesn’t meet the affiliate definition or the reporting entity has received domiciliary
state approval to disclaim control/affiliation, enter “R.” Otherwise, leave the column blank.

Detail Eliminated to Conserve Space

** Columns 19 through 22-23 will be electronic only. **

Column 22

Column 23

Detail Eliminated to Conserve Space _ %

Maturity Date

State the date the mortgage loan matures.

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of

the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.

© 2022 National Association of Insurance Commissioners 38 2021-22BWG_Modified Inv schs related parties.docx



SCHEDULE DB — PART A — SECTION 1

OPTIONS, CAPS, FLOORS, COLLARS, SWAPS AND FORWARDS OPEN

Detail Eliminated to Conserve Space

** Columns 24 through 32-33 will be electronic only. **

Detail Eliminated to Conserve Space

Column 32 - CDHS Identifier

Provide a unique identifier for each Clearly Defined Hedging Strategy (CDHS) reported on this
schedule (e.g., 001, 002, etc.). This identifier will also be used for reporting of the CDHS in Column 1
of Schedule DB, Part E.

This column should only be used for the following line numbers:

Purchased Options Lines 0089999999 through 0139999999
Written Options Lines 0579999999 through 0629999999
Swaps Lines 1059999999 through 1099999999
Forwards Lines 1429999999

Column 33 - Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as

affiliate investments. This disclosure intends to capture information on investments held that reflect

interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE DB — PART B - SECTION 1

FUTURES CONTRACTS OPEN

Detail Eliminated to Conserve Space _ %

**% Column 23 through 28-29 will be electronic only. **

Column 28

Column 29

Detail Eliminated to Conserve Space _ *

CDHS Identifier

Provide a unique identifier for each Clearly Defined Hedging Strategy (CDHS) reported on this
schedule (e.g., 001, 002, etc.). This identifier will also be used for reporting of the CDHS in Column 1
of Schedule DB, Part E.

This column should only be used for the following line numbers:

Long Futures Line 1529999999
Short Futures Line 1599999999

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.

© 2022 National Association of Insurance Commissioners 40 2021-22BWG_Modified Inv schs related parties.docx



SCHEDULE DB — PART D — SECTION 1

COUNTERPARTY EXPOSURE FOR DERIVATIVE INSTRUMENTS OPEN
AS OF CURRENT STATEMENT DATE

Detail Eliminated to Conserve Space

** Columns 14_and 15 will be electronic only. **
Column 14  — Legal Entity Identifier (LEI)

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

Column 15 — Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party

transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE DB — PART D — SECTION 2

COLLATERAL FOR DERIVATIVE INSTRUMENTS OPEN
AS OF CURRENT STATEMENT DATE

Detail Eliminated to Conserve Space

** Columns 10_and 11 will be electronic only.**
Column 10 - Legal Entity Identifier (LEI)

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

Column 11 — Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party

transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE DB — PART E

DERIVATIVES HEDGING VARIABLE ANNUITY GUARANTEES AS OF CURRENT QUARTER

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108.

See SSAP No. 108—Derivatives Hedging Variable Annuities Guarantees for additional accounting guidance.

Column 19

Detail Eliminated to Conserve Space

Ending Deferred Balance

Specific CDHS Deferred Liability (Asset) balance at end of current reporting period.

** Column 20 will be electronic only.**

Column 20

Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,

manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of
the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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SCHEDULE DB — PART C — SECTION 1

REPLICATION (SYNTHETIC ASSET) TRANSACTIONS (RSATs) OPEN AT CURRENT STATEMENT DATE

Detail Eliminated to Conserve Space

Column 16 - Fair Value of Cash Instrument(s) Held
Enter the fair value of cash instrument(s) used in the RSAT.

** Column 17 will be electronic only.**

Column 17 - Investments Involving Related Parties

Required for all investments involving related parties including, but not limited to, those captured as
affiliate investments. This disclosure intends to capture information on investments held that reflect
interactions involving related parties, regardless of whether the related party meets the affiliate
definition, or the reporting entity has received domiciliary state approval to disclaim control/affiliation.

Enter one of the following codes to identify the role of the related party in the investment.

1. Direct loan or direct investment (excluding securitizations) in a related party, for which the
related party represents a direct credit exposure.

2. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer, or other similar influential role and for which 50% or more of the underlying
collateral represents investments in or direct credit exposure to related parties.

3. Securitization or similar investment vehicles such as mutual funds, limited partnerships and
limited liability companies involving a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role and for which less than 50% (including 0%) of

the underlying collateral represents investments in or direct credit exposure to related parties.

4. Securitization or similar investment vehicles such as mutual funds. limited partnerships and
limited liability companies in which the structure reflects an in-substance related party
transaction but does not involve a relationship with a related party as sponsor, originator,
manager, servicer or other similar influential role.

5. The investment is identified as related party, but the role of the related party represents a
different arrangement than the options provided in choices 1-4.

6. The investment does not involve a related party.
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