Column 13

Column L6

Column 17

Column 18

Column 19

Column 2

Column 2

Current Year's Other-Than-Temporary Impairment Fecognized

If the asset has suffered an “other-than-temporary imparrment,” this colurmn should contain the amount
of the direct write-down recognized. The amounts in this column are to be reported as realized capital
Iozzes in the Exhibit of Capital Gans (Losses) and in the caleulation of Met Income.

Capitalized Deferved Interest and Other

Include mnterest and ofher iems that cun be captialized i accordunce with the apphicable S5AFPR,

Total Foretpn Exchange Chonge in Book/Adjusted Carmving Value

Imecluwde; Enter the vnreslized foreign exchonge gam or loss (o thes VBT,

Investment Income .

her invesimenl income

hiz schedule,

Imecluwde; The proporbicnaie share of mierest, divad
received during the veer on the mvesiment

Exelude: Dhstributions excess of unrealized app urn of capital),

Commitment for Additional Investment

Include: Total amount of additional
decizion s to tining and
someons else, vpical

10 nimitment, not vet invested, where the
nvest 15 not made by the comparey, but by
ee fund or limited parmership.

Percentage of Ownership

Triclude: The share t i any's corrent anvestment represents of the total
nlstanls s dnvestrment. Applies only o such investiments as
bzl i o parinerships,

Exclude: Com additional inveatment

‘alue should reprosent the price at which the sceurity could be seld, based on
1. Fair value should only be determined analytically when the marke-based value

A for Level 2

S for Lewel 3
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Column 22

The following 15 a listing of the valid method idicaters o show the method used by the reporting
entity to detenuine the Kate Used to Obtain Fair Value.

“u™ [or securities where the mie s detenmined by o pricing service,
“b" for securities where the rate i determined by a stock exchange.

"¢ for sceuritics where the rate is determined by a broker or custodian. The reporting cntity
should ebtain and maintain the pricing policy for amy broker or custodian wsed as a pricing
source. In addition, the beoker must cither be approved D the reporting cntity as a

counterparty for buying and sclling securitics or be an underwriter security being
valued. (Reporting entitics shall utilize source "™ to caprure any othgdmet qed T the
reporting entity to obrain obscivable inpuis resulting in a hicrarchy ol 1 or Lewel 2
Drcumentation of this source shall thea be ineluded in Colamn 22

d

“d” for securiiics where the rate 15 determuined by the rep
requirsd o muintan o record of the pricing methodelogy

ing\ reporting entty 1

“u™ for securiiies where the nue 1= delermined by the unit p u d in the MAIC Fafuorion

of Secpeitics,

Enter a combination of hicrarchy and method indicaggy.
bz listed first and the method used to determine fayg va

wse L7t report Level 1 for the fair value hicrare y
determine fair value.

The pwidance in S54F Mo, S0E—Fair Falw
of tair value for comain investments. I NASL 1=

hicrarchy Tevel indicator would
oor wotld b listed nexe. For example,
adtock cxchange for the method wsed to

use of net asset value per share [MAY] mstead
instead of fair value leave blank.

Source Used 1o Obtoin Fair Value

For Methed Code a2, wdent)

I service wsed,

For Methed Code b, wdenirs (i stock exchange wsed,

The listing of mos
[nstructions er

@

A eniily the specific broker or cusiodian used,

clk exchiiimge codes can be found in the Investment Scheduoles Creneral
ulluwing Web address;

Lorp/specificativns/cxchanges.shiml
For Mat
Fur® el Codle )™ leave hlank.
F I whe e, leave blank,

ct valuc (MAV]) iz used instcad of fair value, the reporting entity should wse "MAVT o
i net agset valuc wsed instcad of fair valac.
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Column 23

Column 24

Column 25

Lezgal Entity Identfier (LEL

Provide the 20-character Legal Enticy Identifier (LEL) for any issuer as assigned by a designaced Local
Operating Lnic, IF oo LEL number has been aszigned, leave blank.

Pastal Code
Use only Lor securnities meluded inthe lollowing subtotel lines,

Mon-Eerisiersd Povate Funds with Underlving Assels Having Charactenistes of;

Moripage Loans
=g e SN

Joant Wenture, Parinership or Limoted  Linbilily  Compemny
Underlving Characteristics of;

Real Estate
(IR To5 R E2 T« IO,
B 1 LT (o .

wee 215N
2250005
Mortgage Loans
UlnafTliated
Aftiliated.. o

o 239009G
oo 2EEMLILIEE

cct the location of the underbving property. For
fille-digic ZIP code and not the £1P+4 code. Outside the
couniry’s squivalent to the Z1P code. Multiple postal
apertics are located momore than one postal code and listed
ith the underlving properies separated by commas.

The postal codefs) repored n this colu
L5, states, territonies and pnssmsi‘!‘a
L5, states, termitories and poss
codes should be entered 1f thy
from highest to lowest val

Exomple e LS, postal codes T gfte United Kingdom postal cosfe (31501,68104,E4 7500,
Froperty Type

Use only fop se: lutied in the [ollowing subtotel lines,

Mon-Farisl unds with Underlving Assels Having Characteristes of;
page
=g ) e S TPPPPPTR [ & 11 LY L

ture, Parinership or Limited Liability Company Interesis that have the
ving Charactenistics of;
Feal Estute
Al A . o st s o s oo s e G T T S ST T A LT
B PSRN o7 L1 LY L
Mortgage Loans
LI L PP I 1L L
L . £ L L= L Lt
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For property tvpe, use one of the following codes to indicate the primary use of the property:
QF Office

BT R.tail

LI Apartment™ultifamily

M Trcustrizz|

1 Medicalslleulih Cure

MX Mlixed Llse
L0 Lodging
0T Other 0

&
Coliemn 2A M.H.LI.I[H}' Thate \
Llse only For securities included in the following subtotal Tines, \
Mon-Registered Private Funds with Underlving Assets Having iatics of!
Mortgage Loans

PP B L L
S et L L

UnafTiliated i,
AFRIRTE e e

Ztate the date the mongage loan matures, \

L 4

\S
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SCHEDULE BA — PART 2

OTHER LOMG-TERM INVESTEID ASSETS ACOQUIRED AN ADDITIONS MADE DURIMNG THE YEAR

This schedule should reflect not only those newly acquired long-tzrm nvested assets, but also any increases or additions to
lomg-term invested assets acquired i the current and prior penods, ncluding, for example, caprtal calls from exsting lomited

partnerships.

Column |

Colemn 2

Coliemn 3

Colwmn 4

Coluwmn 5

Coluwmn f

CLSIP [dentifeation
This column must be completed for those imvestments included on Lines (79094559 SO09,

CUSIP pumbers [or all purchosed publicly izsued secuniies are avaplab the broker's
conlinoation or the certilicate, For privale placemeni securiiies, the RS ol cteubed o specil
aumber culled o PPN 1o be assigned by the Stendard & Poor's CUSE o [orelpn securilies,

T enripinder, b,

wse o CINE fhat 1= wssigned by the Swndord & Poor's CUSIP By ;

should be provided 1f

For those invesiments not mcleded on Lines 0799900 g0 159
onre has been azsigned,

T no CTISTT moanber exisis, the CTISIT feld shoald e ze L
&

Mame or Thescripdion

Shevws maame of the asset, such as the saome gl a h-ﬁm‘hip. IT noot applicable, show descrpiion
of 1he asset. \
iy
&
For real estate padnecships or join 11 weated in the Tlnited States, Lst cry, TT the ity s

unknown, indicate the couny Ly b is oudzide the ULS dndicate ity ar provinee, For other

r
BA asset tvpes, use the cil ation., 1T no city of incorporcation, use the city of admimsteative

office.
Hrate

Report the oans-charas. 5. postal abbreviation for state for LS. sates, orritorics ad posscazions.
For forcign eow ¢ three-character (15300 Alpha 3) country abbreviations available in the

listing in t I & hese instructions,
Mame of Wen Crencral Partner

e name of the enticy fiom which the property was acguired, or the name of the General
und. For intemal fransfors, indicate “internal anster” in licu of a vendor namc.

nally Acquired

the date the nvesiment was onginally acquired.
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Colurmn 7 Twpe and Strategy

Entzr the number that best describezs the mvesiment {applied o investments such as lincted
partnerships and hedge funds. 1f none applizs, leave blank):

1. Private cquity:

2. Private oquity:

3. Private oquity:
4. Hedwe fund:
5. Hedge fund;
&, Hedge fund:
7. Hedge fund:
8. Hedge fund:
9, Hedge fund;
1. Hedge fund:
11. Hedge tund:
12, Hedae fund:
13, Hedwe fund:

Colwmn &

Triclude:

Exclude:

Coluwmn 9

Tnelude:

Column 10

Column 11

Include:

Exelude:

MRS = 2018 Matiunal Acsovialion ol Imsorsms: Commisicners

Additional [nvesomcn

Yenture capital
Mezzanine financing

LLBCs

Cilobaal macne
Long/short squily
Merger arbitrage

Fixcd income arhitrage

QO
a9

N

heassel was originally acguinad.

e i1 asels, meluding broker™s commission and incidantal
11 elivery.

ihures after the time of the initial acquisition or encumbrances

Converible arvirage
FuluresOpiionsTorsipn exchonge
Zector investing
[istressed socurities
Emerging markers

Multi-strategy

Actual Costat Time of Acquisition

The actmal cost at [

After Acquisition

tual cost (including broker’s commizzions and incidental cxpenscs of

Improvements to the asseis subscquent to acguisition.

\Qc:ing delivery] to incrcase investments in the original asscts.

Activiey on investiments disposed during the year.

et Encwmbrances

The reporting cntity’s contractual share of all encumbrances on wunderlyving real
cetate held & partnership or wventure reported in this schedule. All
encumbrances meurred by the parmership or venture should be included.

Percentage of Ownership

The share that the company™s current investment represents of the toral
outstanding amount of this mvestment at the date of purchaze. Applics only to
such investments as hedge funds and limited partnerships.

Commitment tor additional investment.

Irvesimients 200%



** Uplomns 12 threogh 15 will be clectronic only. **

Column 12

Column 13

Lezgal Entity Identfier (LEL

Provide the 20-character Legal Enticy Identifier (LEL) for any issuer as assigned by a designaced Local
Operating Lnic, IF oo LEL number has been aszigned, leave blank.

Postal Code
Use only Lor securnities meluded inthe lollowing subtotel lines,

Mon-Eemisiersd Povate Funds with Underlving Assels Having Characlerisics

Moripage Loans
LInaffiHamed e e i IR 11498005

Jodnt Wenture, Parinership or Limoted  Libilily Compeny  Int L hwve the

Underlving Characteristics of;
Bl Estute
IEmaiiiliaed . oo e e s
AFfiliated.. e

v 215G
e 2250005
Mergage Loans
v SAROGG

oo 2RI

UnafTilated i
Affiliated............... ¥

hould reflect the location of the underbving property. For
sz the five-digic ZIP code and not the £1P+4 code. Outside the
s Lhul counicy™s egquivalent o the ZIP code. Muliple postal
properies ore loculed momore thun one postal code and listed
dted with the underlving properties separated by commas.

The postal codefs) repored 2
.5, states, territones and
LA, stutes, lermilories and pe
codes should be entered 17 the ol
from highest to lowest yiue assoc

Exomple v LLE, und one United Kingdom postal cosfe (31501,68104,E4 7500,
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Column 14

Coliemn 1A

Froperty Type
Use only for secuntizs included in the following subtotal lmes,

Mon-Kegiztered Private Funds with Underlving Assets Having Characteristics of:
Mortgage Loans
=g e SRS [ & 11 LY L

Jodnt Wenture, Parinership or Limoted  Linbilily Compeny  Interesiz that b
Underlving Characteristics of;

Real Estate
21490005
v A20000G

LI =g ) e . AP
Moripuee Loons
s T Ea Lt OO
L 1 OO

. 23U
<. 2L

For property tvpe, use one of the following cnu:l-:s

O Office K
BT R.tail \
MU AparimentMultifamily
IM Inefustrial .

HC Medical'Health Ca \

MY Mixed ac

T4 Lodging
oOT Chiher

Maturity Diate
Llise omly Ll lided in the following subtotal Tines,

Mor visteral ate Funds with Underdving Assets Having Characteristics of:
e Louns
s 11 D E et OO SRRSO OTURPOUSOUTOOTOT I 4 L' L
L ) . L L= 1 Lt

the date the mongage lean matuncs.
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SCHEDULE BA - PART 3

OTHER LONG-TERM INVESTED ASSETS IHSPOSED, TRANSFERBEED OR REPAID DURING THE YEAR

This schedule should reflect not only disposals of an entive “other invested asset™ bt should alse melude partial disposals
and amounts received during the vear on mvestments shll held, including, for example. return of capital distnbutions from

limited partnerships,

Column |

Colemn 2

Coliemn 3

Colwmn 4

Colwmn 5

CLSIP [dentifeation

This column must be completed for those imvestments included on Lines (7909559 G09S,
CUSIP pumbers [or all purchosed publicly izsued secuniies are aviaplab the broker's
conlinoation or the certilicate, For privale placemeni securiiies, the RS ol cteubed o specinl
number culled o PPN 1o be assigned by the Stendard & Poor's CUSE o [orelpn securilies,
use o CINE dhat 1= wssigned by the Swndord & Poor's CUSIP By ; e i inder, b,

For those invesiments not mcleded on Lines 0709900 30 159 L
vre has been azsigned,

Mame or Thescripdion
Show maame of the asset, such as the same of a |i1* | . 1T not applicable, show descapiion
ol The aseel. ‘\

iy K

For real estate parnerships or juind ve

should be provided 1f

G in the TLA, Lst city, 1T the ity s unknown,

3
inchicate the county. 17 the imvestnelst is &

¢ LA, indicate aity or provinee. For other BA assel

Evpees, wse the city of incorporation. T it worporation, wse the city of administostive office.

Hiale

Report the rae-charactcr L5,
For forcign eountrics, |
listing in the appendi

broviation for state for LS. states, erritorics and posscasions.
character (150 Alpha 3) country abbreviations available in the
thess inatructions.,

Mame of Pupchas of Thzposal

citity or vendor to whom the invesiment was sold or deseribe how the

investment wasgherwise disposcd ofl
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Column &

Column 7

Column &

Coliemn 9

Column 10

Column 11

Date Originally Acquired

Ztate the date the asset was originally acquired.

hisposal Date

Ztate the date the mmvestment was seld or otherwise transferred or repaid. Beporting entities may total
on one lme 1 the mvesiment 5 repuid on more than one dofe and should utilize the dute of lost
repavmeni mthose coses,

Beok/ Adjusted Corryimge Volve Less Encumbronces, Prior Yeor

Feport the balanee ol December 31 of the prior vear,

Dt Any write-downs [or a desline in the fair voludo invesied pssel thul

15 other-than-temporary.
Eaxelude; Valuation allowanee, \

Tinrealized Vialsation Tncrease {lecrese)

The total unrealized valuation increase (decrease] fi

in Bookd/ Adjusted Carrving Walue that is due o Cargdingigg

security al Fair Walwe. This includes a reversal of @ M
[

SEAR Mo, 48 Joint Vertwees, Parineeships, ao

vestment security will be the change
ng carried (in the previous vear) the
eed arncant at the date of dispaosal. See
By Commgropies Tor accounting guidance,

These amounts are o be reporied as unres

apiital pains (losses) in the BExhiboe of Capital
E{Page 4 - Life, Property, Fraternal & Tile and

Ciains {Losses) and in the Capital and 51 LT

Page 5 Health). L 3
| the Fair Walue in the previcus year and the Fair Valoe in
Bodk/Adjusted Carrving Value column, Caleulale as curvent

mimus  prior vear Fair Value minus current vear

Trchude:

cciation cxpense for the period {where appropriate), amorization of
of discount. The accrual of dizeount ameunts in this column are to be

reporicd as doimvesrment income in the Exhibit of Net Investment Tneome, while the

amortization o mium aimounts are o be reported as decrcases o investiment income. See column 9
tor 4 ian of unrcalized valuation increasc (decrcase) where the real csiate is camried ar fair
val depreciation) and/or (amortization )acerction has been rocorded,

£ car's (Mher-Than-Temporary Impairment Reoognized

anct has suffored an “other-than-temporary impairment,” this eolumn should contain the amoant
¢ direct write-down recognized. The amounts in this column are to be reported as realized capital
ozzes in the Exhibit of Capital Gams (Losses) and in the caleulation of Met Income.
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Column 12

Column 14

Column 15

Column L6

Coliemn 17

Coliemn |8

Coliemn 19

Column 20

Capitalized Deferved Interest and Other
Include merest and other items that can be capitalized in accordance with the applicable SSAP.
Total Foreign Exchange Change in Book/Adjusted Carrving Value

Enter the unrealized foreign exchange gain or loss during the year including the reversal of unrealized
Toreipn exchongs pwins or losses previously recorded.

Beok SAdjusted Carrving Yalue Less Encembrances on Disposul

Imecluwde; Armaunit reporied in Column B snd all vesr-lo-date chang@igan vultle 1o the tme
of dispuosul,

Execlude: Yaluation allowanee, &
Consideralion \\
Trclusde: Amounts received on disposal uFinx-unI%
Foreizm Exchange Gain (Lossh on Thisposal

Enter the foreign currency exchange gain or Joss I#L iv
Realized Giain (Loss) on Disposal

Report the amount of any market gain (loss} re 1 n the disposal of the investment,

Exelude: Foreign curdecy reporied in Column 17,
Total Crain {Loss] on Thapos

Euter the suim of Caluimn change gain (less) on disposal and Column 18, realized gain
(loss) on disposal.

Trvvcstiment Tnoome

Tnclude: > proportionate share of interest, dividends and other investment incomc
ived during vear on the investments reported in this schedule.

Exclude: Dhistributions in execss of unrealized appreciation (return of capital ).
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** Uplomns 21 threogh 24 will be clectronic only. **

Column 21

Column 22

Lezgal Entity Identfier (LEL

Provide the 20-character Legal Enticy Identifier (LEL) for any issuer as assigned by a designaced Local
Operating Lnic, IF oo LEL number has been aszigned, leave blank.

Postal Code
Use only Lor securnities meluded inthe lollowing subtotel lines,

Mon-Eemisiersd Povate Funds with Underlving Assels Having Characlerisics

Moripage Loans
LInaffiHamed e e i IR 11498005

Jodnt Wenture, Parinership or Limoted  Libilily Compeny  Int L hwve the

Underlving Characteristics of;
Bl Estute
IEmaiiiliaed . oo e e s
AFfiliated.. e

v 215G
e 2250005
Mergage Loans
v SAROGG

oo 2RI

UnafTilated i
Affiliated............... ¥

hould reflect the location of the underbving property. For
sz the five-digic ZIP code and not the £1P+4 code. Outside the
s Lhul counicy™s egquivalent o the ZIP code. Muliple postal
properies ore loculed momore thun one postal code and listed
dted with the underlving properties separated by commas.

The postal codefs) repored 2
.5, states, territones and
LA, stutes, lermilories and pe
codes should be entered 1 the

from highest to lowest yiue assoc

Exomple of fwo LS -odes and one Unifed Kingdom postal code (31501 68104, 04 75100,

L
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Column 23

Coliemn 24

Froperty Type
Use only for secuntizs included in the following subtotal lmes,

Mon-Kegiztered Private Funds with Underlving Assets Having Characteristics of:
Mortgage Loans
=g e SRS [ & 11 LY L

Jodnt Wenture, Parinership or Limoted  Linbilily Compeny  Interesiz that b
Underlving Characteristics of;

Real Estate
21490005
v A20000G

LI =g ) e . AP
Moripuee Loons
s T Ea Lt OO
L 1 OO

. 23U
<. 2L

For property tvpe, use one of the following cnu:l-:s

O Office K
BT R.tail \
MU AparimentMultifamily
IM Inefustrial .

HC Medical'Health Ca \

MY Mixed ac

T4 Lodging
oOT Chiher

Maturity Diate
Llise omly Ll lided in the following subtotal Tines,

Mor visteral ate Funds with Underdving Assets Having Characteristics of:
e Louns
s 11 D E et OO SRRSO OTURPOUSOUTOOTOT I 4 L' L
L ) . L L= 1 Lt

the date the mongage lean matuncs.
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Schadule D



SCHEDULE IY—PART 1

LOMG-TEHM BOMDS (OWMNED DECEMBER 31 OF CURRENT YEAR

Bonds are o0 be grouped as listed below and cach category arranged alphabetically (scourities included m LS, States,
Territornes and Possessions; U5, Political Subdreisions of States, Terntories and Possesstons; and U5, Special Revenue and
Special Asszzzment Obligations and all Mon-Guarantesd Obligations of Agencies and Authernties of Governments and Thear
Peditical Subdivisions should be listed with a state abbresaation mthe column provided [or elesctronis duta caplure).

Beler b 5345 Mo, 23— Foreien Corrency Tronsaoions avd Transfodions Tor secountne puidence related fo foreipn currensy
irumsactions snd irunslations,

Short Sales:

Senlily recosminge
Steounling purposes,
ssels {nepulive assels] in

Selling o securily short is on action by a reporling entity that results witli
prosesds from the sale and an obligabon o deliver the sold secene. @
uh]]gulmua I eheliver *.w-;,unlm- resuliing rom short sules shall be reporied 205

:
unrealiszd g::inx .:1||-:|. lowssazs, These u1|n:z1'|i.-:-|-.'|:|. guirlr; :1.1H] lossies shall be

ohligatian, Tnterest on short sale positions shall be acerued pariodis ried as inferest expense,

sories or subcategories described in
st ol the comesponiling category or

I a reporting entity has any datail lines reported Tor any of the ﬁ:-|'|ul.\.'ir|?

the Tnvestment Schedules Creneral Tnstructions, it shall report the
subcategory, with the specified subtotal line number appearing in thedgne mafger and location @s the pre-printed total or

grand toral Jine and oumber:

NOTE: See the Investment Schedules General Instroci ollowing:

«  (Category definitions for honds and
*  Forcign column code list.

» Code column list of cod
reparting cotity.

= List of stock exchangegiuam tbbrevigtions.

[ Line Mumber

Bomds:

UL, Govemmenis

areBacked SanimTbng o s s s s s s s sy g M R
Nortirugre-Backed Secumiies. e e e e i e e s e s e s G A S0
pcked and Structured BeCuUTIIEES (e e e e e e oo e e e JESHGE0

Lssner

or Dbligations ... T T S T S S S S T S s g s, LT R G

Fesidennal "-']m'tﬂalzn:;-l:'ﬁm:b;v:d b-:-:mmc's s 0 A T T T S S S T A SR T S SR s Tt s L T .
Cormmercial Mortgage-Backed ‘:.ccunu-::s ARt
Other Loan-Backed and Struciured SecurTies (... oot i cmsamscsscmias smssmees smsamsms meemsms sms amems WSPFFEIEICE
Subtotals — A1 Other GoOVETTITIEIES ... ece ot seeeem ceesiesias smssmies ebamsms smsamsas bmsmmsms smsamsas mbamsms smsamsassmsanses ] IFRALIER
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U5, States, Territories and Posscssions {Direct and Guarantecd)

[ssuer Cfligaticns........... PSSR () L 4! 1Y L Lt
Fesidential ".']-::-r:gagu:b-ﬂa...kcd ".«.curltlcq S S e R SR e SR | B S
Coramercial Mortgage-Backod Seciritics. ..o e | 3SR
Other Loan-Backed and Sorwctursed "-.h:::untl...q SOOI I L 41 L b
Subtatals — LS. Statcs, Torritorics and T’nqmqmni |'Dutct and L"uar*a.nt-:cdj SRS B L LN LA L

L5 Political Subdivisions of Srates, Territorics and Possessions (Direct and Guarant...cd}

[ssuer Chbligations ... PSP .1 ' 1! L L1
Fesidential ‘v]-::-r:pagm—ﬂa...kcd ".«.curltlcq 195005
Cormmercial Mortgage-Backed Securitics.. SR § . h L N L
Cither Loan-Racked and Sowerred "-.h:::untl...q e 2150
Subtatals — LS. Palitical Bubdivizsions of '%t.m:a T'EI nt-r.-l ics an-:l T‘nqqcmnn-’.

(Dircct and Guarantead) ...

240G

L5, Bpeeial Revenue and Special Azscasment Dhllqatmna and all ‘dm-{'i'u&l*alun:»..?
Obligations of Agcncics and Authorities of Govemments and Their Palitical 5o

- 2ER00G

Issuer Obligations....
- ARGR00G

Residantial Morgapge HHLkEﬂ q{LIJrI‘lIEH
Cormmercial Mortgage-Racked q|_|_||r|[1|_~. [T s v ¥ ¥ Lo
Other Loan-Backed and Sorwenared "-.h:::untl...q SR, S 2RO
Substatals — 115, Special Revenie and Special ﬁ.saﬁsm... 1 ar)

all Mon-Guarantced Obligations of Agencidyand %u cs of (ioverniments

and Their Political Subdivisions ..o 000

Tnchastrial and Miscellaneoos (TInafTilaed)

- BTEROGG

cee 32G009G
e BAGUOOG
B
veee BEGRROG
o SRSEO9G

Issuer Obligations.... . S
Residential Morgapge HHLkEﬂ qELIJrI‘lIEH

Cormmercial Mortgage-Racked q|_|_||r|[1|_~.
Ciher Loan-Backed and Stractured F;Eu.".ilit.

Subtotals  Tncwstral and Miscellaneous

(i Ligga1)

Hybrid Securitias
T

veenen AREROOG
U Rt B L LR TP L, & Le Le Lt
I e

Lssuer Cbligations. ...
Residential Morgape ﬁ L-'_kEL] %L
Cormmercial Mortgage-Racked Secur
Uither Loan-Racked and Si
Subtatals — Hybrid Securit

Parent, Subsidivnes and AL
Lssuer Chbligai

Cormmercial borls ek B e QU  xcwvsssssnsismessss sy e s s a s e mrm s marmurmasms, L S R
I ‘lru-:;tun:d e 1P . 1" !
nt, qilhili]lﬂﬂth I.I'II] ."';I'r_]mlﬂ Ot 1"« L1 L L

2 Truded Funds — ws Identified by the BV e e e e e S8 200050
tunl Funds — as Idenfified by the BV e e e e e e e e e SF0H00
ubbotals — S Identified Fumds.. i e s e s s e s s s s e GFHI0

Hank Loans

Ulnaffiliated Bank Loans — Lesed oot cicsicimmicsimsemisiiemis it siesssiemis it sinins L] SUPRALICH
Llnaffiliated Bank Loans — ACquiled. ..o emcemisemsemis s s ssemis et es s enens PFPRGLICH
Subtotals — Unaffiliated Bank LIOBIES. ... oo iiiieseseims sossmies ebamsms smsamsas smssmos smsamsas smbamsms smsamsas smsansns LT ISRALIEK
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Total Bands

Subtatals — [ssuer Obligations............. R SR S e 4 LY
Subtatals — Residential ".']n-r:gagv: Hanh.d ":-n:-..u:ltl...q R R SR SR D T T
Subtatals — Cormmercial Maortgage-Backed Secur |t||:== R R T T T e P T
Subtatals — Other Loan-Backed and Structared Sccurj:iai e R S e e T T
Subtotals — SWO Tdentificd Fands. ... BURFROD G
Subtotals — Atfiliated Bank TOmms ..o e ] PR
Subtotals — Unaftilinted Bank LOBNE ..o s o s s s 2T
Subtotals — Total Bomds .o s s e BT

List all bonds and certificates of deposit owned December 31, of current vear, except bonds and cegitica f deposit n
banks or other similar financial msatutions with maturncy dates or repurchase dates under repurchase a nents of one year
of lzss from the acquiziton date. Exclude cash equivalents as described mn 3548 Voo 2R—Cask aralenes, Drafis,
and Shor-Term Invesimerts oith ocngmal maturities of three months or less.

The zecurity dentfier reported (Column 1 tor CUSIP, CINE, PPN or Column 33 tor l.':-[ same a5 the denifier
used when filing securitios with the KALC pursuant to the Perposes and Procedures Ma J’re LI fnvesiment Analvsis
Chfice instructions.

Column | : CUSIP Ident(Geation

s oare available from the brokers
g5, the WALC has crented o speciol
or & CUSIP Burenn, For forelen securilies,
CLUSIP Bureau: wuni cesip.comsousiodinder, bim,

CUSIP numbers [or all purchosed publicly  sfpus
confinmetion or the certilicate, For privale plac
number colled a PPN w be assigned by the 51
use o CINS fhat 1= pssigned by the Stondord

ot i valed ISIN (Column 23} securty oumber,

I ne valid CUSIP, CINS or PPN number gmsts |

The CUSIP field should be z.::m—ﬁ.wd.

Column 2 Descriplion

o As uppropriate, the reporiing entily 1= encourazed o mclude

urnn 31, Tssuer and Coluron 32, Tasae. This does not praeclude

Ciive w deseriphion of oll B
data consistent with that reps
the company from including 3 mal detail o oprovide s complete and accunste description,

Ahhreviations may be ilid as needed.

For Borml Mutual B Tedentified by the SV amd Exchange Tradad Fonds - as Tdentified by the
SV, enig L

ineluds da

name of the fund, As appropriate, the reporting entity 15 encourged 1o
h that reported,

honoring certificates of I]EJ'III!';'iI. A appropriate, The name of the name of the h:irlk'irl:1__r.
wild Follows from the registry of the Federal Financial Tnstitutions Exarminaton Council

s e, povdeicesebaehdviowed Sepreh Form aspx).

Lk {Collateralized Debt Ohligations) or CLOs (Collateralized Loan Oblizatons], indicate what
MY CLCY eollateral is, such as high-yield bonds, corporate loans, cte. IF the collateral is of mixed
type, indicate “Mix,” in addition to the largest type of eollateral in the mix. F the collateral is derived
synthetically, indicare “syntheric.”
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Column 2

Colwrmn 4

Coluwmn 5

Code

Enter "™ in fhis column for all %0 ldeatified Funds designated for svstermatic value.
Enter “"™ in this column for all Principal 5TRIP Bonds or other zore coupon bonds.
Enter “57 in this column for Certificates of Deposit wnder the FINC limic

Enter “&™ in this column for TBA (To Be Announced) securities,

Enter " i fhis column for all wssels that wre bifurcaied between the insululed separate aceount fling
and the non-insulaled separate aecount [ling,

If bonds vre ned wnder the exclusive contrel of the company o2 shown in the ral Liolrropgulories,
fhey wre w be wentiled by plocing one of the codes identified in the Inves edules General

Instructions in this column.

If the securily 15 wn 5V [dentified Fund desipnated for syst
cdher zem covpon bond, Certilicaies of Deposii under the FDIC
securily ol is nol under the exclusive conirol of the compuny, |
Lirst, immediately followed by the approprisie code Cidentific
Instructions ).

I, . al STEIF bond or

or PeelA (To Be Announsed)
N T or <& should appear
vestment Schedoles General

Separate Accowni Filing Only:

I the asset is a bifurcated assel between the i ate aceount Niling and the non-insulated

sl oy be used simultancously with the*™,

separate account Aling, the =" should g
HTeabd]

SR or SR8 with the = precedin haracters (<%0, <™, C5 ar & depending on

the asset heing reported, dmomediare]y W the appropriate code (identilied in he

Tovesimient Schedules General Tn

*
Foreign
Insert the appropriste o i based on the st provided in the Tovestment Schedules
Creneral Instructions.
Bond Characteristics
If bonds have ong_or ¢ of the following characteristics, then list the appropriate numbee{s)
scparated by co ofvd of the characteristics apply, then leave the column blank.

callable ar the diseretion of the issucr, provided that in no instance will the call

price be w par, based on a specificd formula for the pavett ameunt (generally discounting

turc cash flows at then corrent infcrest ratcs which is generally referred to as a “makc wholc
OVision’™).

wls that are callable at the diseretion of the issuer, provided that in oo instance will the all
e b below par with a specified pavelT amount based om s Dxed schadule,

nds thit sre cullable ab the discreton of the 1szuer at a prce thul can be less thun par,

Temmz i which the timing of pavments of principal. as well as the amounts and tmimg of
payments of interest, can vary based on a pool of underlving assets or an dex. This
charactenstic code 15 resiricted to tems capiurad in scope of 8348 No. SIR—Loan-Hacked and
Srructwred Securiries and should include agency and non-agency residential mortpage-backed
securitics (EMBS) some commercial morigage-backed securitics [CMBSY as well as similar
loun-backed or structured securities, This excludes those Dagged with #1, 2 or 2
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Column &

A Variable coupon bonds where the interest payments vary during the lite of the tranzaction, but
MOT as is typical based on a fixed spicad over a well-catablizhed interest rate index {such as
LIBOR, prime rvate or a government bond vield). (This includes coupons that vary based on the
performance of indices that are not interest rate related, such as cquity indices, commodity
prices o forcign exchange rates. This alse includes eoupons where the spread to the index iz not
fixed for the entive lite of the franzaction. This excludes basic fleating rate and adjustable vatc
nodes with fixed spread over an interest rate index. This characteristic code is strictly limited to
vanable mierest payments.

full for reasons
e underlving a

. Terms that may result in principal (or initial irvestiment) not being repaid
other than & payment default by the issuer or defaults within a pool offbss
loan-backed or structurcd socurity. (This intends oo capture to MortgagSgs
reported in scope of B5AF Moo 43R, Other structurcd notes {scopggicsSgouctured as debt
insowments when the contractual amount of the instrnament to be anufity is at risk tor

other than the failure of the bomrower to pay the cont | duc) amd whether
derivatives shall not be reported on Schedule T, Part 1. Th FoY capturcd in seope of
HEAF Mo So—Derivarives and shall be reported on thcduﬁ%

T. Bonds where the izsuer™s ohligation to make payments is i by the performance of a

iifferent credit odher than thiar of the issaer, which Id b wither :LI';_|_|'|i:1I|-.'|:|. ur unaffihiated.
[ These scewrities are ofton retzrred o as credic-link

oF soeehured sccuritics.)

B, Mandatory converlible bonds. Bomds ”I.H‘I.t

option of issuer, converlible info equity,

v eomvertihle info equity, or, at the
ns provide Tor payment in the Torm of
ecquily instead of cash.

9, Diher tvpes of options solely wl ihe Si8gren [ the issuer that could wflect the tming or
amsunt of puyments of principal ogg otherwize reporied o 1-3,

The listing of valid ™AL desi vand administrative symbol combinations can he found an the
WA s websioe tor th curitics Vahiation (fice (wanse naic.org/svo hitm ).

For Bond Mural dentificd by the 3VO0, cnter 1.

Additional ar ather non-payment risk
Filing Exempi
Fimonsaully Modelsd BEMBSCMEBS subject 1o S5AP 431

Year-ond camy over

F Initial filing

PL. Private Letter Rating

PLGIT Private Letter Rating — reported on General Tnferrogstory
£ Insurer sell-desizmaied

il Creneral Intemrogatory

F Sub-paragraph [ Company — insurer sclf-designated

- Lirnited 1o WATC Diesiganations &
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Column 7

Coliemn &

Coluwmn 9

- Actual Cost

This colummn should contamn the acal consideration paid to purchase the secunty. The Actual Cost
column amount should be adjusted for: pay dewns and parmial sales (both reported in Schedule D,
Part 4} and subszquent acquisitions of the same 155ue (repored in Schedule D, Part 33, Actual cost will
need o be adjusted dus to “other-than-temporary impairments™ recognized, for use when determining
realized gaind(loss) at disposicon.

Imecluwde; Brokeruge and other related fees, (o fhe extent they do ool excesd the lor value
wl the dale of sequisiiion,

Cost ol seguinng the bond or skeck ncluding brokdgs

meidental expenses of elfecing delivery, tmmsusi re-poolimg of
securities, snd reductions Tor ongination (ees o ompensate the
reporting entily for interest rate risks {1.e, poif)

Exelude: Agcrued inlerest,
All pdher costs, including internal costs or Glgs pand fooan alffiliatad reporting
entity related o origination, purchase compiment T purchase bonds, are
charged o expense when incugrad.

For 8% Tdentified Funds (Bond Mutual Funds :1.1* [

the shares purchased, including brokerage and oth

For a bond received as a property dividend &Lﬂlll’ihu‘ﬁ“ll enter the initial recopnized value,

See 55AF Mo, 2ok Bonds for puidance,

Taste Used o Obtain Fair Value 4

wled Funds], enter the orginal cost of

Report rate wsed For determing

For SV Tdentiticd Funds
value or net asset value as of THE

For L& Trcasuy [
Securities) multiplicd by

tiom-Indexed Securitics enter the VOSR rate (provided in the Faluanos of
intlation ratio.

- Fair Valu

The fair value uld be the price which, when multiplied by the noticnal amount (Column 10, Par

-of loan-backed zecurities, the prospective or retrospective methads are used tn determining amorzaed
value,

Exelude: Accruad mterest.

For 8% Identified Funds (Bond Mutual Funds and Exchange Traded Funds) enter the amount
representing the number of shares owned at year-end times the rate specified in Column 4.

For US. Treasury Inflation-Indexed Securites, Fair Yalue should unlize the VO3S rate multiplied by
the inflation ratic.
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Column L0

Column 11

Par Value

Enter the par wvalue of the bonds owned adjusied for repayment of principal.  For
morigage-backed/loan-backed and structured securntes, enter the par amount of principal to which the
reporming entty has a claim. For interest only bonds without a principal amount on which the reporting
cntity has a claim, use a zero valuz. Enter the statement date par value for bonds with adjustable
principal. An interest only bond with a small par amount of principal would use that amount.

For 8%0 Ideniified Funds (Bond Mutual Funds and Exchangre Traded Funds), enter Zero (00,
Book/Adjusted Corrying Volue

Securities excluding S%O Ideniified lund ond mandatory convertible bonads:

This should be the wmorlizesd vuloe or the lower of amortieed vﬂl e, depending upon

the designotion of the bond (and sdjusted for any other-than- amenl], ag of the end
of the current reporting year,

T lude: The original cost of acquiring the bond, incigding brokerage and other related

feis,

Ammortization of prermium IE' ol but not inchuding any scersed

inatic i commitrment Tees,

interest pail thereon.

Avmortization of delemred «

Mhecluet: A direct wnte-down dine o the Far ovalue of a Bond that s
other-than-lempor
L
Faxeluce: All pdher costfgclugag®intemal costs or costs paid tooan alfiliatad reporting
enlity ; xu.nl:iulu1 purchase or commniiment 1o parchase honds, are
chiargs : when incurred, Cost shoald also be raduced by payments

overy of oost.

MAIC D¥gnation 6 Enter the lowrer of fair value or amaortized cost
ing cntitics not maintaining an AVE:

AIC Designations | — 2% Enter amortized cost
MAIC Designations 3 — & Enter the lowser of fair value or amaortized cost

FMOTE: An exception exists for Treasury Inflation Adjusted Securities under [NT 01-25,
where the beok/adjusted canying value may melude an unrealized gam. See [NT 01-
25, Accouniing for US. Treasury Inflacon-Indexed Securitics, for accounting
auidanee,

Mandatory Convernble Bonds:

The amount should be the lower of ameorized cost or fair value during the peried prior to
COMVErSIon,
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%O Identified Funds:

The smount should be fur volue unless the reporting entfy has desizmated o qualifving securily
for systemaiic value, The election of vsing svstemoiic value 15 rrevocable,

NOTE:  Use of systematic value is effective Dee, 31, 2007, This effective date requines antities
o either report BVOETdentiffed investments at Gair value an the effectve date, or o
wlentify the SVO-Ddentified investments with a code o ddentily use of systematic
value, I the imvestment is coded for systematic valee, the investment will be reportad
in the 2007 aonual fOnancial staterments using the measarement method  utilized
throughowt 2017, For these investments, beginning Jan, 1, 2018 porting entity
ghall report the ivestiment wsing the caleulated svarcmatic valghl m detailed in
NEAP Mo, MR—Bonds.

Reter to S48 Mo, 26R—Hands. &

For reporiing entilies mainismimg o AWE; \

MAIC Destpnation | - 3 Enter lor value or svstemalic #
MAIC Designation 6 Enter Tuir value

For reporting cntitics not maintaining an AVE:

...
MAI Desipnations | =2 Enter fair value y valuz
MAIC Diesignations 3 — & Enter tair val I\

The wmounit reported in this columm should

Book Adjusted Carrving Walue i Prior % ear staterment

o Achieal Cost for 1|t'-.v|_'|-".|_'-: 1
plus “lnrealize] Vialuation
plus Swrrent Year's (g
miimes CCwrment Year's

plus “Total Foreign Exe

plus Changes due (o ameu

ek
el Tedal in Book/Adjested Carrying Valoe™

retion'

mporary Impairment Recognized”
e in Book/Adjusted Carrving Value"
Tel i Schedule Ty, Pans 3, 4 andd 5

Colwimn 12 - Unrealized Valuation frcasc| Decreasc)
The fotal unrealh alv increaseydecrease) for a specific security will be the change in
Book:/Ad) Walue that 15 due o carrving or having carried {1 the previous vear) the
sccurity at us this amount could be:

dilferencidue 1o changing from Amorized Costoin the previous vear o For Value in the
U veur's Book/Adjusted Corrving Value column {calouluted ws current veawr Fuir Value
et year Amoriied Vilue):

iTerence of moving from Fair Walue in the previous year o Armertizad Caostin the current
s Book/Adjusted Carrving Walve column {caleulate as prior vear Amcrizaed Value mines
privor venr Fair Walue); or

The difference betacen the Fair Value in the previous yvear and the Fair Value in the cursent year's
Book/Adjusted Canrying YWalue column [caleulate as current year Fair Value minus prior vear
Fair Yaluz minus current vesr Accrual of Discount'/{ Amortization of Premivm)).

Imclude; For sVO-deniified funds, the chonge fom the pnor reporied BACY (o Dir
vilvemel wssel value, IF on 5SVO-identiBed fund no longer guolilies [or
svelemotic value, the difference fom svstematic valee noprior year o Dir
viiluemel pssel volue m current year,

These amounts are 0 be reported as unrealized capital gains or {losses) i the Exlubit of Capital
CiainsY Losses) and in the Capital and Surplus Account (Page 4),
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Colurmn 13 - Current Year's (Aumortizationy Accreton

This amount should equal the current repoming year's amortization of premium or acorual of discount
(regardless of whether or not the secunty 15 currently camied at Amortzed Cost). The accrual of
dizcount amounts in this column are to be repored a2 ncreases to investment meome in the Exhibi of
Met Investmnent Income, while the amortization of premium amounts are to be reported as decreases to
INVESIMent ineome.

Imecluwde; The (Amersaton) Aceretion of S%0 [dentiled Funds desizmated Lor reporiing
wl svelemolis vils

Column 14 Current ¥eor's CHher-Thon-Temporury Impoirment Becopniesd

I the secunity hos sulfered an “other-than-lemporary impairment,” thas <heould contan the

amount of the direct wole-down recopnized, The smounis in s oo

cupilal losses in the Exhibat of Capiial Guinsd Losses) and o the cigle OCOImE
Column 15 Total Foreipn Exchange Chonge i Book/Adjusted Corrving Vald
This is a positive or negative amount that is defined as the peo nl't stal change in Book/Adjusied

Carrying Value for the vear that i5 attributable to fo rences for a particular securly,

unrealized foreign exchange capital

The armunts reporbed in this colummn should be o
gainTloss] in the Capital and Surplus Aceount {Fu&

Coliemn 1A Trerest Tate
Show rate of interest as staded on the Tace e Bond. Where the oniginal stated rate has hean
renegotiated, show the Tatest modified ra migtemn homds with o variahle rate of inferest, use the

Tast rade of interest. For short-ierm@hon
inderest, All information reporied in @ 1l

rinas pssues of the same ssoer, use the lest mie of
1 he a momerc valoe,

For 80 Identified Fumds
o other 7o coupon bonds,

nils Exchange Traded Funds) and Principal STRIP Bonds
o 7o ().

Column 17 - Eftective Rate of Intere

For issucr  obligati include the effcetive rate at which the purchaze was made. For
and structurcd securitics, report the effeetive yield used o value the
SCCUPIY & .
LCimporany i daceoanizoed.

Far

Coluwmn 1R -
ics that pay interest annually, provide the firsc 3 letters of the menth inwhich the incerest i
2 JUM fior June). For soouritics that pay inforcst semi-annually or quartcrly, provide the fiest

- of zach month i which interest i recerved (e.g., JD for June and December, and MISD for
March, June. September and December). For secuntizs that pay interest on o monthly basis, mclude

“BAONT for menthly. Finally, for securitics that pay interest at maturety, include 34T tor maturity.

For 8% ldentified Funds (Bond Mutual Funds Exchange Traded Fundsi and Principal STEIP Bonds
of other zero coupeon bonds, enter MYA.
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Column 14

Column 20

Column 21

Column 22

*& Colomns 23 throogh 34 will be electronic anly.

Column 23

Admitted Interest Duee and Accrued

This should equal the admitted amount of due and acerued interest for a specific secunty, based upon
the aszessment of collectabilioy required by 384F Moo Id—fovesiment ncame Die and Accreed and
any other requirements for nonadmitting mvestment meome due and accrued.

Amount Becerved During ¥ ear

For %O Identified Funds (Bond Mulval Funds aod Exchenge Truded Funds) enter the amount of
digiributions recetved m cush or reiovested in edditonsl shares,

Imeclude; The proportionale shere of mierest directly relited 1w thd@eounitfe reported 1n
this schedule,

Feport smounts net of foreign withhelding iax. &

Avqguired Date \

For public placements use rade date, not seiflement date, For pn placements, use fumnding date,
Each issue of bonds or stocks sequired at public offerings on thafi¥ne date may be totaled on one

Tine and the date of last acguisition inseried.

purchase.

For S¥W0F Tidennfed Fonds {Bond hdanoal FII.T\I]?: Traded Fumds), enter dare of Tas

Stated Condractual Matority Thale

For SO0 Tdentified Funds (Bond hoossl s an change Tradad Funds), leave blank,
o
For perpetual bonds, enter QLA -'!;'EI\
G

nnversion date.

For mandatory convertible

Hrate Abbroviation
Applics
158 States, Torritorics and Posscssions

Include the appropriate state abbreviation for the state where the scourity iz
issued (o.g., MO for Missowri].

115, Political Subdivisions of States, Toritorics and Posscasions

Include the appropriate state abbreviation tor the state where the security 1=
1ssued.

LS. Special Bevenue, Special Assessments Obligatons and all Mon-Guarantesd
Obligations of Agencies and Authorities of Governments and Their Politcal Subdreisions

Include the appropriate state abbreviation tor the state where the security 1=
issued. Use "US™ for faderal agency issues.
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Column 24 — Fair Value Hizrarchy Level and Methed Used to Obtain Fair Yalue Code
Whenever possible, fair value should represent the price at which the securtty could be sold, based on
market mformation. Far value should only be determined analvtically when the market-bazed value
cannot be obtamed.

The following 15 a listing of valid fair value level indicators to show the fair value hicrarchy level.

“1" for Level |
3 for Level 2

1 for Level 3

repiting citity to determing the Rate Used to Obtain Fair Walue.

“a™ for sccuritics where the rate is determined by a pricing EEIQ

™ for securitics where the rate is determined by a stoek cecha

The following iz a listing of the valid methed indicators for bonds to sh ﬂ petfiod used by the

"¢ for sccunties where the rate 15 determined sl custodian. The reportiing entity
should obtamn and maintam the pricing poles @ broker or custodian used as a pricing
b

source. In addition, the broker must r apgcoved by the reporting entity as a
counterparty for buyving and selling s o an underwriter of the security boing

I
walwed. K
*d” for securiiics where the rae 15 d v the reporting entity. The reporting entity 1=

requirad to maintan a record of; doinaamncthodelopy nsed,

*

“a” for securities where the rate
af Becurities.

Enter o combination of hierd
b [psted [irst und the method

by the unit price pulished in the NAIC Faluasion

od mdicator. The fair value hierarchy level indicator would
terminse for vilue mdicolor would be lizled next For example,
ot vislue hierarchy level and siock exchunge [or the method used o

use “Lb™ 1o report Leveld for the
detenmine [wir vilus

N Foir Valwe allows the use of nel assel value per share (NAY mstend
esiments. [FMAY 15 vsed instend of fr volee, lewve Blank,

Column 25 i Fair Vilue

For? Coade 0" identily the specilic priving service wsed,

P Lizting of most steck exchange codes can be found in the Investment Schedules General
nstructions or the following Web address:

Code b, weniily the specilic stock exchange vsed,

www. lixprotocelergspecificativns/exchanges shiml
For Methed Code e idenily the speeiiic broker or cusiodian used,
Fuor Mlethodd Coade " leave blank.

Fuor Mlethodd Coade " leave hlank,

I net asset value (NAVY s vsed instead of fair value, the reporting entity should use “NAVY 1o
inchicate nel asset value used mstead of Tair valoe.
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Column 26

Collateral Type
Use only for secuntizs included in the following subtotal lmes,

Industrial and Miscellaneous (Unaffiliased)

Fesidential Mortgage-Backed! Sooumbies .. cv e e ees emms ceemsems cmsmsams smsmsems smemssms smsmsams amemn S 3 PHILICH
Commercial Momgage-Backed SoourTtes ..o e ceeseaems ceemsems cmsmssms smsmssms smsmssms smsmsams smeme SFPHEILICH
(rher Loan-Backed and Sractured SEourTHES . v o cves v e emi s snsesemsansns sms sesarsms aneee S PIHLIE

| tvpe for cach
c. Judgment
eTe ars ne
wns ke ABS,

Enter ene of the following codes to ndicate collateral tvpe. Pick exactly one col
reported secunty. For securitics that fit in more than one ovpe, pick the predon
may need to be used when making selections involving prime, Alt-A and s
unilorm delinibions [or these collateral tvpes. In the descripion Deld, vy
OO0 or CLO 1o disclose the wpe of the losn-backed structursd sm‘m&y.

1 Fesideninl Morigapee Loons ERMBS \
X

Include all types of residential Orst len morigage loa ul (e, prime, subprime,

Ad-Ag,

[

Commerciol Morigoge Loons/CMBS

Include all iypes of commercil mur@t& Hteral (e, conduils, smgle name,

e
3 [l Evquity

Inchude all home equiry loans

=

w ety lines of cradit as collaterl, These ane not

first liens and are deemeoan? whoals, Bonds that are collateralized by hoane aquity

backed securities (ARS)Y rathar than RMAS,

loans'lines of credit a

4 Individual Ohlig

Cand, Ao, Stocdent Loans and Recreational Vehicles

Inclode bonds collares y individual obligations. Tioonor include mdieidosl oblizations

that hisve a re

Obligations — Tax Receivables, Unlity Receivables, Trade Receivables,

;
@' anthis, Cormnercial Paper
7

collatcralized by corporate or industrial obligations (zometimes refered o as
comimdigal obligations).

i ase Transactions — Aircraft Leases, Equipment Leases and Equipment Trust Certiticates
clude bonds collatcralized by loascs. Equipment leases are loans on heavy cquipment.
quipiment truse certificates are cortificates that entitle the holder to the lease payments on the
underlying asscts.
7 CLOMCROACT
Include bank loans, which securitize CLOs; ivestiment grade and high-yicld corporate honds,
which scewritize CBEOs; and corporatc bonds and structured sceuaritics, which securitize
COOs,

4 Manufactured Housing and Mobilz Home Leans

Include manufactured housmg Ioans and mobile home loans as collateral. These are not
typical residential mortgage loans, and when they secunize bonds, they are considered ABS,
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o Credit Tenant Loans
Eeal estate loons seoured by the obligaiion of » single {usually mvestment prade) company 1o
puy debd service by mesns of renlal poyments under a lense, where real estule 15 pledied as
vollaterul wlso referred o os credit fensnt lense, sale-leazebpck or CTL

10 Dither

Include other eollateral cvpes that do not fic into categorics 1 through 9.

For Columns 27 through 2%, make whole call information is not required.

Caolwmn 27

Column 28

Caolimn 29

Column 30

Colwrmn 31

Caall Thatde

Report the gall date nsed to caleulate the Effective Date of ‘.'-.-1a:uri$.

Effcctive Dhate of Matwricy ficld but cxises, report the call date. 1t i c, leave blank.
Call Price

Feport the coll prce wsed w culoulate the Effective Dot of rivBH coll price does oot olfect the
LEifective Date of Morty Geld bt exists, report thecall is o cull price, leave blank.,
Effective Thate of Maturry *

O bonds puichased at a premium, the m
wsed, Boc S§AP Moo 2aR—Fands. For Toa
darc of matwricy that resuls from the esti
assumptions. If call data does not affeet ¢

ritydgite prodgeing the lowest amortized value should be
and structarcd securitics, include the cifoctive

flows, incorporating appropriate propayment
of Maturicy ficld, leave blank.

Cds
sl

Legal Entity Identfier (LEIL

l.‘-]' (LEL for umy ssuer ws azsizned by o desigmated Locol
en pssigned, leave blank,

Provwrde the 20-chomcter
Cperwting Dot I0no LEL

Tssner

Tzsuer Dhefinition:

al enticy that develops, registers and sells securitics for the purpose of
5 and may be domestic or forelgn governments, corporations or tnvestment
= legally responsible for the ebligations of the 1ssue and for reporting financial
crigl developments and any other operational activities as required by the

¢ Interactive Date Corporation ([IH)

*  Thomson Reuters

o BEPVCUSLIP

*  Mame used in either the relevant SEC filing or legal documentation tor the transaction. [ssuer
iz the name of he legal entity that can be found on documents such as SEC Form 42482,
Mete Agrecments, Prospectuses and Indentures. as appropriate. The name used should be as

complete and detailed as possible to enable others to differentiate the legal entity ssuing the
security from another legal entity with a similar name,

Dy mot report teker symbols, ether internol or etherwise,
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Column 22

Column 33

Column 34

1550

Issue mmfonmation provides detailed data as o the fyvpe of security being reported (e.p., coupon,
description of sccurity, cte.). Below are examples of what could be provided, but additional
nformation should be provided as appropriate for the seourty.

6% Senior 20014
7% Subordinaled Debenturs 0377 5720582
30 WY Houwsing Avthorily Debeniure 2033

The reporting entily 15 encouruged o use the fllowing sources;

#  Bloomberg Q
#  Inderactive Data Corporation (TTHD) & 0

#  Thomson Reulers

s SEMCISIP \
#  Descrptions used in either the relevant SEC filing w@mtntﬂinn fowr the tremsactiom.
o not report teker symbols, cither internal or ctheng . che intormation.
L *
TSI 1dentification \

o

{15 s¥sLcim iz an intcrmational standard set up
(12000 Tt iz used for mumbering specific

[5IM mumbers are adminisiered e a Mational

crive countrics, amd they work just like serial numbers

~if e valid CLISIP, CINS or PPN exists fo report in

The International Sccuritics [dentification
by the International Oreanization for &
sccuritics, such as stocks, bonds, option:
Mumbering Agency (MMA] in cach of 11
tor those scouritics. Record the [5
Column 1.

Capital Structurs Code

Please identify the capital stru
Motching Cuidelines g art One,
Ievesiiens Analvsis |

the soeurity using the following codes consistent with the %0
tton 3 of the Furposes and Procedures Manwa! of the NAIC

imes referred to as rank or payment prionty and can be found in feeds from
and lssuer colurmn.

in the capital structure. Sccuntes are senior or subordinated, and are secured or unsccured.
ronds, Federal Wational Mortgage Association securites (FRMA or Fannie Maci and
Loan Mortgage Comporation seeurities {FHLMO or Freddie Mac)y generally are senior
there are examples of subordinated delbt 1ssued by Fannie and Freddie, 1% Lien 1z o tvpe of
inferest ond ool copital stresiure but could be used o determine which copital strusiure
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Capital structure includess sccuriiics subject to S54F Moo 248—8oxds and S54F Mo, 43R—Loan-
Hacked and Noructured Necurities.

1. Senior Secured Deabit

Zentor secured 1= paid first in the event of a default and also has a priorty above other senior
dabt with respect to pledped assets.

2. Senior Unsscured Dealx

Sentor unsecursd securiiics have prionty ahead of subordinated debt tor the event of

defoult
i pasvments from the
i -backed and structured

Subordinated Dbt
(Subordmated means noting or designating a debt whose holder 15 placed in
precedence below secured and general unssoyred oraal another debtholder could block
payments to that holder or prevent that h-l:-ldg' w i'- mau::d debt from taking any action.)

4. Mot Applicable \
aborve do not apply (cg., Line '&H‘?‘JW"}

N0 and Ling 5994949490 Bond Wutmal Funds —

Pyl

Subordinated s sccondary in s rights o roccive s prirn
borrower o the rights of the holders of scnior debt (2.
securitics, this would include mezzanine tranches).

Sceuritics where the capital strue
Exchange Traded Funds — as Identifi
[dentificd by the W00,

L 4

\S
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SCHEDULE Iy — PART 2 — SECTION 1

PREFERRED STOCKS OWMLD DECEMBER 31 OF CURRENT YEAR

Siocks are o be grougead as lsted below and aeranged alphahetically, showing a subtotal for each category.
Short Sales:

Sclling a security short 1= an action by a reporting entity that results with the reporing entity recognizing
procesds from the sale and an obligation to deliver the sold sccuricy. For statutory sccounting purposes,
obligations to deliver securities resuliing tiom short sales shall be reported as contra-ass ative assets] mn
the nvestment schedulz, with an nvestment code tn the code column detailing the ite

unrzalized gains and losses. These unrealized gams and losses shall be realized upo : f the short zale
obligation. Interest on short sale positions shall be acorned periedically and ragpTied % =L cxpense.

soories, 1t shall report
umber appearing in the

o}

I a reporimg enfity has wny detntl hnes reportest for uny of the [ollowing required catesdg m
the subtofal wmount of the corresponding catezory or seheaterory, with the specilied 5 I1
same monner and location as the pre-prnted ol or granad tetal ne and nember:

NOTE: See the Investment Schedules General Tnstructions for the Toellowing?

®  Category definitions tor stocks.

= Forcign columno cocde lisi,

& Code column list of codes aumd definitio
reporling entify,

«  List of stock exchange nnmes and ablr

ool wiwdler the exclusive contreol of the

Catcgoiy . Linc Number
[ndustrial and Miscellaneons {Unaffiliated) Perpetg mdtrLL
[ndustrial and Miscellaneons {Unaffiliated) Rede e v s s e e s A S
Parent, Subsidiaries and Aftiliates Perpetual Preters e BOSFIILG
Parent, Subsidiaries ond Adlililes Bedeemable Prele v BEROOG
Totul Preferred Stocks o, e BESHOOG

Oinly rransferable shares (e, can he bou I} of savings and loan or building and loan associations ane 1o ba reported

in this schedule.

Column | - CLUSIP [de

mumbers"Yor all purchaszed publicly issued zecurities are avallable from the broker's
won or the certificate. For private placement securities, the NAIC has created a special
PPM to be assigned by the Standard & Poor’s CUSIP Bureau. For foreign securitics.
t iz assigned by the Standard & Poor’s CUSLP Bureau: wuni cisin.com/onsindindex s,

. CUSIP field should be zero-filled.

Colemn 2 Dreseription

Crive a deseription of all preforred stocks oamed, including redecmable opticns, it any, and location of
all banks, vust and miscellancous companics. As appropriate, the reporting cntity 15 cneouraged to
inchide data consistent with that reposted in Column 23, Tssucr and Column 26, lsswe, This docs not
proclude the compary from including additional derail to provide a complete and accurate deseription.
Abbreviations may be used as noeded.

For Exchange Traded Funds. enter complete name of the fund. As appropriate. the reporting entity 1=
encouraged to include data consistent with that reported for Column 25, 1ssuer.
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Column 2

Column 4

Colwmn 7

Caolwemn &

Code
Enter ™ m fhis column for all assets that are bifurcated between the insulated separate account filing

and the non-insulated separate account filing,

If preferred stocks are not under the exclusive confrol of the company as shown n the
Creneral Interrogatories, they are to be wdentified by placing one of the codes identificd in the
Investment Schedules General Instructions in this column,

Separite Aveount Filing O

IC the pssef 15 a bufurcated asset bebwesn the insulated separate acoount [ling i n-tmsulited
sepurule secount Oling, the =" should appear [esl, immediately Tolloe propriate codde
(identified in the Investment Schedules General lua-truuliuus:'l‘.'

Foreizm \

Insert the approprinte code in the column bozed on the list prog ¢ Investment Schedules

General Tnstruclions.

Tate Per Share

Insert the marker rate for prefered siocks oot in gﬂ*@
Buok/Adjusted Carrying Value &
N for this colomm, The Porposes & Procedures
L

nad EEAP Noo 07 Tpvestmends in Swbsidiony,

ifer valuation methods Tor praferned stock mvestments

The chart below details the approprate val
Moot af the NAIC Tmvestmenl Ang
Conirodiend podd AT aied Entitios Gy
in Buhsidiacy, Controlled or AfTiliae

Theduet: s il b Paymient In Kind stock during the stock dividend paricd,

down tor a decline in the fair wvalue of a stock that is

Enter bhook value
Ervbcr the lower of bock value or fair value

1 referred
AIC Designation | - 3 Enter book value
MAIC Designation 4 — & Enter the lower of book value or far value

-0f reporiing entitics not mantaming an AVE:

Redeemable Preferred
MAIC Designation 1 - 2 Enter book value
MAIC Designation 2 — & Enter the lower of book value or far value

Perpetual Preferred

MAI Designations 1 -2 Enter fair value
AL Desipnations 2 - & Enfer the lower of book value or Gur valwe
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The amount reperted i this columm should squal:
Book/Adjusted Carrving Value reported m the Prior Year statement
(o7 Actual Cost for newly acquired securttics)
plus  “Total Change in Bock/Adjusted Carryving Yaluz™
plus “*Total Foreign Exchange Change i Book/Adjusted Carrving Value™
plus  Changes duz to amounts reported i Schedule D, Paris 3,4 and 5
Colemn 9 Faste Per Share Uszed o Obipin Fair Value

Beport rale vsed for determinmg fair vialue,

Column L1 : Fuir Wulue

The fwir value should be the price which, when muluplisd by lhv:'t al {Column 6, Par
I

Vilue), or umes the number of secunbes held if Column & conlar 5 resulis o the dellar
amount that would be recerved {excluding acerved dividends) il th Lvags sold ot G volee,

The fair value included in this column (ealeulated from the Rae oy Cihiain Fair Walue columnd
shoubd be the amount wsed inoany comparizon of Far value 1l valuation method (e, book

value or amortized cost) that is preseobed by the accguniy tles.

mu purchase the secunty. The Actoal Cost

T upaffiliated preferred stock and any retuwm of

Column | Metual Cosl *

This ameunt showld contain the aciual conside
colurmm amount should be adjusted for: pa
capital fur preferred stock in 50A companies orted in Schedule Th Part 33 and subsequent
acquisitions of the same unaffiliated ‘ and additional investimants in the preferad stock
in SCA companies (both reporteddn 5 L, Part 31 The Actual Cost recorded in this eolumn

shall ALWAYS be adjusted for othe 1-1 rary impairnents.

Triclwde: the preferred stock, meluding broker's cormmission and
ci of effccting delivery, but not including amy accried
crooin, Coat should be reduced by payments attributed to the

Colwimn 13 - Drividends — Aimownt RESgved During Year
Include: proportionate share of investment inecme directly relaced to the sceuritics

rcd in this schedule.

Rip nounts 0ol forcign withholding tax.
Column 14 — iglend: nadmitted Declared but Unpaid
d cqual the nonadmited amount of dividends declared but wnpaid for a specific scourity,

*
el pon the assessment of collectabilioy roquired by 55AF Noo 34—lovesiment Tncome Due and
ed and any other requirements for nonadmitting investment meome due and accrued.
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Column 13

Coluemn 1A

Column 17

Column 18

Column 19

Unrealized Valuation Increase’ Decrease)

The fotal unrealized valuation increaseidecrease) for a specific security will be the change in
Book/Adjusted Carrving Yalue that 15 due o canying. or having carried (i the previous vearl, the
security at Fair Yalue. Thus this amount could be:

The difference due to changing from Amorized Cost in the previous vear to Fair Value in the
currenl veur's Book/Adjested Corrving Value column {calouluted vs current vewr Tuir Value
minus corrent year Amoriied Vilue);

The dillerence of moving from Fuir Yolee mofhe previous vear lo Amertl
veur's Book/Adjusted Carrving Volee column {caleulule ws prior vear 2
privr vear Fuoir Yolue);

The difference betwesn the Fair Value in the previous yvesr and e |
Book/Adjusied Cormving Volve column (eoleulate ps currengy
Fuir ¥olue mimus current vesr Acerual of Discounl Amoriiz

The inereaseddecrease} for a speciflic investment in a Subsids
company that resulis from the reporting entity’s share of it

These amounts are 0 be reported as unrealized o

CrainsY Losses) and in the Capital and Surplus ['F'H._Lt

This amount should equal the current reporting S mortization of prarmiom or scerual of discount
rreganlless of whether or not the secu Iy caried at Amortized Cost), The accrual of
cliscount armounts in this eolwmn ade 1o 1 a5 ineremses oo invesiment income i the Exhihir of

Wet Tnvestment Tncome, while the o preminm amounts are 1o be reporied as decrasses 1o

invesirmenl oo,

Curient Year's (Hher-Than- pairment Reeognized

If the sceurity has suffgied an “Shcr-than-temporary impairment,” this column should contain the
amount of the dircet wglte-down recognized. The amounts in this column are to be reported as realized
capital losses in the Ex of Capital GainayLosses) and in the caleulation of Met Tneome.

Total Chac jn @ usted Carrving Walue

This column 5 cqual the net of: Unrealized Valuation Incrcase’{Decrcasc) plus
Current Year's (Amartization V¥ Accroticon i
\ Current Year's Other-Than-Temporary Trapairment Recognized.
unt, plus any forcign cxchange adjustiment related o these amounts (repoted in the Taotal
change Change in Book/Adjusted Carrving Walue eolumn], should represent the ditference
the current reporting wear's  Book/Adjusted  Carrying Value and the prior wear’s

fAadjusted Carrving Value (excludimg changes dus to amounts reported i Schedule I, Parts 3, 4
and ).

Total Foreign Exchange Change i Book/Adjusted Carrving Value

This 15 o posiiive or negubive omound thet 15 delined as the portiion of the tolal change m Book A usted
Currying Yolwe lor the current veor that s olirtbutable o foreizm exchange dilferences [or o particular
securily, The smounts reporied in this column should B2 included az net unrealized [oreizm exchunges
copilal goindloss) o the Copitol ond Surplus Account (Puge 4),
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Column 20

Column 21

& Colomns 22 throogh 27 will be ele

Column 22

MAIC Designation and Administrative Svimbol

Provide the appropriate combination of MAIC designaton (1 through 6) and administrative symbol for
cach secunty. The list of vabid admimistrative symbols 1= shown belor.

The histmg of volid NAIC desipnation sod sdmimsteative symbol combmptions can be [lounsd «n the
KALCs website [or the Secunities Valuation O0fce (wwow noie,ori'sya him),

Exchonge Troded Funds should be reporied as perpetueal securines,

Folloawing are valid administrative symbols for prefered stock. Refer to the P, of Proceifyres
Mol o the NAIC Tavesiment Anolysis Ofce Tor the application of these sym .

5 Aulditional or other non-payment risk assigned by the 50
FE Filing Exempt assigned by the 530 *

YE Year-znd carry over assigned by the 3W0 \

IF Initial filing - insurer reported designation with Ad E T assignod by the 3V

FL Private Letter Rating assigned by the SWVO0
PLGT Private Letter Bating — insurer assigr : n Cieneral Interrogatory
z Insurer pssigned and reporied su hjg
il Inzurer azsigned and reponed on

F Sub-paragraph I Company cI-designated
. Larrited o WATC Designag ] rer assignel
Drate Acqguired *
For public placements use g5 1.[.|EI'I'!E1I| date, For private placements, use Tunding date,

Fach issue of stocks acgui flerings om mone than ome date may b tataled on one line and

the date of last acquisition inss

For Exchange Traded s, enter date of Tast purchase,

r BE

Fair Valuc o] and Wlethod Used fo Oftain Fair Yalue Code

Wh r poszible, fair value should reprosent the price at which the sceurity could be seld, based on
market TRg tion. Fair value should only be determined analytically ohen the marke-based value
incd.

ing is a listing of valid fair value level indicators o show the fair value hicrarchy level.

1" for Level 1
= far Lovel 2

A for Level 3

SU14ES - ZU1S Matinal Assugialion ol lmsurema: Commissicmers 45k Invesiment= 201



The tollowing 15 & Listing of the valid method mdicators for prefiorred stocks to shor the method wsed
Iy the reporting entity to defermune the Rate Per Share Used to Obtain Fair value.

“a” for securities where the rate 15 detenmined by a pricing service.

"I for soeuritics where the rate is determined by a stock cxchange.

"¢ for sceuritics where the rate is determined by a broker or custodian. The reporting entity
should ebtain and maintain the pricing policy for amy broker or custodian wsed as a pricing
source. In addition, the beoker must cither be approved D the reporting cntity as a
counterparty for buying and sclling securitics or Be an underwriter of the security being

valwed.

“d for securities where the rate 15 determined by the reporting entity, porting entity is
required o maimtain a record of the pricing methodelopy wsed,

“w™ for securiiies where the nue 1= determined by the unit pﬁcxﬁt li e MAIC Faluoion
of Securities.

Enter o combinaiion of hierarchy and method mdicaior, The far
ber Distedd st ond the method vsed 1o determine for value mdicalor
wse “Lh™ o report Level 1 for the Gur valee hierarchy level o ;

determming Gur value.

Le by level indicator would
ld be Lisied next For example,

hunge o7 the method vsed o

The guidance in 5547 No, JO0R-— Fode Palie H"I.r#ﬁ E

al Tair walue for ceran investments. TP AV 15 asogar?

b assel value (MAV) per share instead

e vale, lewve blank.

Coliemn 23 Souree Ulsed o Ohiain Fair Value

For Method Code “a," identify the spec

it sed,

For Method Code “B," identify the s

exchange wsed,

The listing of maost 5
Tustroctions or the foll

codes can be found in the Investment Schedules CGeneral
address:

For Method Colfgite,” leave hlank.

It n valuc (MAV] iz used instcad of fair value, the reporting entity should wse "MAVT 1o
i 1 ct valic wsed insrcad of fair valuc.
Colwimn 24 - icw [dentitier (LET

ide the 20-character Legal Entity Identificr (LET) for any issucr as assigned by a designated Local
Operating Unic, 16 no LED number has been assigned. leave blank.
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Column 25

- Issner
Lzsuer Definition:

The name of the legal enticy that develops, registers and sells securities for the purpose of
financing its operations and may be domestic or forelgn governments, corporations or nvestment
trusts. The issuer iz legally responsible for the ebligations of the 1ssue and for reporting financial
conditions, malerisl developments and aov other operational achvities as required by the
regulations of thetr jurisdictions

The reporting entily 15 encouruged o use the fllowing sources;
#  Bloomberg :

#  Inderactive Data Corporation (TTHD) &

#  Thomson Reulers \
e SEMNCTISIP

#  Mame wsed in either the relevant SEC Gling or legal

i5 the parme of the legal entty that can be found on nits such as SEC Fomn 424823,

Mot Agreciments, Prospectuscs and Indentjges te. The name wsed should be as
complete and detailed as posaible to cnalgle Torentiate the legal cntity issuing the
socurity from another legal cntity with a Rin\

o not report tieker symbols, cither internal s,

Column Zh - LEETS

Column 27 . 15

Izzue information provides detaile thgitype of sccuricy being reported.

The reporting entity is cne follewing sources:

= Bloomberg

s Inieractve Dagorporaifdn (IIH7)

» Thomson B

-

. 1 im esther the relevont SEC Gling or legol desumentation for the rumsustion,
Do ot zeport L ymbols, euther internel or etherwise,

L0

ptionel Secuntes Identifcoiion Kumbering {15IM) svstem i1z an miemationsl slandacd se up
nlernabional Orpanizsiion for Stenderdizoiion (150} [0 s used for numbering specilic
ez, such ws stocks, bonds, options aod lutures, [SIN oumbers are sdmimsteresd by o Botonol
thering Agency (MMAT in each of their respective countres, amd they waork just like serial numbsrs

for those securities, Fecord the ISTN oumber only if oo valid CUSIP, CTNS or PPN axists fo report in

Column |,
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SCHEDULE Iy — PART 2 — SECTION 2

COMMON STOCKS OWNED DECEMBER 31 OF CLUERENT YEAR

Stocks are to be grouped as hsted below and arranged alphabetically. showing a subtotal tor cach category,
Shor Sales:

Selling o securily short 1= un acton by o reporiing entily that resulls wiath the reporiing entily recosmizing
procesds from the sale and an obligaion o deliver the sold secerte. For slatulory segounbng purposes,
obligations to deliver securiies resuliing [rom short sules shall be reportiesd s contm-psse i i
the invesiment schedule, with wn nvestment code o the code column detailing the e
obligation fnegalive assel) shall be matally reflecied wt G value, with changses gk
unrealized goims and losses, These unrenlized gams anad losses shall be realized upog

oblipution, Interesl on short zale posibions shall be acorved percdically and ¢

nl*ol the short sale
sl expense,

wlegories, 1t shall report

If a reporimg enfity has wny detntl hnes reportest for uny of the [ollowing required catep oT
[l number appearing in the

the subtofal wmount of the corresponding calezory or seheaterory, with the specilied
sarne manner and Jocation as the pre-printad total or grand total line and nember:

NOTE: See the Investment Schedules Genernl Tnstroctions for [*EK

«  (Category definitinong for stoclks.

«  Foreign column eode list

#  (ode column list of codes and definigin urities not under the exclusive contral of the

reporting entity.

*
#  List of stock exchange nam N’a

Category Line Mumber

[ndustrial and Miscellaneons {Unaffilated) by Traded «ococnmnm wonmmmnm worrmmn mupemms s e, TSI L
SUUTRRTRRR | B L 1L

v HESR00G

v HASROGG

... ASHEALIC

oo DHSR0G

- TSRO0

v HESR00G

Shares of sl mutesd funads, regardless of the underlving secunty, whether specinlized or a mutuee of bonds, stock, moeney
markel insiruments or other brpe of invesimenls, excepl money markel mutual Dunsds that are reported in Schedule &, Parl 2 os
cush egquivelents, are consudered 1o be shures of common stock and should be hsted 1o the approprisle calesory of Mool
Fumds,

Oinly rransferable shares (e, can be bought aod soldy of savings and loan or building and loan associations aee to be reported

in this schedule.
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Column [

Column 2

Coliemn 3

Colwrmn 4

Colwmn 6

CUSIP ldentificaton

CUSIP mumbers for all purchased publicly issued zecurities are avallable from the broker's
confinuation or the certificate. For private placement securitics, the NAIC has created a special
nurmber called a PPN to be assigned by the Standard & Poor’s CUSIP Bureau. For foreign securitics.
uze o CING that iz assigned by the Standard & Poor's CUSLP Bureau: wun cisip.com/onsindindex s,

I oo valud CUSIF, CINS or PPN number exists then report o valad ISIN (Column 24} secerty oumber,
The CUSIP held should be zero-filled.

Deseriphion

dress (eity and

Give o deseription of oll commen stocks owned, redesmable options, 1 g
T BSSOCLILIoNS
1o inslude date

slute) of all banks, irust and msursnce companies, suvines and loun or by % ;
s ol preclude the

and miscellineous compuniss. As appropriate, the reporing eniifl
consigient with that reporied i Column 22, Issver and Column

company  [rem  including  sddiionel  defml o provide a o« I prourate  descriphion,
Abbreviations muy be used as nesded,

Cunle

Enter =8 in this eolumn for all foreign (non RFTIEL

el registered imvestment fumds,

)

Ernter " i ihis column for oll wssels that wre bifu
and the non-insulaied separate aecount fling,

the insululed sepurate aceount Gling

| of the company as shown in the Generol
g of the codes identificd in the [nvestment

If commen stocks sre not under the exch
Imterrogaiores, they are o be wentiled
Schedules General Instructions i.ilhia |

i under the exclesive control of the company, the =8

il g 1
|:|:.' the spproprowte code (identified in the Iovestioent

If the securily 1= foreign mul
should vppesr [rsl, mmed
Schedules General Instr

Separate Accoung Filing

1 the asset 15 bileated aszer betwesn the inswlated separale aceount Tiling and the non-insulated
separile i

thes 1 g

the =" should appear first and ey he osed sirolanecesly with
ceeding the 7", immediately fllowed by the appropriate code (identiTied in

the I flules General Tnsiractions).
Foreien
Ingerc't ropriate code in the column based on the list provided in the Tnvestment Schedules

In=inctinns.
fusted Canying Valuc

i5 the Fair Walue {adjusted for amy other-than-tempoerary impairment) as of the end of the current
reporting vear, cxoept for common stock in Subsidiary, Controlled or Aftiliated (SCA) companics
accounted for under another valuation methed (e.g.. oquity methed).

The amount reperted in this eolwmn should ogqual:

Book/Adjusted Carrving Value reported m the Prior Year statement
{or Actual Cost for newly acquired securitics)
plus “Total Change in Bock/Adjusted Carryving Yaluz™
plus “Total Foreign Exchange Change m Book/Adjusted Carrving Value™
plus Changes dus to amounts reported i Schedule D, Parts 3,4 and 5
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Column 7

Column &

Column 9

Column ||

Column 12

Fate Per Share Used to Obrain Fair Yalue
Feport rate used for determining fair value,
Fair Value

The fair value should be the price which, when muluplied by the number of shares held. results in the
dollar amewnt thut would be recerved (excledmg acerved dividends) 10 the securily was sold at Tr
value,

The fair volve meleded inthis column Gealeulated rom the Bate Used 1 Obun il colummn)
should be the smount used in aoy comparizen of for value W another valuol el (e, book
value or smoriized cost) thut 15 presembed by the pecouniingvaluation rales,

Nuu:rjl}'. The Actusl Cost

stock snd any refum of
ule T, Tart 4); and subsequent

menls in the commanon siock in

Actual Cost .

This celvmn should contan the setval considersion puid & purs
column amount should be adjusted for partial soles of unalfl
capital for common siock in 3CA companies (hoth reported in
acquisitions of the same unalMiliated common stock and addit

¥ T 5 g1 recnrded in this column shall

SCA companies (hoth reported in Schedule T, Parnt
ALWAY S be adjusted For other-than-femporary iIHI

Trchude: Chriginal cost of acquiring 11 wek incheding broker's commmnizsicon and

the incidental expensgs o [Erh] elivery. Tetuen of capital is incloded as a
reductinn of cosl. F k= ies amd affiliates, mclude changes in capital

canlribalians.
Drividends - Ammount Beceived Dursg o
For Mutual Funds (excludin

Funds — as Tdentified by 1
additional sharss.

1 Funds — as Ddentified by the V0 and Exchange Traded

r e amount of distribaions received in cash or remmvested in

Tnclude: : proporienate share of investiment income directly relaced to the sceurities
recd im this schedule.

Repost amounts cigh withhelding tax.
Dividends 3860 Declared but Unpaid
This uld cqual¥he nonadmiced ameunt of dividends declared bt wnpaid for a specitic scourity,

beasc n the assesament of collectibilioy required by S8AF Moo Sd—levesmnaal Tacoms Due and
A ¥ other requirements for nonadmitting imvestment income due and accrcd.
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Colurmn 13 - Unrealized Valuation Increase’| Decrease)

The fotal unrealized valuation increaseidecrease) for a specific security will be the change in
Book/Adjusted Carrving Value that 15 due o carrving or having carried {in the previous vear) the
security at Fair Yalue. Thus this amount could be:

The difference betwesn the Farr Value in the previous yvear and the Fair Value i the current vear's
Book/Adjusied Cormving %oluse column; or

The increased decrense) for a speeilic mvesiment in o Svbsidiry, Controlled or Adlilated (SCA)
compeny thul resulis from the reporiing entily™s shore of undistrbeted earnin HEES,

Thess smounts are w be reported oy vnrenlized copual poins or {losses) ibit of Capitel

CrinsY Losses) and mthe Copilal ond Surplus Account (Poge 43,

Column 14 Current ¥eor's CHher-Thon-Temporury Impoirment Becopgniesd

umn should conlain the
i are b be reported as realized

If the secunity hos sulfered an “other-than-temporary impaicms
amount of the direet wrte-down recognized, The amounts in this o
capital losses in the Exhibir of Clapital GamsiLosses] and in o an of Met Tneorme,
Caolemn 15 Total Change in Book! Adjusted Carrving Walue

This columm should equal the net of:

Unrealized Yalouation Creie)

mims Correnl Year™s Chber wary Irnpanrment Recogmizead.
This amount, plus any foreign exfhan ent related o these amounts (reported in the Total

Foreign Exchange Change in Book/ Auste ving Walue column), should represent the differance

between  the  currenl  repog

Buok/Adjusted Carrying %, v arnoun s reported in Schedule T, Tarts 3, 4 and 53

Caolwimn 16 - Tatal Forcign Exchange Chang? fAdjusted Carrving Vahac

Thiz is a positive oF ngghtive amount that is defined as the portion of the total change in Beok/ Adjusted
Carrying Yalue tor

SCCUNICY. d in this eolumn should be inchuded as net unrcalized forcign cxchange
capital gai apital and Surplus Account [Page 4.
Column 7 — Drate Acquire

placements use tade date, not seitlement date. For private placements, wse tunding date.
ocks acquired at public offerings on more than one date may be totaled on ane line and
Column I8 % caignation

-of seourtties reported on Line 9495594 ¢ Mutmal Funds) provide the approprate MAI1C designation 1
through &) as assigned by the Sccuntizs Valuation Oftice. For all other commoen stock the NAIC

designaton and administrative svmbel field showld be left blank.

The Listng of valwd NAIC desipostions con be found on the NAIC's website [or the Secuntes
Wiluation CHee Cwvww o org/svo, bum),
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** Uoplomns 19 threogh 24 will be clectronic only. **

Column 14

Fair Value Hizrarchy Level and Methed Used to Obtain Fair Yalue Code
Whenever possible, fair value should represent the price at which the securtty could be sold, based on
market mformation. Fair value should only e determined analvically when the market based value
cumnot be oblamed,
The Following 15 o listimg of valid for value level indicators wo show the Gour volue higrrchy Level,

“1" for Level 1

“2 for Level 2

&

2 for Level 3
The fellowing 1= a hsting of the valid methed mdicoiors or < N o show the method used
by the reporting enfity o defenmine the Rate Per Share Used 1o Ohi ar value.

“a™ for securities where the rate 5 determined by a pr

k" far securiiies where the rate is I..|E|Erl'l'_IiI'IE!:#J i ]
= for secunnes where the rate is deter mmlk:’r or custodian. The reporting entity

for any hroker ar custodian wsed as apricing

should obiain amd maintain the pr
be approved by the reporting entity as a

soaree, In addition, the broker o

eounterparty For buying and s rspctiies or be oan underwriter of the secority bBaing

&
\4“1Ii]ltll by the reporting entity. The reporting entity is
the pricing methodelopy wsed,

determined by the wnit price published in the NAIC Faluanos

wiluwed,

A" for securities wherng
required o mainig

e for accuritics where i
of Securiies.

Enter a combinatio rchy and methed indicator. The fair value hicrarcle lovel indicacor wouald
bz listed firgt and hodrused to determine fair value indicator would be listed nexe For example,
[ | for the fair value hicrarchy level and stock exchange for the method wsed to

S P No, HIOR—Faee Folie allows the use of net azset value (WA per share insccad
ue fior comain investmenta. [FMNAY is used instead of fair value, leave blank.
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Ciolurmn 20 - Zource Used to Obrain Fair Yalue
For Methed Code “a,” identify the specific pricing sorvice used.

For Mathed Code *b,” identify the specific stock exchange used.

The listing of most stock exchange eodes can be Tound in (e Tuvesiment Schedules General

Instructions or the following Weh address:
wwefixprotocolorgispecifications'exchanpes.shtml
For Methed Code e identily the speeific broker or cusiodian used,
For Metheod Code 8™ Lewve blank,

&
For Maethed Code e lesgve blank,

inchiemte met wssel value used mstead of Tie value,

Column 21 - Legral Endaty Identifier (LEIL)

Cpersting Unit, IC0no LEL number bas been sssipn

If met assel value (MAV) 15 used mstesd of (ur volus, Ihﬂ&

v should wse WAV fo

Prowide the 20-chorucier Legnl Eniity Identilier [ﬁ& ter ws azzigmed by o desimated Locul

Column 22 Tssner

financing iz operations

estic or foreign governments, comporations or investment

Tasuer Dhefiniticn:
&
The name of the legal enlify % registers and sells securnities Tor the purpose of

tewsls, The tssoer 15 lagh
conditions, materizl S
regilations of their jurisdic

The reporting entity 1 comraged o use the following sources:

hle for the obligations of the 1ssoe and Tor repocting Timancial
and any other operational activities as regquirad by the

the name of the legal entity that can be found on documents such as SEC Form 42482,

ote Agreements, Prospectuses and Indentures. as appropriate. The name used should be as
complete and detailed as possible to enable others to differentiate the legal entity 1ssuing the
security from another legal entity with a similar name,

Do mot report teker symbols, euher internel or etheraise,
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Column 23

Colwrmn 24

s50e
Izsue nformation provides detalled data as to the type of secunty being reported.
The reperting entity 15 encouraged to use the following sources:

s Bloomberg
#  Inderactive Data Corporation (TTHD)
#  Thomson Reulers

& SEMCTIEIT

#  Descrptions used in either the relevant SEC filing or legal docun 1€ TS,
Do non report teker symbols, either internal or otherwise, *
TSI Tdentificanon \

The International Securities Identification Numbering (T5TN) gestem intermational standard set up
by the International Organization for Stasdanlization (] (o uzed for nombering specific
sccuritics, such as stocks, bonds, options and furrgg, [ are administered by a Mational
Mumbering Agency (MMA] in cach of their rmpﬁ:."ﬁ'n: L @ id they work just like serial mambeers
tor those securitics. Record the ISTN number only i VENELEFREIT, CINS or PPN exists to report in

Column 1. \K
&
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SCHEDULE IY— PART 3

LOMNG-TERM BONDS AND STOCKS ACOUIRED DURING CURRENT YEAR

This sehodule should include a detailed listing of all securitics that were parchased/acquired dusing the current reporting, year
that arc still ewned as of the end of the current reporting vear (amounts purchased and sold during the cwreent repaiting year
are reported in detail on Schedule T3, Part 5 and only in subtoral in Schedale Ty, Part 33, This should include all transactions
that adjust the cost basis of the securitics. Thus, it should net be used tor allocations of TRBAS to specific pocls subsoquent to
initial rocording in Schedule Tr, Part 3 or other simwations such as CUSIP mumber changes, The following list of ftems
provides cxamples of the items that shewld be included:

Purchases of securilies nol previously ownesf;
Subsequent purchases of investmant 1ssues aleady owned;

Acquizition of a now stock through a stock dividend {e.g.. spin offh and &

Any increasas in the ovestments o 30A companies that adjost the cost Basi

. A1) it capital infusions

[investments] in SCA cormpanies valoed wsing the egquiry methoed)
This schedule should NOT be used for stock splits to show mereases o the number of shalgs: nor should ot be wsed for stock
dividends o show mereases i the mumber of shares (unless the stock shares rece 5 di 5 arc 2 stock that 15 not
already owned by the reporting entity — .o, recerved tnoa spin off). Rather, for 5 stock dividends of an already
owned stock, adjustments tor the appropriate columns should be made E%P{u‘t 2, Becuon | and in Schedule [,

Part 2, Section 2.
MH subdodal Tor each category,

a5 Mdentified by 5V (), which are described
0 ldentified Funds.

Bonds, prefered stocks and commmaon stocks ane 1o be gprouped separate

Bond Muotual Funds — as Identificd by 5V} and Exchange Tra u
inm the Investment Schedules General Instroctions, ore oo be

Bonds are o be grouped as listed helow and coch ool alphabetically (secorities includad i TLS, States,

Tervitores and Possessions; TLA. Political Subdivisin tories and Possessiong; and TLS, Spacial Revenue and
Special Assessment Ohligations and all Maon-Cioar 15 of Agencies and Authonies of Governments and Their

Tahitical Subdivisions shoubd be Tisted wiih a sia in the column provided Tor electronic data capiure).

e tollowing required catcgories or subcategones, 1t shall report
tegory, with the specifisd subtotal line mumber appearing i the

If a reporimg eniity has amy detail lines reported for 4
the subtotal amount of the corresponding category or =10

=ame manner and locotien as the pre-printed or grand tetal line and number:
NOTE: See the Tnvestment Schediid=Gee I Instructions for the Tollowing:
. ondds and stocks.
L
Line Mumber
Bomds:
All Crher g PSP |- L 1
Lt 0 ories ansd Possessions (Direct and Gearinleed b, e

. fivistons of Stules, Termtories ond Possessions (Direct and Guoarantzed b, 2499095
L= spalgal Bevenue and Special Assessment Cbligaions and ol Non-Gusrantesd Cbligaions

of Apfitaies and Auvthoriies of Governments and Thear Politteal Subdivisions o, 3190095
Industrial and Miscellaneous (LATIRALETT i i s s S b
HyBried BECUTTIES oo s s s s s s s s s s s s s s s s s s sn s srnes s snnes s SRR N
Parent, Suhsichinries ancl ATTEIES oo s e s s e rrs s ses s s o s e s ses msersms o sms e amnms ernes e smncr e VARG
T I T KT TS AL O URORPRTURUPR -1 | . ¥ ¥ ¥
DT L T Lo TN | o PR T IO ORORPUTTRURTR - ..« ¥ ¥ |8
BTN L L TR o Y . TR TRNORPRTR-. £ " o " L I
Surnroary e Troam Part % Tor Bomds..o s s s BT SIS
BTN | L T 1 T OO RU TRV i ¥ ¥ ¥ Lo
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Preferred Stocks:

Industrial and Mizcellancous [ Unaffiliated] Perpetwal Proeforrad o enene SASFILI
Industrial and Mizcellancous [ Unaffiliated ] Bedeemable Proferrad oo e e SO
Farent, Subsidianies and Atfiliates Perpetial Preferred . oo e s enens PFPILIE
Farent, Subsidiaries and Atfilistes Redeemable Prefermod st et et e s s B 3L
Bubtotals — Preferred S1o0ks — PAIL 3 ..ot inisios sssmsiebsmtanins snimssnb b aminb smtabtm s bbb abtmiamsassmaas b smsasins SIPAAHT
Summary item from Part 5 for Prefermed Sto0ks oo e smsenss e ssenens SRRLIY
Bubkiotala,— Preferra Shorhm. s oo o s e o s s a1 g TS S AT £ ST pe e, B T A

Common Stocks:

Indusrrial and Miscellancous | Unaffiliated) Publicly Tradod e e e e
Indusrrial and Miscollancous [ Unaffiliarcd] CHRCE oo e e e e
Parcnt, Subsidiarics and Atfiliates Pullicly Tradod oo
Farent, Subsidianies and Atfiliates OrRer. ..o
IAtNRa ] IS <o cs s o s o s o 8 A 2 A S TR A A S T ST 5
Llmt Inpymatrmeant’ TInskE: o oo s s e nmms e s s g s G S T St
Closed-End Funds - oo cupemnnsunusmmsmup s s
Snbtotals — Common Stocks — PAIE 3 .o e s
Summary iterm from Part 5 for Commuon S1o0ks o)
Bubiiotaks — Commeom BAmEKE. . .. cc.ociammiimis i isitiassnii s ot aiand st i
Subtotals — Preferred and Comumon Stoks oo e
TTOEELE oo st e e e e e e st e an

e DOIHIDOG

LT
D2HIN0G
e LT
e DS
oo USSR
oo DGERIIG
e U7
o YT
e UTEIG
o USRI
- S

[nclude all bonds and stocks acquired during the vear except tor t 5 d and fully disposed of during the vear. Include
repoolings  of mertpape-backed/asset-backed  seccunties (e onmegatization of FHLMC or  FMNMA
morigage-backed securities). Only those bonds and cortificat Ath matrity at time of acquisition in cxcoss of
one year are oo be meluded. Exclude cash equivalents anfesho stments as described in 8348 Moo ZR—Cash, Cask
Eguivalents. Dvafts, and Shori-Term fnvestments with o 5 of three months or less,

A beond acquisition 1= recorded on the trade da lemient date, except for the acqusition of private placerment

bonds that are recorded on the funding date.
Enter oz u summary tlem the totls of Columnsgs, 9 wmd {Part 3, for bonds, preferred slocks wnd common stocks,

Column | : CLUSIP Identfeatiog

purchosed publicly issued securiiies are available from the broker's
ticale, For privele placemeni securifies, the NALC has crested o spesol
Mot b assigned by the Stenderd & Poor’s CUSIP Burenu, Dot foreipn securilies,

number culle
¥ siened by the Stndord & Poor's CUSIP Bureau: wuni cresip.com/owsindnder, him,

iz

I, CTHS or TN number exists then report a valad ISTH (Column 14 security oumber,

I Tield shoald b mero-Tilled.
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Column 2

Column 2

Colurmn 4

Column 5

Coluwmnn 7

- Dezeription

Ciive a deseription of all bonds and preferred and common stocks. As appropriate, the reporting entity
15 encouraged to include data consistent with that reported m Column 12, Issuer and Column 13, Lssue.
This does net preclude the company from including additional detail to provide a completz and
acourate deseription. Abbreviations may be used as needed.

For 5% Identified Funds (Bond Mutesl Funds and Exchonge Traded Funds), enter complet: name of
the lund. As spproprate, the reporiing enbily 5 encouraged o include dula conzistent with thol
reporied for Columm L2, Issuer,

For Certificale of Deposit Account Bemsiry Service (CDAEs) or olher simi
maturily of grester thon one year, individuelly st the vemous bunking s gt
responsible [or honoring certilicates of deposil, As appropriaie, the nums
should [ollow from the regsiry of the Federal Fiooncial Instiei 7
e ec. powiicprbwebdricwebSearchlorm aspx).

0y nsliiuiions
Counsal (FEIEC)

For CDCs {Colluieralized Debt Obligations) or CLOs (Collaterl
fhe COOCCLOY collaterul 1z, such vs high-yield bonds,
Ivpe, mdicale “Min” in addition w the lorgest wype of colla
symutheticolly, mdwcate “svoihete,”

bligrations), indicate whst
o 10 the colluteral ts of mixed
i I the colluleral 15 derived

Foreizm

&
Insert the approprinke code o the column h( provided in the [nvestment Schedules
Creneral Instruvtions,

Drate Acguired

&
For public placements use radedate S meent date, For private placements, use Tunding date,
Fach issue of bomds or s lie osfferings on more than ane date may be otaled on one

=],

Tinez and the dade of last ac

Fuor S¥0F Tidennfed Fonds (B

purchase.

iual Funds and Exchange Trded Funds), enter date of Tas

Mame of Yendor

The itcims i %
in onz line he
- A gt

rded cost of the investiment purchased during the current year and =till hicld as of the
currcit yoar. This amount would alse be reported in the Actual Cost column of Schedule T,
bonds, Schedule Tr, Part 2, Scetion 1 for preferred stock, and Schedule T, Part 2, Section 2
mien &tock. The ameount reported in the Aciual Cost Column included in Scheduole T3, Part 3
never differ from the actual consideration paid to purchase the security. Ay appropriacc
adjustments o the Actual Cost will be made in the detail listing schedules (Schedale T, Part 1.
ASchodule D, Part 2, Scction 1, and Schedule 13, Part 2, Bcetion 20 or in Schedule T3, Part 4, as
appropriate.

o cach issuc of bonds and stocks acquired at public offcrings may be totaled
arions” inserted.

Include: Cost of acquiring the bond or stock, meluding broker’s comimission and other
related foos, o dhe extent they do not excesd the tair value at the date of
aoquisition.

Transaction fees on repocling of securttics, and reductions for crnigmation foes
miended to compensate the reporiing entity for mterest rate nsks (e, points).
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Exclude: Accrued interest and dividends.
All other costs, including mtemal costs or costs paid to an atfilated reporing
entity related to originaton, purchase or commitment to purchase bonds shall be

charged to expense when incurred.

For a bond received as a property dividend or capital contnbution enter the mital recognized value,
Bew SEAF Mo, 288 Bonds o pudumes,

Column & : Pur Value

[ principel
onds without o
stulement date
all por smount of

For morigage-backed/ loon-backed  and  siruciured secuniies, enler the por
purchesed on v securly on which the reporiing entity hos o clom. For inleges
principil ameount on which the reporimg enfity has a clom, use o zero valfe, Cm
par value for bonds with adjusiable proncipel. An inlersst only : 3

principil would vse thit amount,
For preferred stock, enter por volus per shore of stock 1f sny \

For SO Tdentified Funds (Bond Muosl Funds and Exchang, lezil ush, enter O,

Column 9 T Tor Acerwed Tnterest and Dhividends

&
For S0 Tdentified Funds (Bomd Muotal Fundga

dividends on shares acquired between the diyide lecla
Y OColamns 10 thirough 14 will be elecironic only, =* \
L
Coliemn 10 Srate Abbreviation \

Applies i

nge Traded Fonds), enter amount of
o clate and the ex-dividend date,

115, State=, Teori Posscssions

Tude appiopriate state abbroviation for the state where the security i isswed
[ WA For Misscari).

| Subdivisicons of Statcs, Territorics and Posscssions
Include appropriate state abbroviation for the state where the security is issued.

L5, Bpecial Rewvenue, Special  Asscsaments Obligations and  all Non-Guaraniced
Wligations of Agencics and Authoritics of Governiments and Their Palitical Subdivisions

Include appropriate state abbroviation for the state where the security is issued.
Usze “LI&™ for foderal ageney issuwes.

Ciolurmn 11 1 Enaty Identfier (LEL

Prowide the 20-character Legal Enticy Identifier (LEL) for any issuer as assigned by a desiognated Local
Operating Lnic, If oo LEL number has been aszigned, leave blank.
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Column 12 - Issner
Lzsuer Definition:

The name of the legal enticy that develops, registers and sells securities for the purpose of
financing its operations and may be domestic or forelgn governments, corporations or nvestment
trusts. The issuer iz legally responsible for the ebligations of the 1ssue and for reporting financial
conditions, malerisl developments and aov other operational achvities as required by the
regulations of thetr jurisdictions

The reporting entily 15 encouruged o use the fllowing sources;
#  Bloomberg :

#  Inderactive Data Corporation (TTHD) &

#  Thomson Reulers \
e SEMNCTISIP

#  Mame wsed in either the relevant SEC Gling or legal

i5 the parme of the legal entty that can be found on nits such as SEC Fomn 424823,

Mot Agreciments, Prospectuscs and Indentjges te. The name wsed should be as
complete and detailed as posaible to cnalgle Torentiate the legal cntity issuing the
socurity from another legal cntity with a Rin\

o not report tieker symbols, cither i|ﬂ¢r|1&|@.

Column 13 - LEETS

description of sceuricy, cte. mples of what could be provided, buat additional
information should be provig > for the soourity.

Izzue information provides dctail&& tgthe type of sceurity being reported (e.g., cougon,
: >
P

n%h Scnior 2008
T Subordinated Dcbont SN2
WMo WY Housing ority DelFenture 2035

The reperting enti eed to use the following sources:

-
= Iniera Dty Corporaiion (IDH7)
Themson Beulers
LUsIP
escriphions used i enther the relevont SEC Gling or legul decumentation for the msestiion,
ol report teker symbols, euher internol or etherwse, Include tenche mfarmation.

Column |4 TSI Tdentihcation

The International Secunties Identifcation Noumbering (TSN system s an intermation:] standard set up
by the International Organization for Stamdanbization (1300 Tt s osaed for oombaeing specific
securilies, such as stocks, bonds, options and fuores. TSIN oumbars are sdeoioistensd by o Mational
Murnhering Agency (MMAT in each of their respective countres, amd they waork just like serial numb-ers

for those securities, Fecord the ISTN oumber only if oo valid CUSIP, CTNS or PPN axists fo report in

Column |,
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SCHEDULE IY— PART 4

LONG-TERM BONDS AND STOCKS SOLD, REDEEMED OR OTHERWISE DISMISED OF
DURIMNG CURRENT YEAR

This schedule should mclude a detailed listing of all secunties that were solddidisposed of dunng the curent reporting year
that were owned as of the heginning of the current reparting year Garmounts purchased and sold dudng the current regoring
vear are reporied in detail on Schedule Th Part 5 and only in sabtatal o Schedule T, Pan 410 This should imclude all
transactions that adjust the cost basis of the secorities (except other-than-temporary mpairnents thal ae sol part of a
disposal tansaetion]. Thus, it should not be usad for allocations of THEAS to specific ponls subsequent I-:1 initial recording in

Schedule T, Part 3 or other situations such as CTSIT nuwmber changes, The follosing list of iems po amples of the
itzims that shouwld be included:
Pay dowms of securitics still camed (including CW0 prepayvments)
O
Subsequent partial sales of mvestment 1ssues still owned:

Beallocution of the cosl basis of an alrensdy owned slock (o the cosl basts o
(2.2, spin ofT); and

N received ws g dividend

including other-than-temporary
mpanice valued using the cquity

Any decreases i the investments in 3CA companias that adjust the cost b
impairments alone {c.g., subsequent reen of capital from inves
mcthod). &

Bonds, preferred stocks and common stocks are to be prowped separatel ulxotal for cach cateeory.

Bond Mutual Funds — as Identilicd by the SV0 and Exching,
deseribed in the Investment Schedules General Instructions,

Bonds are o be grouped as listed helow and ach q_'::*,:l_-::-r} I alphabetically (secorities includad in TLS, States,

Tervitores and Possessions; TLA. Political Subdivisions of * ories and Possessiong; and TLS, Spacial Revenue and

Special Assessment Ohligations and all Nan-Cioar Tp 15 of Agencies and Authonies of Governments and Their

Tahitical Subdivisions shoubd be Tisted wiih a sia in the column provided Tor electronic data capiure).

[T a reporting enticy has ary detail lines repored for @ ¢ following required catcgories or subcategorics, it shall report
the subiotal amount of the correaponding catcagory or stifZarcgory, with the speciticd subtetal line number appearing, in the
same manner and locatien as the pre-printe al or grand total line and number:

MNINTE: I Instructions for the follvwing:
onds and stoclks.
AlEEnry Line Mumber
Haonids:
All CHher LU ORORTRTTRPRR | | |~ ¢ ¥ ¥ (e
I wies and Mossessions (Mhirect and Guaranteed b D PUTTRTTRORRR e L« X Le e
1.5, sncal Subdivisions of Stades, Termories and Mossessions fnln-.'l_l and Fua'rﬂultl_l]'!l SOPUUUPTRI i L[ L [ [
115 &p Revenue and Special Assesment Obligations and all Non-Goarntead ﬁh|l_5ﬂ1.|u1|.~.
of Agencies and Authorities of Governments and Their Political Subdivisions e, 3199995
Tedasirial and Miscellaneoos ['[.'n::ﬂ_l“u[m]_l BT ENPRPRTOURRP % Lt L1 Lt L
Hybrid Securitias .. SRR & 1" ot L1 Lt Lt
Parent, Subsidinries 1r||.| .-". ITh s, SRRty 1" ¢ LY ¥ 8
S0 T|'||_nI|F|.,|] FII.I'II]"G...-...........-... BOS009%
Unaffiliated Bank Loans.. PSPPSR | 21, LY LY LY
Subintals — Bonds — Par 4 PP, 1 " L I
'*':-ummar_lr iz o Par & 1‘|.‘|I Hnﬂdq PSR 1 LA LI B
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Preferred Stocks:

Industrial and Mizcellancous [ Unaffiliated] Perpetwal Proeforrad o enene SASFILI
Industrial and Mizcellancous [ Unaffiliated ] Bedeemable Proferrad oo e e SO
Farent, Subsidianies and Atfiliates Perpetial Preferred . oo e s enens PFPILIE
Farent, Subsidiaries and Atfiliates Redeemable Profermod ot et veres e s s B 3L
Bubtotals — Preferred Sto0ks — PAIL 2 ..o it imisio scims it amtsnims smtmssnt b anins smtmbtm sm bt b antmbamsmssmaan b smsasins AP IDT
Summary item from Part 5 for Prefermed Sto0ks oo e smsenss e ssenens SRRLIY
Bubkiotala,— Preferra Shorhm. s oo o s e o s s a1 g TS S AT £ ST pe e, B T A

Common Stocks:

Indusrrial and Miscellancous | Unaffiliated) Publicly Tradod e e e e
Indusrrial and Miscollancous [ Unaffiliarcd] CHRCE oo e e e e
Parcnt, Subsidiarics and Atfiliates Pullicly Tradod oo
Farent, Subsidianies and Atfiliates OrRer. ..o
IAtNRa ] IS <o cs s o s o s o 8 A 2 A S TR A A S T ST 5
Llmt Inpymatrmeant’ TInskE: o oo s s e nmms e s s g s G S T St
Closed-End Funds - oo cupemnnsunusmmsmup s s
Snbtotals — Common Stocks — PArt 4 .o e s
Summary iterm from Part 5 for Commuon S1o0ks o)
Bubiiotaks — Commeom BAmEKE. . .. cc.ociammiimis i isitiassnii s ot aiand st i
Subtotals — Preferred and Comumon Stoks oo e
TTOEELE oo st e e e e e e st e an

e DOIHIDOG

LT
D2HIN0G
e LT
e DS
oo USSR
oo DGERIIG
e U7
o YT
e UTEIG
o USRI

- S

A bond disposal 15 recorded on the trade date, not the settlement

acquired and fully disposed of during the vear.
olantizatonmegatization of FHLMO or FMMA
sit with matrity at time of acquisition in cxcess of
zid Nructiered Securities for additonal puidance. Exclude
wlents, Dvafls, and Shori-Term Invesimexts oith ongmnal

[nclude all bonds and stocks disposed of during the vear exc
[nclude repoolings of mortgape-backed/asset-backed 4ecurn
morigage-backed securites). Only those bonds and cortifids
one year are to be mcluded. Soo X548 Noo SIR—GR0N
cash equivalents as descnibed in S54° Nao, 28
maturitics of three months or less,

Enter az v separate summary Mem the wials ol&olumns 855 20 ol Part 3, for bonds, preferred stocks and common stocks,

Column | : CLUSIP Identfeatiog

purchosed publicly issued securniiies are available from the broker's
ticale, For povele plocemeni securifies, the NALC has crested o spesol
Mot b assigned by the Stenderd & Poor’s CUSIP Burenu, For foreipn securilies,
siened by the Stndord & Poor's CUSIP Buresu: wune cresip.com/owsindnder him,

Ir ) I, CTHS or TN number exists then report a valad TSTH (Column 26) security number,

I Tield shoald b mero-Tilled.
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Column 2

Column 2

Colemn 4

Column 5

Coluwmn 7

Dezeription

Ciive a deseription of all bonds and preferred and commeon stock, including location of all banks, trust
and miscellansous companies. If bends are senmal issues, give amounts maturng cach vear, As
appropriate, the reporting entity 15 encouraged to include data consistent with that reported in
Column 24, Issuer and Column 23, Issue. This does not preclude the compary trom ncluding
additional detail o provide a complete and accurate description. Abbreviations may be used as necded.

For 5% Identified Funds (Bond Meteal Funds and Exchonge Traded Funds), enter complet: name of
the lund. As spproprate, the reporiing enbily 15 encouraged o include dala copsistent with thut
reporied for Columm 24, Issuer,

jces that have o
(hat wre fnanciolly
e of the banking
sarmnation Couneil

For Certificate of Deposit Account Bemsiry Service (CDAES) or olher si
maturily of grester thon one year, individually list the venous bunkng in
responsible for honoring certificates of deposit, As uppropriate, (he®ume
instituiions should Tollow from the regisiry of the Federal Financ
(EFELIEC) tuvnie e, poviricpubwebdricwebNearchlorm. aspx)

For CDCs {Colluieralized Debt Obligations ) or CLOs (ol ur Deligrations), indicate whst
fhe COOYCLCY collaterul 1z, such vs high-yield bonds, corpons oo I the colluteral s of mixed
Ivpe, mdicale “Min” in addition wothe lorgest type gl « mix. I the colluteral 15 derived
symlheticolly, mdicate “svoibhete.”

&
Foreizm \
Inmsert the approprivke code o the column list provided in the [nvestment Schedules

Goeneral Instructivns,

Drisposal Diate .

For public placements use il ilement date, For private placements, wse Tunding date,

Fach issue of bonds or s0 [ at public offerings on mane than ane date ey he atalad on
one line sl the date of s il

Fur S¥0F Tidennfed Fulkls {Bone
disposal.

futual Fumds and Exchange Trded Funds), enter date of Tast

M of Pogchis

If matwred r redemption option, 0 state and give price atwhich called.
Co aticn

In the determination of this amoant, the broker's commizssion and incidenal
cxpenges of etfocting delivery.

Ti

i e fil Accmed incerest and dividends.

For Band Mutual Funds — as ldeatitied by the 53%W0 and Exchange Traded Funds — as ldentiticd by the
SV, enter price received at sale, usually the number of shares sold times the selling price per share.
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Ciolurmn & - Par Value
For mongage-backed/loan-backed and structured securities. enter the par amount of principal sold on a
security on which the reporting entity has a claim. For interest only bonds withour a principal amount
on which the reporting entity has a claim, use a zero value. Enter the sale datz par value for bonds with
adjustable principal. An mterest only bend with a small par amount of principal would use that
armount,
For preferred stock., enter por volus per shore of stock 1 wmy,

For 8%0 Ideniified Funds (Bond Mutual Funds and Exchangre Traded Funds), ent

Column 9 : Actual Cost

This 15 the recorded cost of the invesiment purchased prior o (hile
duming the current reporting year. This amount wall come rom ©
column of Schedule 0 Part | for bonds, Schedule D Part 2,
Schedule [¥ Part 2, Secton 2 [or commeon stock, Howeeer, 1t il
than-temporary impairments recopnized during the current vear.

ing veur ond sold
e veur's Aciual Cost

or prefemred siock, and
pedjusted due w o other-

Felude: Acerned interest and dividend:
Fur a hond received s a propeny dividend or LﬁK m enter the initial recognized value,
See SSAF No. 268 Bonds for guidanee,

Column 10 Prior Yeur Book/Adjusted Carrying Value
This shoull equal the RBook:Adjusted g Wlue amernt reported in the prior vear annual

statement for each specific secunvdy

Column | Tlnrealized Vialuation Thcne:

The total wicalized valuat
tr reverse the ner effoer of airy
(up to the most reeent a

decicase) for a specific sceurity will be the amount necessary
ized gains{losscs) recognized while the sceurity was carricd

e Tor sceuritics that have been carricd at Armortized Value or wp to
uritics that have never been carvied at Amaonized Valac).

orted as unicalized capital gaing or {losscs] in the Exhibit of Capital
Capital and Surplus Account [Page 4 — Lite, Property, Fraternal & Tite and

Colwimn 12 - ) =1 riiFation WA cerction

arc o be reported as decrcases to investment inoome.
Colurmn 13 urrent Year's Other-Than-Temporary Impairment Fecognized
If the sccunity has suffered an “other-than-temporary imparment,” this column should contan the

amount of the direet write-down recopnized. The amounts 1 this column are to be reported as realized
capital losses i the Exhobit of Capital Gainsd Losses) and i the caloulation of Met Income.
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Column 14 — Total Change n Book/Adjusted Carrving Values
This column should equal the net of

Unrealized Yaluaton Increasey Decrease)
plus Current ¥ ear’s [Amortization)/ Accretion
minus  Current Y ear’s Other-Than-Temporary Impamrment Recognized.

This vmount, plus soy foreipn exchange sdjusiment reloted fo these wmountz (reported o the Totel
Foreizn Exchenge Chenge m Book/Adjusted Carrving Valee column), showld reprezent the dilference
between the current reporting veor's Book/Adjusted Corrying Yalue wl Dispos: pnd the prior
veur's Book/Adjusted Corrying Value,

Column 15 Total Foretpn Exchange Chonge in Book/Adjusted Carmving Value

ssury Lo reverse Lhe
securily was owned by
ed in previous veur(s),

The wiol foreiyn exchonee chonge for a speeific secunty will be
net elfect of unreslized loreipn exchange puins {losses) recopniz
ihe compony, This includes the reversul of uoreslized increase (d

The armounts reporbed in this colummn should be incleded as zed Toreign exchange capital

gain [Joss] in the Capital and Sueplus Aceount (Page 4).
Coliemn 1A Book/Adjusted Carrying Value at Thsposal Diate *
Taeduet: A direst wnte-tlivwn T h i the Tair walue of a Beord that s
uther-than lErnl'lmﬂ:r}'\

Exelude: Accrned Interesi
&
This should equal the Actual Clost inrgagitunt Cadjusted for othar-than-termporary impairments

recognized) for each specifig ry n andd for each prefervad stock that is nat amortizable; and
the Amortized Cost {adjug
cach speeific redecmable prz

thab-temporary impairments recopnizad) at dispasal date Tor
that is amaortizable,

Colwimn 17 - Forcign Exchange Gain Sloss) on Wsposal
Report the forcign cxch gain or loss on disposal.

Colwimn 1R - Realized n il @ dispsal

This should h ¢ difference between the Consideration column amount and the BookdAdjusted
i Walue Disposal Date, cxcluding any portion thar is atributable to forcign cxchange

ldentiticd Funds {Bond Muotoal Funds and Exchange Traded Fands), cneer the ditforence
" we cangideration, Colamn 7 and acal cost Column 9 at date of sale.

5 called where consideration received exceeds par:

For securitics sold, redeemed or otheranse disposed of. which generate mvestment income as a
result of a prepayment penalty andfor acceleration feo; the amount of realized gain {loss) reportad
15 oqual to the Par value of the investment (Column B) less the BACY at the Disposal Date
(Colurnn LA},

Bonds called where consideration recerved iz less than par:

For secuntics sold., redeemed or otherwise dispesed of, the amount of nvestment income and
realized gain reported shall be caleulated mm accordance with 5548 Vo, 2a8—Nanady.
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Colurmn 1Y - Total Gam {Loss) On [Disposal

Enter the sum of Columin 17, foreign exchange gam or (loss), and Column 15, realized gain or {loss).
Column 200 — Bond Interest'Stock Dividends Feceived Duning Year

For Mutual Funds {meluding Bond Mutual Funds — as ldentified by the 5V and Exchange Traded

Funds — as Identified by the S%00, enfer the ameunt of disinbubions recetved inocash or reinvesled in
additional shares,

Imecluwde; The proportionete shere of nvesiment income dirzctly e the securiies
reporied in this schedule,

Feport smounts net of foreign withhelding iax. .
Bonds culled where consideration received excesds par; \

i Invesimenl MCome a% o
al nvesirmenl irll_'llrrlE rEl'IIIr'EI.I

For securiiies sold, redeemed or otherwise disposed of, w
result of a prepayment penalty andfor acceleration fee; the ami
15 equal o the idal considertion received (Column Par value of the mvestmend

(Column B).

Romds called wwhere considesatiion received is less * :

For secunnes sold, redeemed or otherwis poscogel, the amcunt of investment income and
realized pain reported shall be un]ulj]nltk'mur with 554 Mo, 268 Boeos.
Column 2 Stated Condractual Matority Thale

. 4
For 3%O0 Tedentifed Funds (Boml hMuo Fu 1l Exchange Tradad Funds), leave hlank,

For perpetual bonds, enter

& Colomns 22 throogh 26 will be electronic anly.

Column 22 - Hrate Abbroviation
Applics
158 States, Torritorics and Posscssions

Include appropriate state abbroviation for the state where the security i isswed
(e.g., W07 for Missouri).

115, Palitical Subdivisiens of Statcs, Toritorics and Posscasions
Include appropriate state abbreviation for the state where the security 15 1ssued.

LS. Special Bevenue, Special Assessments Obligatons and all Mon-Guarantesd
Obligations of Agencies and Authorities of Governments and Their Politcal Subdreisions

Include appropriate state abbreviation for the state where the security 15 1ssued.
Uzz *LUS™ for federal agency issuss.

Ciolurmn 23 - Legal Entity Identfier (LEIL

Prowide the 20-character Legal Enticy Identifier (LEL) for any issuer as assigned by a desiognated Local
Cpersting Unit, ICno LEL number has been pzsigpned, leave blank.
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Column 24 - Issner

Lzsuer Definition:

The name of the legal enticy that develops, registers and sells securities for the purpose of
financing its operations and may be domestic or forelgn governments, corporations or nvestment
trusts. The issuer iz legally responsible for the ebligations of the 1ssue and for reporting financial
conditions, malerisl developments and aov other operational achvities as required by the
regulations of thetr jurisdiciions,

Column 23 - LEETS

Izzue information provides deeail®

description of security, cte.). :

should be provided as appr
%
T4 Bubordinated Debentu

WMo WY Housing

The reperting enti

Interactive Dhata Corporation (TTH) &

Thesmson Beutaers \
S&MCTISIP

Marme wsed in either the relevant SEC Gling or legal
i5 the parme of the legal entty that can be found on nits such as SEC Fomn 424823,

Mot Agreciments, Prospectuscs and Indentjges te. The name wsed should be as
complete and detailed as posaible to cnalgle Torentiate the legal cntity issuing the
socurity from another legal cntity with a Rin\

The reporting entily 15 encouruged o use the fllowing sources;
Bloomberg :

o not report tieker symbols, cither i|ﬂ¢r|1&|@.

A ithe type of scourity being reported (e.g., coupon,
& of what could be provided but additional information
ricy.

Scnioe 20018
F22

ority DelFenture 2035

eed to use the following sources:

Iniera Dty Corporaiion (IDH7)
Themson Beulers
LS

escriphions used i enther the relevont SEC Gling or legul decumentation for the msestiion,

ol report teker symbols, euher internol or etherwse, Include tenche mfarmation.

Column 26 TSI Tdentiheanon

The International Secunties Identifcation Noumbering (TSN system s an intermation:] standard set up
by the International Organization for Stamdanbization (1300 Tt s osaed for oombaeing specific
securilies, such as stocks, bonds, options and fuores. TSIN oumbars are sdeonistensd by o Mational
Murnhering Agency (MMAT in each of their respective countres, amd they waork just like serial numb-ers

for those securities, Fecord the ISTN oumber only if oo valid CUSIP, CTNS or PPN axists fo report in

Column |,
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SCHEDULE IY— PART S

LOMNG-TERM BOMIDS AMD STOCKS ACOUIRED DURIMNG THE YEAR AMD FULLY DISPOSED OF
DURIMNG CUBRENT YEAR

This schedulz should include a detailed listing of all securites that were both purchazed/acquired and sold‘disposed of during
the current reporting year {amounts purchased and sold during the current reporting vear are also reported in subtotals in
Schedule [, Ports 3 and 23,

Beporing entities should iruck mbaomation separutely for seeuribes purchased mn diTerent leds cather than
averaging for fhe issue in aperepate. Thus, thes schedule should only be used when wn entire lod o
purchused and sold during the current reporing year (even when dilferent Lots of the sume secunity si

enfity's books),

securiiies, Thus, 1 should not be uzed for allocaions of TOAS 1o spesific pools subzaqu roding in Schedule [,

As with Schedule I3, Parts 3 and 4, this schedule should not be used for o transachion uniss il @ e cosl basis of the
Parl 3 or ofher situptions such as CUSIP number chunpees, \

Bonds, prefierred stocks and cormmen stocks are o he prouped separately, showing subiaol or each category, Bomds should
Recurities inchuded in 115,

Possessions;, and TLE. Special

be grouped amd armanged alphabatcally as describad i the instroctions Tor Scheada
States, Terniories and Possessioms; TLS. Political Sulbdivisions of St
Fevenue and Special Assessment Obliganons and all MNon-Guoarnte: ool Agencies and  Authontes of
Ciovernments and Their Tolitieal Subdivisions shoulid he Bsted with a sie h in the column provided for electronic

clata caplure),

Bond Mutual Funds — as Tdentified by the SVO and Exchan
described in the Tnvestment Schedules General Tnstructions are [

Funds - ns Tdentified by the 5VO that are
el in SO0 Tdentified Funds.

I a reporting entity has any datail lines reported for anydl th siflg recuired categories or subcategones, i shall report
the subiodal amount of the corresponding calegory or suhe 0ry, 1 the specified subtotal line number agpearing in the

sarne manner and Jocation as the pre-printad tatal o A s purnker:

NOTE: See the Investment Schedoles (Genera tinns for the fallowing:

«  (Category definitions howds and stocks.

«  Foreign column I

C ; Linc Mumber

Bonds:

L& Goavernments 7.0 S | e gt
1.5 &I . and Possessions (Direct and Guaranteedl.. ..o e i s smsssms sesassmsnsss | THRQHQS
115 Poaling crensions of Srades, Termtories and Mossessions (Dhirect and Guaranieed oo, 2490005

nue and Special Assesment Obligations and all Non-Goarntead Obligations

of A tes ansd Awthoriies of Governments unsd Their Political Subdivizions e 3 90005
Industrial M Mizcellaneous [UomfTiatedh .o e e e e e s e e s S0 S HHG
Parent, Subsidiariz and ATHHEES. oo re st icinitie st st st stsntt st st et st n s sttt stsntatin: DI
D o s & T I ST NPSRPNPTORNY , 2. L LY L' §
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Prefomred Stocks:
Industrial and Misccllancous (Unaftiliaced] Perpotuwal Proforad e, RGN0
Indusrrial and Miscellancous | Unaffiliated) Bodecmable Proformod o e e cer e e e VIO
Parent, Subsidiaries and AfTiliates Perpetoal Prafarred. oo s s s, BOTSGES
Parent, Subsidiaries ancd AT laies Redeemahle Prafarmsd o ms v s s s o sme e sesas e e aes 08 8 ARG
TN N LT I o w1 R e TR RNRORPRT-. 1 L= s Lt LY |

Common Stocks
Industrial and Mizcelaneous (Coaflilbiate?) Publicly Troded o,
Industrial and Mizcellancous {Unaffiliated) Othar e e
Farent, Subsidianes and Atfiliates Publicly Traded oo
Farent, Subsidianes and Atfiliates OrRar. e
LD e e 0 3SR
Clnsed-Ercd Funeds oo et et e e ees et sers e e s st s s e
Subiodals  Commmmn SIERa, e e st e e s e s e s e
Subiofals - Prefermed and Commeon Sloaks e

NGO

M 0 oexeess of one vear are o be included,
unlieaonmepstization of FILME or DNBA
wolirerd Secwrities for accouniing geidunse,
ends, Drafts, and Shori-Term fnvesamenis wilh

o IERERG
LIS AL
LY 2ELICH
. R
DAL
L L
vorees FESRROG
v DTHR003
e FREIOAG
v HHGRROG

Dol those bonds and certilicates of deposit with mulunte ol tme of ;
Include repoolings of morpeee-backed/assel-backed  secuni
maripage-backed securibes), Beler o 8545 Noo J38 Logw-Oa
Exclude cosh equivalents us descnbed in 5545 Moo 20— Cash,
original maiuribtes of three months or less,

A hond acquisition o disposal s reconded an the
placement honds, use the fanding date.

Colurmn | CTISTP Tilenn fReation

CUSIP nurmksars

conlimrsal

rehased  publicly issued securifies are available from the hroker's

ihcate, For prvate placement securifies, the NATC has created a special
mumiber o assigned by the Standand & Poor’s CUSIT Burean, For foraign securities,

cd by the Standard & Poor’s CUSIP Burcaw: www. cusip comdousindindes .

d CUEIP, CTMS or PPN number exists, then report a valid T5IN (Column 207 security namber,
ticld should ke mero-filled.
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Column 2

Coliemn 3

Colwmn 4

Coluwmn 5

Column 6

Column 7

Dezeription

Ciive a description of all bonds and preferred and commen stocks, meleding location of all banks, trust
and muscellaneous companies. As appropriates, the repomng entity 1= encouraged to include data
consistent with that reported in Column 24, lssuer and Column 25, Issue. This does not preclude the
company from  including additional detal to provide a complete and accurate  description.
Abbreviations may be used as nesded.

For 8% Identified Funds (Bood Mutesl Funds and Exchonge Traded Funds), enter complet: name of
the lund. As spproprate, the reporiing enbily 15 encouraged o include dala copsistent with thut
reporied for Columm 24, Issuer,

jces that have o
(hat wre fnanciolly
e of the banking
sarmnation Couneil

For Certificate of Deposit Account Bemsiry Service (CDAES) or olher si
maturily of grester thon one year, individually list the venous bunkng in
responsible for honoring certificates of deposit, As uppropriate, (he®ume
instituiions should Tollow from the regisiry of the Federal Financ
(EFELIEC) tuvnie e, poviricpubwebdricwebNearchlorm. aspx)

For CTOks {Collateralized Debt Ohligations) or CLOs (Colla
the CTHYCLOY collateral iz, such as high-yield bonds, corpors

an Oligations], indicate whal
I the collateral s of mixed
tvpee, indicate “Mix,"” in addition w the largest type gf © mix, T the collateral 15 derived

synithetically, indicate “synihetic,” &
.

Foreign \
Insert the appropriate code in the column | e list provided in the Tnvestment Schedules

Creneral Instroctions.

Mrate Acquired L %

For public placcments wse lement date. For private placements, use tunding date.
Reporting entitics may to cach issuc of bonds or stocks acquired at public offerings on
mere than one date and insc last acguisition.

- L1
on ang L

For 5% T[dentificd Fygds {Bond®dumial Funds and Exchange Traded Funds), cnter date of last
purchase.

MWame of Viendor

The itcing r o cach issuc of bonds and stocks acquired at public offcrings may be totaled
in ome line a rd “various” inscrted.
Lisp ate

placements use trade date, not seitlement date. For private placements, use funding date.
entities may total on one line sach izzue of bonds or stocks disposed of at public offerings on
an one date and msert the date of last disposal.

For 8% [dentificd Funds {Bond Mutual Funds and Exchange Traded Funds), enter date ot last
dizposal.

Mame of Purchaser

If mtured or called under redemplion opliion, so siate sod give price al which callesd,
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Column

Coliemn 10

Column |

Column 13

Actual Cost

This iz the recorded cost of an mvestment that was purchased during the current reporting wear and
siold during the current reporting year.

Include: Cost of acquiring the bond or stock, meluding broker’s cormimission and other
related foes to the extent they do not excesd the fair value at the date of
T T

Execlude: Accrued mierest pnd dividends.
All piher cosis, meluding miernal cosiz or costs pad oy ulh reporiing
entily related o oongineiion, purchase or commit hose bonds, e

churged 1o expense when incurred.

For a bond received as g properiy dividend or copilal coninbui | recopnized value,

Bew SEAF Mo, 288 Bonds o pudumes,

Consideration

Triclude: T the determnation of this & rfs commmmission and incidental
expenses of effecting |.|u'|i\.'EE'.

Exclude: Avccrued mierest wrd divide

For 5W0 Tdentified Fuonds (Bomd Wenoal

wehange Traded Funds), enter price received al
sale, usually the number of shares sold fmes i

rice per share.
Book Adjusted Carrving Walue atdftisps

This should equal the Actug amount Gadjusted for other-than-temporary impairments

recognized) for each specyd
Avmortized Cost (adjusied
sppecific bond and for cach spe

ok amd for each preferred stock that is not anorizable and
A-temporary impairments reecgnized) at disposal dace for cach
emable preforred stock that is amertizable.

Dreduet: dircet write-down for a2 decling in the fair walue of a bond that s
-than-termporany.

Exclude: mued intcrost.

Cunent Year sGinortization )y Aceretion

nt should cqual the cwrrent reporting year's amortization of premium or acerial of dizeoant
sal date. The accrual of disecunt amounts in this column are to be reperted as increases
ment income in the Exhibit of Met Tovesoment [ncome, while the amerizaion of premiom
et b reported as decrcases to investment inooime.

nt Year's Other-Than-Temporary Impairment Fecognized
If the sccunity has suffered an “other-than-temporary imparment,” this column should contan the

amount of the direet write-down recopnized. The amounts 1 this column are to be reported as realized
capital losses n the Exhobit of Capital Gainsd Losses) and i the caloulation of Met Income.
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Column 15 — Total Change n Book/Adjusted Carrving Values
This column should equal the net of:

Unrealized Yaluaton Increasey Decrease)
plus Current ¥ ear’s (Amortization Aceretion
minus  Current Year's Other-Than-Temporary Impairment Recornized.

This vmount, plus soy foreipn exchange sdjusiment reloted fo these wmountz (reported o the Totel
Foreizn Exchenge Chenge m Book/Adjusted Carrving Valee column), showld reprezent the dilference
between the current reporimg veer's Book/Adjusted Comying Value at Dh
securily's Actual Cost {pdjusted or ooy other-than-temporary impairmenit recop

Column 16 Total Foreten Exchange Chonge m Book/Adjusted Carrving Value

ssury Lo reverse Lhe
securily was owned by
ed in previous veur(s),

The wiol foreizm exchonge chonge for a speoific secunty will be
net ellect of unreslized loreipn exchange puins {losses) recopniz
the compony, This includes the reversul of voreslized increase (d

The armounts reporbed in this colummn should be incleded as zed Toreign exchange capital

gain (l0ss) in the Capital and Surplus Account (Page ).
Colummn 17 Foreign Exchange Gain (Loss) On Disposal *Q
Report the foreigm exchange gain or Joss on glis :k\
Column 18 Realized Gain (Toss) on Disposal K
This should be the difference h*‘mr@iidrﬂﬂi;m column amount and e Booak Adjusted
Carrying Value at Disposal Date, w 1y portion that is atributable to foreign exchange

ilferences.

Bonds called where congid cd cxeceds par!

For sccuritics sold godeemed St otherwise disposed of, which generate investment income as a
result of a prepa it penalty anddor acceleration foo; the ameunt of realized gain {loss) reported
is cqual to the Pafgaluc of the investment (Column B) less the BACY at the Dispesal Date
(Colurmn 11

deration reecived is loss than par:

socuritics™eold, redeemed or otherwizse disposed of, the amount of investment income and
iccd pain reported shall be caleulated in accordance with 8548 Mo, 208—Raonds.

Caolwimn 19 - 1{Lass) On Disposal
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Column 200 — Interest and Dividends Fecerved During Y ear
For Mutual Funds {meluding Bond Mutual Funds — as ldentified by the 5V and Exchange Traded
Funds — as ldentified by the 8%0), enter the ameount of distributions received in cash or reinvested in

additional shares.

Include: The proportionate share of mvesiment income divectly related to the secunties

reporied in this schedule,
Feport smounts net of foreign withhelding iax.

Bonds culled where consideration received excesds par;

L L imcomme as i
il Ineome reporied
of the mvestment

For securiiies sold, redeemed or otherwise disposed of, which zene
result of w prepavment penalty andior aceelerution fee, the amofi of
5 egqual wothe wiel consideration recetved (Column 107 1
(Column B

Bods called where considerstion received is less than par:

sial of invesiment incommes and

KA Np, 2aR Bapds.

For securnes sold, redeemed or otherwise dispose

Y O Colamns 22 dhivough 26 will be elecironic only, =* K\
Colwmn 22 Srate Abbreviation \

Applies i

115, Poligial Subdivisions of States, Torritorics and Posscasions

IS appropriate state abbroviation for the state where the security is issued.

5. 1 Rewvenue, Special Asscsaments Obligations and  all Non-Guarantced
cations of Agencics and Awthoritics of Governimconts and Their Politeal Subdivisions

Include appropriate state abbroviation for the state where the security is issued.
Usze “LI&™ for foderal ageney issuwes.

Colwimn 23 rv [dentiticr (LET)

ide the 20-character Legal Enticy Identifier (LEL) for any issuer as assigned by a desionated Local
perating Linic, Ifno LEL number has been aszigned, leave blank.
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Column 24 - Issner

Lzsuer Definition:

The name of the legal enticy that develops, registers and sells securities for the purpose of
financing its operations and may be domestic or forelgn governments, corporations or nvestment
trusts. The issuer iz legally responsible for the ebligations of the 1ssue and for reporting financial
conditions, malerisl developments and aov other operational achvities as required by the
regulations of thetr jurisdictions

Column 23 - LEETS

Izzue information provides deeail®

description of security, cte.). :

should be provided as appr
%
T4 Bubordinated Debentu

WMo WY Housing

The reperting enti

Interactive Dhata Corporation (TTH) &

Thesmson Beutaers \
S&MCTISIP

Marme wsed in either the relevant SEC Gling or legal
i5 the parme of the legal entty that can be found on nits such as SEC Fomn 424823,

Mot Agreciments, Prospectuscs and Indentjges te. The name wsed should be as
complete and detailed as posaible to cnalgle Torentiate the legal cntity issuing the
socurity from another legal cntity with a Rin\

The reporting entily 15 encouruged o use the fllowing sources;
Bloomberg :

o not report tieker symbols, cither i|ﬂ¢r|1&|@.

A ithe type of scourity being reported (e.g., coupon,
& of what could be provided but additional information
ricy.

Scnioe 20018
F22

ority DelFenture 2035

eed to use the following sources:

Iniera Dty Corporaiion (IDH7)
Themson Beulers
LS

escriphions used i enther the relevont SEC Gling or legul decumentation for the msestiion,

ol report teker symbols, euher internol or etherwse, Include tenche mfarmation.

Column 26 TSI Tdentiheanon

The International Secunties Identifcation Noumbering (TSN system s an intermation:] standard set up
by the International Organization for Stamdanbization (1300 Tt s osaed for oombaeing specific
securilies, such as stocks, bonds, options and fuores. TSIN oumbars are sdeonistensd by o Mational
Murnhering Agency (MMAT in each of their respective countres, amd they waork just like serial numb-ers

for those securities, Fecord the ISTN oumber only if oo valid CUSIP, CTNS or PPN axists fo report in

Column |,
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SCHEDULE Iy — PART 6 — SECTION 1

YALUATION OF SHARES OF SUBSIDIARY, CONTROLLED OR AFFILIATED COMPANIES

If & reporiing entity has any common stock or preferred stock reported for any ot the following required categorics or
subcarcgorizs, 1t shall report the subtotal amount of the corresponding category or subcategory, with the specified subodal
line mumber appearmg tn the same manner and location as the pre-printad toal or rrand total line and number:

Calerory Line Mumber

Preferrad Stocks:
v HSRCIGIG

I D U

L&, Property & Casualty INSUTET .o e e e e s smn s e

LS. Tty Tonmer v s s sup s s s s O
LT 2 e L T4 eeeen LIFHHALILICE
Maon-Insurcr Which Controls TRALIET oo e e e S 1 [ 1 g N L
Flnvestment Subsicdiary o e U e LeLe e
CHTer AT HAIES e v L NEG0O0G
Subicdals — Preferred Stocks e, v (1955005
Common Blocks;
U5, Property & Casualty INSUTET .. voee L TSFFRLICH
L IR o 1) O et U
L&, Health Entiiy &, e e eeeee LAEHICG G
B LT S B LN )
Mon-Insurcr Which Controls Tnawrer ... I bk N LY
*Investment Subsidiary e RSROOOG
O L 1 T 1 PR O R Lo
Subiodals - Comman Stocks. ., b

Totuls — Prefermed and Commeon Stecks | v 1SRG

ties thut [ile the Health Bisk-Bosed Copiial formula,

s Ins:lucke i this culegory

| Subsidtory sholl mesn any subsidivry, other thon o heldfine compuny, engaged or organzed
n the cwoership ond menegement of invesiments for the reporiing enlity. An mvestment
oo melede sy broker dealer or a money monagement lund menugeinge (unds other than
parent company. The [llowing crilens are applicable:

ML ].n:m'

o or more of the investment subsidiary's assets would qualify as sdrmitted assets;

a The investrment subsidiary’s todal lahilities are 5% or less of total assas;

3. Combining the pro-rata ownership shares of the assets of all the investment subsidiaries with the
owning  reporling  enbiiy's  assels does ool vielale any stale regquirements  concerming
diversification of investmenis or limitalions on invesiments ina single entity; ol

d. The investment subsidiary™s hook/adjusted carryving value does not excead the imputed valus on
a staiory accounting basis, IF the bookfadjusted carmying value does excead the dmgated
statutory value, the reporting entity may either nonadmit the excass or cateporze such
subsidiary in the “All Other Atfiliates™ categon.
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Column [

Column 2

Column 2

Coliermin 4

Colemn 5

CUSIP ldentificaton

CUSIP mumbers for all purchased publicly issued zecurities are avallable from the broker's
confinuation or the certificate. For private placement securitics, the NAIC has created a special
nurmber called a PPN to be assigned by the Standard & Poor’s CUSIP Bureau. For foreign securitics.
uze o CING that iz assigned by the Standard & Poor's CUSLP Bureau: wun cisip.com/onsindindex s,

If oo velid CUSIP, CINS or PPR number exisls, then report o valid [SIN (Column 16 securtly oumber,
The CUSIP held should be zero-filled.

Deseriphion

Lizi the preferred ond commoen stocks for epch subsidiary, conirolled or alfk A COTAPUTLY, 05
delined in the Generol section of these mstructions, The description should ws prowvided for
Schedule v Parl 2, Sections | and 2. &

N

e Tnvestment Schedules

Foreizm

Insert the appropriate code in the column based on the list provi in
General Instructions,

MWATC Commpany Code
pany &

IF not applicahle, the AT Company Code field 5 N =Hlled,
10 Murmber

Enter one of the following as appropry
Schedule F (Tropecty and Title) ofpSe ALife, Health ard Fratemal) General Instractions for
e information on these il.]unfiﬁl.'ﬂ.l* ;

Federal Employer Iileg nhir {FEIM}

Alicn Inswrcr Identiticd? {ATTMY ¥
umkszr {CRIMN}  *

1 niity heing reported an the schadule. See the

& are only reported i the entity is a reinsurer that has had an AN or
igned or should have one assigned due o tranzactions being reported on
roand Titley ar Schedule 5 (Lite, Health and Fratcmal} of another
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Column &

Column 7

Column &

MALC Valuation Method

Include the MAIC valuation method = detailed S54F Mo, 97 —sehsidiory, Contralled and Affiliated
Eriities,

Use the following codes to indicate & speetfic valuation method:

CODE Wiluation Method

na Market Value

Al Trrvestiment in LLE. Insurance Company 5CAz

Ak Investments in Mon-Insurance SCA Entities Statatory Basis
Bk Investments in Mon-Insurance SCA Entiies GAAF Daz

nliv Investrments n Foreign Insurance Company 50 ]_nt\

Any MAIC Yaluation Method which has not been approved by SUE 1 or 3UE Z form
with the MAIC 5CA Group and which 1= enfered by the reportimeSgae e 1ts own qudement shall
have the letier “27 sppended o the method desigrmoiion,
D Inswrer's Assels Include Intangible Assets Conne me of Such Compony™s Stock?

&
Stule whether the assets shown by the reporting
value of siock of the SCA compony vilusd
Afiored Extides, intangible assels arising
ihe purchase by the 3CA Compony of th
Compony, For purposes of this quesiion, §
ihe purchase pres over the langxible ne
represented by such shures ws record
company whose siock was pugg

fement include, throwgh the carrving
M Moo U7 Subsidiary, Controfled and
urefase of such stock by the reporting entily or
lower-tier compuny controlled by the SCA
els af purchuse shall be delned as the excess of
Lal pssels less mipneible assels and total hebulines)

ely prior fo the date of purchuse, on the books of the

Total Amount of Such Intd

- The intangible assets shown for the SCA Company should inclede any

infangible assets thai nchuded in the 5CA Company's carrving valoe of the stock of ane or more
Twer-tier compags
the intang refase, as defined above, minus any write-ofT thereol betwean the date of

puirchase ;

1 date. I any portion of the total amount of intangible assets s reguirad o he
A companies combined in oaccondance with 5545 Moo 07 Dpvestments i
af el AN e Eveiiios and 854 Moo 08 Basingss Combinoions and Googdhail!
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Column L0

Column 11
Column 12

Monadmitted Arnount
Provide the ameount nonadmitted, if any., meluded in Column 2 of the Assct page.

Ztock of Buch Company Owned by Insurer on Statement Date Mumber of Shares and
Ztock of Buch Company Owned by Insurer on Statement Date % of Ouistanding

Stle the number of shores of stock of the 5CA Company owned by the reporiing entily on the
slutement dute ond the percent owned of the oulzianding shares of the zame cluss,

** Column 13 throngh 16 will be clecironic only, =*

Column 13

Column 14

Coliwmn 15

Column 1

Legral Endaty Identifier (LEIL)

Prowide the 20-chorueier Legnl Eniity Identifier (LEL for omy is:-‘u:r'":‘ o desigmated Locol

Cpersting Unit, ICno LED number has been pzsigpned, leave blank.
Issuer \

Tasuer Dhefiniticn:

¢,

sells securities for the purpose of

The name of the legal entity that iltl'lﬁ]ll[,; o

/s

fimancing i operations and may be domestic ernmments, corporalions or imvestmend

trists, The issuer s legally responsihle for thyge 1 of the 1ssue and Tor repocting Timancial
comditions, material developments and  adgll othe eratiomsl activities as regquirad by the

)
regilations of their jurisdictions
Do ot report teker symbols, either inter, radh e s,

&
The issuer infommanon should be ihe \ e for Schedule Ty, Parn 2, Sections | and 2,

Tssne

Izzuc information provides as o the type of scouricy being reported.

Do not report tieker syibols, cither internal or ctherwise,

The issuc inforn be the zame as provided for Schedule T, Part 2, Scetions 1 and 2.

curiticas [dentification MNumbering (15IM]) system iz an intermational standard set up
ternational Organization for Srandardization (1300 Tt iz used for mumbering specific
as stocks, bonds, options and fuores. [5IN mumbers are adminisicred e a Mational
ae Agcincy (MMA] in cach of their reapoctive countrics, and they work just like serial mumbsers
securitics. Record the ISTN number only if ne valid CUSIP, CINS or PPN exists to report in
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SCHEDULE I¥ — PART 6 — SECTION 2

If & reporting enticy has any common or pretered stocks reported tor any of the following required categories or
subcarcgorizs, 1t shall report the subtotal amount of the corresponding category or subcategory, with the specified subrodal
line mumber appeanng tn the same manner and location as the pre-printad tozl or rrand total line and number:

Calepory Line Mumber

voenn e D S0095
v 25900%
S D39R09%

Totuls — Prefermed and Commam Sk o i i s s s e s s sesss s s 1o

o \0
Colemn 2 Mame of Lower-Tier Company \
List esch company that ix controlled by an SCA Clorps I helding a contndling block of

the ouistanding siock, either directly or through ¥ . % ervening companies that are also o
[}

controlled. Do oo inclsde companies that are then mipanies listed in Section |,

@
s T r-Tier Cormpany

ter company, list each SCA Cormpany and

Coliemn 3 Wame of Company Listed in Section | Which Cx

IF more than one S3CA Company contrls
cormplete Colummns 4 through & separate]

L d

Colwmn 4 Total Ammount of Infangible Assers e T

1o, this armount s Based on the intangible assets sl purchase
cduced by any subscquent write-oft. The reporting cntity alsc

Coluimn = - Arock in Loweer-Ticr ipany (ramed Indircetdy by Insurcr on Statcrent Tate Number of Shares and

Caoluimn - Arock in Lowrer-Ticr O ny Chamed Indircethy b Inswrcr on Statcment Tate %4 of Ouistanding
These fig proportionate ownership by the reporting entity threwgh the particalar SCA
Company.

* Colomn T will be elec
Column 7 - tv Idenofier (LEL)

r 2 2-character Legal Enticy Identifier (LED) for any issuer as assigned by a desiognated Local
ting Linit. If no LEL number has been assigned, leave blank.
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SCHEDULE DA — PART 1

SHORT-TERM INYESTMENTS OWNED DECEMBEH 31 OF CUEREMT YEAR

[nclude all investments whose maturites (or repurchase dates under repurchasze agrecment) at the time of acquisition were
one year of less except those detined as cash or cash equivalents in accordance with 3548 Mo, 2R—Cask, Cask Eguivalenis,
Dvafis and Shori-Term Ievesmenis. All short-tenn mvestments oamed at Dec. 21 of current vear should be separated into
bonds, morigage losns, other shorl-lerm mvested sssels and investments moparent, subsidanes snd offbees, Wilthin sach
cubsrory, myvesiments should be arranged alphabetcally

IEM CUTTETE Y

Feler b 5345 Mo, 23— Foreien Corrency Sronsaoions axd Transfodions Tor secountne puidence relus

irumspctions and Iranslations,
% st Linkilities, the

L om e volid right fo

i1, Disclosures for tems

Fepurchose ond reverse repurchase agreements shall b2 shown gross when reporied o the Schesd [fese rumspsiions
are permitted to be reported net in accordunce with S840 Mo, 64 Offveting and Nexhz o
invesiment schedule shull contnue 1o provide detuil of all tansactions {gross), with th
oflsel rellected n the Doencial sulements {page 2 and page 2 of the siatutory Gnancia

reporied net when o walid cight o ollset exists, including the pross amount, the ameount

Shert Sales:

Selling a secunty shorl is an action by a reporting unlil? Al ith the reporling enlily recognizing
proceeds from the sale and an obligation o deliver thege cigaly. For statulory accounting purposes,
0 bt e as combne-assels {negative assals] in

column detailing the iterm as a short sale, The

ohligatians o deliver secorities resuliing fram shor
the investment schedule, with an mvestment code
ohligation (negative assel) shall he ininally reflected ue, with changes in fuir valoe recognized as
unrealizad gains and losses, These unrealizad o L lossB e hall be realizad upon settlemant of the short sale

ohligatian, Tnterest on short sale positions =Wl h meriodically and reporied as interest expense,

I a reporting enfity has any detail lines reported Toghens hegllowing required categories or subcategones, it shall report
v oor subcBesory with the specified suhiotal line numb=er appearing in the

arand ot line and number:

the subtotal amounis of the corrasponding categ
same mannet and location ag the pre-printed total
NOTE: See the Investment Schedoles (3 ctioms for the following:

* Category detinitions f mils.

and matrix for determining code.

% and definitions for sceuritics not under the exclusive control of the

Line Mumber
Bomds:
LA, Gov

L L N | B L 12 Lt
18] Mortgage-Backod SECUTHIEE ..o et et s et s ms smemssms smsmssms smemsams smsms s smams e amame 12 SFHILICH
“orrnercial bortgare-Backed SOCUIiIEs. .o e eeeeses s sesenas sesen s aenes IASFIILIER
or Loan-Backed and Struciurad SeuUTIEIES oo e st ot ems smbems smsemms smbemms smsemms smsnnams WP LI
BT e I T R T el PP TOPTOTO | vt 1+ L 4

All Crther Govemments
T e PSSR I | {1 11 L L
Fesidential Mortgage-Backed SEOUITHES oo e emees s eme s smsemses s amses s aneee L P EFIILIEE
Cormmercial Mortgame-Backed SecuiiIes. oo e amses s anses s anees LIEFIGILIE
Other Loan-Backed and Struciursd SetuTIEIEE o s et et s essa smssmses smssmsns smsemsns smsemsns smsemens I PILILICE
Bubtotnls — Al O her oW ETTIIIEIIIS oo e e e e eeeeseceeses emssmses resemnes emsemses smssmsen reemses smnennas en e nee | [FEFIILICH
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LLE, States, Terntories and Possessions (Direct and CGrearanteed)
[ssuer Obligations. ... ;
Fesidental ‘-‘]m‘tnﬂm—ﬂm:b;v:d b-:-:mmc's
Cornmercial Mortgage-Backed ‘:.ccunu-:s
Other Loan-Backed and Structured .‘:-l}\..l.lJ'ltl-:E
Subtotals — U5, States, Terrttories and J-‘n:-ss::'sslc-ua LIJm:ct am:l buﬂlammm

L5 Political Subdivisions of Srates, Territorics and Possessions (Direct and Guarant...cd}

[asucr Cbligations.... -

Regidenial ".'I-::-r:gagn:hﬂa...kcd ".«.-:*urltlcq
Cormimereial Mortgage-Backed Sccuritics..
Other Loan-Backed and Strwciurscd ‘?m:urltl...q

Subtotals — LIS, Palitical Subdivisions of '%t.m:a T'EI nt-r.-l ics an-:l T‘nqqcmnn-’.

[ Direct and Guaranteed)....

L5, Bpeeial Revenue and Special Asscasmaent Dhllu,atmna and all ‘dﬁn-{"ual*ann:a..ﬁ lig
of Agencics and Authoritics of Governments and Their Political Subdivisicns

[asucr Cbligations.... -

Regidenial ".'I-::-r:gagn:hﬂa...kcd ".«.-:*urltlcq

Cormimereial Mortgage-Backed Sccuritics..

Other Loan-Backed and Strwciuscd ‘?m:urltl...q -

Subtotals — L5, Special Revenie and Special ﬁ.mﬁim...
Mon-Cruarantoed Obligations of Agencics a
Crovernments and Their Pelitical Subdivisicons .

Indusrrial and Miscellancous | Unatffiliatsd)

Tssuer Obligations..........

Regidenial ".'I-::-r:gagn:hﬂa...kcd "-i...-:urltu:q
Comimercial Mortgage-Backed Scouritics. ...
Other Loan-Backed and Structurad Sooggitic:

Subtatals — Industrial and Miscellanocous aftili
Hybrid Securitias

Issuer Obligations....
Residential Morgapge H-nr_kr_ﬂ S
Cormmercial Mortgage-Racked Secu

Subtatals — Hybrid Secur
Parent, Suhsilivmes and AT

Tasnned, ..
15 .l"'.i.ilIIII'ElI]

SO

Llna Gl 29 Bonk Lowns

LlnsfTiliated Bank Louins — AQUITE, i s s s s s s sesss i sesss o sesss sosesss so ses s
Subtotals — UlnalTilinted Bamb LamTis, i i s s e s s sns s e s ss s s s st st 0o set 00
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Subsidianes and .'"; I'r_llnln_s Fl-|1r||.|h. et e et e et ameee e e et et eA s et ar e et ae e et e er aeenn

ge [roded Funds — ws Identifed by the BV e,
tual Funds — as Idenitfied by the BW0 e,
sbbotals — S5O Ideniled Fumals i i s s s s s s s s

e D1 SPRLICH
wmeee 1 2EPRIILICH
I L
Y

. T

I
- 1ggnng

........ 200G

- 2 TER00G

.. 2L

L
200G
270G
.. 2RO

- BTG

verees 32TDO00
SR o L
S T L

- 3EGR00G
IHGUOOG

veeecs A 2EO00G
e SFEO0OG
oo HS000G
e S HEO0OG

- ARFRO9G

verees HHEO00G
oneen SUFRROG
e 31 GRROG
e SAGDROG
verees BAFRROG

e AAER00G
SARR9G

co BEGOOGG
v AFHHROG
BOERR9G

e BESROOG
v BASRROG
L BASR00G
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Total Bands

Subtatals — [ssuer Obligations............. R SR S e 4 LY
Subtatals — Residential ".']n-r:gagv: Hanh.d ":-n:-..u:ltl...q R R SR SR D T T
Subtotals — Cormercial Maortgage-Backed Secur |t||:== A R T T TR P T
Subtatals — Cither Loan-Backed and Structared Eccuri:i.t:a R R SR e & T T
Bubtotals — SW0 Tdentified Fands.........o.oeeee BURFROR G
Subtotals — Atfiliated Bank TOams ..o ] PR
Subtotals — Unaftilinted Bank LOBNE ..o s e s e B2 PRI
BUBEOTRIE — BOIS. ot et et s s sr e e e s DA

Parcnt, Subsidiarics and Atfiliates

Mortgage Loans . -
Other i%hu:ur‘t—Tn:wrn 1|:n c.at...:l &.i-s.-..m
Subtatals — Parent, Subsidiarics and .-lﬂ"]uat-:q

e L B

. B0
ceeme BAYEILOC)
. B0

A TGnn05g
- AOEEE9G

CHBer Short-Terrm Trvesiir] ASSEIS oo er s ae s ms s ressmsarses msassessmsssses msansessment .
- D000

I P TR Sl I Lo o

Column | Dreseription

&

Crive a complete and accurate deseription of all i ng adentifying the kind of mvestment

vehicle i oiher than short-term bomd. Tdentifglrepo=Sgn Column 15 and for “repos,” show the

repurchase date, For collateral loans, the v anes held and Far value of the securnes shoaldd

b included in the description.

Coluwmnn 2 - Code &

Euter * in this column for 3 Funds designated tor sysiomatic valae.

Enter “@™ in this column § | STRIF Bonds ar other zere coupon bonds.

Enter ™ in this columigfor all a: that arc bifurcated berascen the insulated separate aceount filing
and the non-insulated ratc aceount tiling.

not under the exclusive control of the company as shown in the General
be identificd by placing one of the codes identified in the Tnvestment
ctinms in this column.

g SV Ideniified Fund desipnated for systematic value or Principal 3TRIF bond or
coupon bond and 15 not under the exclusive contrel of the comparry, the 7 ar *&"” should
ediately followed by the appropriate code (identiticd in the Invesiment Schedules
nstructions).

Account Filing (rnly:

If the azsef 1= a bifurcated asset between the msulated separate account filing and the non-mnsulated
sepursbe pccount fling, the =~ should appesr Orst snd moy be used simullangously with the ¥ or
“mmwilh the =™ preceding the “*™ or 2 depending on the assel beine reported, immediately
followed by the pppropriate code (identified in the Investment Schedules General [nstroctiens)
Column 2 Foreizm

Imsert the approprisfe code 1o the column bosed on the matrix provided io the Investment Schedules
Creneral Instruvtions,
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Column 4

Caolemn 5

Column &

Caolumn 7

Date Acquired

For public placemeniz, use rude date not selilement date, For provale placements, wse lunding dale,
Feporting entities may wiel oo one line each ssue of bonds or stocks wequiresd ol public oflerings on
mere than one dale and mserl te date of st aeguisiiion,

M of Yendor

Reporting entitics may total on one line purchascs of various issucs of the same issucr of shor-term
invesiments and insert the word “various.™

Marunty Date

Feporting eniities may wolol on one bne purchases of vorous ssues of IhO:- of short-lerm

invesiments and inserl the approprisie maturily date, &

Book/Adjusted Carrying Value \

Spcuritics cxcluding 5% 0 Identitied tund and mandatory convert

= or fair value, o= appropriate

This should B the amortized value or the lowear of amo
i end of the current reporting

(and adjustzd for any other-than-temporary imgair
Ims: upehez; The origrinal cost ol acy

M
relifed fees,

Amoriization of

estment, meluding brokersze and other

acerual of discount, but oot incloding any

acerel mler 5 paid theneon.

arigination and commitment fiocs,

Deaduet: te-oown for a decline m the tair value that 15 other-than-

Exelucde: cosls, meluvding ntemal costs or costs pand toown wlhlwted
reporting entily related W ongnation, purchaze or commitment 1o purchase,
are charged o expense when imcurred. Cost should alse be redeced by

ments attrbuted w the recovery of cost.
Aceracd interest or dividends.

Mandatory Cony le Bonds:

nount should be the lower of amomized cost or fair value during the peried prior to

tifizd Funds:

The amount should be fair value unless the reporting entity has designatad a qualifving secority
for systomatic value, The clection of using svstcmatic value is irrcvocable.

MOTE:  Use of systematic value is effoetive Dee, 31, 2007, This effective date requires entities
to cither report 8VO-ldentified investments at fair value on the etfective date, or to
identity the 3WO-ldenofied mvesiments with a code to idennfy use of systematc
value. If the investment 1= coded for systematie valee, the mvesunent o1l be reported
in the 20017 annual financial statements wsing the measurcment method uthzed
througheout 2017, For these mvestments, beginning Jan, 1, 2005, the reporting antity
shall report the investment using the caleulated svstermatc value method detailed in
AHAF Mo, J88—Honds.
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The amount reperted i this columm should squal:

Actual Cost

plus Unrealized Valuation Increase (DecreaseiTetal in Book'Adjusted Canying Value
plus Current ¥ear' s (Amomization ) Accretion
ITLnE Current ¥ear's Other-Than-Temporary Impainmment Becognized
plus Total Forsign Exchange Change n Book/Adjusted Carrving Value
plus Chonges dus w acquisitions or disposals,
Column B - Loreslized Valvobion Increase {Decrepss)
The twisl vnreslized valustion meresse {decrease] for o specilic secunily b chenge in
Book/Adjusted Carmving Yalue that 12 due o carmving or boving curried 3 vious wveur) the

securily ol Foir Wolus
&

Imelude For sVOadeniified funds, the chonge fro ] ed BACY o Lor
valvenel wssel value, IF on 5V O-dentil i o longer guelilies Tor
svelemolic value, the difference fom sw : pe i prior year b Lor
value'nel assel value in current year,

These amounts are o he reported as unrealized

sen]) in the Exhibit of Capiral
Ciains (Losses) and in the Capital and Surplus A L"Lxl.

Coliemn 9 Current Year's (Amortization ¥ Acerelion

This amount should equal the current repo
rregandless of whether the secunty is curren at Arnorhized Cost), The acerual of discount
amounts in this column are o be repo s dnctensas f invesiment income 10 the Exhibit of WNet
Trvestment Income, while the amdetiza ok amounts are o be reportad as decreases o

invesimrEnl o

Tnclude U Aceretion of 3% Identifed Fonds desizmatad Tor reporting
Caolwimn 10 - Cunent Year's Crther- ¥ Impairment Reoognized
If the scourity has d an othcr-than-temporary impairment, this column should contain the

arnoant of the dig
capital losfs i

' recognized. The amounts in this column are to be reported as realized
it of Capital Gains (Losses) and in the caleulation of Met Tnoome.

Column 11 -

nts reported in this column should be included as net unrcalized forcign exchange capital
A0 in the Capital and Surplus Account.

Column L2 Walue

Enter the par wvalue of the bonds owned adjusied for repayment of principal. For
morgage-backed/loan-backed and structured securntes, enter the par amount of principal to which the
company has claim. For nterest-only bonds without a principal amount on which the company has a
claim, use & zero value. Enter the statement date par value for bonds with adjustable principal. An
mterest-only bond with a small par amount of principal would use that amount.
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Column 13

Column 15

Column L6

Column 17

Column |8

Column 19

** Copluomn

Column 21

Aetual Cost

Include: Cost of aequining the issue, mcluding brokers” commission and incidental
cxpenses of effecting delivery.

Exclude: Accrued interest.

For a bond received as g property dividend or copilal coninbuiion enter the il recopnized value,
Bew SEAF Mo, 288 Bonds o pudumes,

Monadmitted Interest Duoe & Accrued

securily, bused

e and Accrwed

This should equel the nonadnuited ameunt of dug ond acerued nteresl for e
upon the ssszessment of collectbiliy reguired by 53457 Moo 24 Sovesine, e
and smy other requirements for nonpdmiting invesiment meome dus a

Fate of Interes! \

Show mate of interest as stated on the Tace of the ssee. Whe oniginal stated rate bas been

renegotiated, show the latest maodified e, Short-term bonds wAr isibes 0l the same ssuer use

the last rate of inferest, All information reported in ths G urneric value,

For Principal STRIT Bonds or other 2ero coupon '|*| 5,
Eifective Rate of Interest

Short-term bonds with variows ssoes of the s
mmaturity, The Effective Yield calculatic -:
recognized. All information reporidl in 155 sl b a nummeric valoe.

eric zern {1,

isstier use the weightad aversge effective vield 1o

modified for ethar-than-termporry inpairments

Trterest — When Tand

Tngcit initial letters of moild intercst is payable. For scouritics that pay intereso anmally,
provide the fiest throe leters 3 wanth in which the interesc iz paid {cg., JUMN for Junc) For
sccuritics that pay interggt semi-aiBoally or quarterly, provide the first letter of cach month in which
interesr is recoived (gl T3 for Junc and Thecember, and MISD for March, June, Scprember and

Drzzoimber). For securi at pay interest on a monthly bagis, include “MON? tor monthly. Finally,

tor sceuritics tha ok at marurity, inclode “bMAT™ for maturicy.

For Primei ds o other zero eoupon bonds, cnter N/ AL

e Amaunt Weocived During Year

T : The proportionate share of investiment income dircctly related to the sceuritics

reprted in this schedule.

nownts net of forcign withhelding tax.

ill be electromic only, **

Legal Entity Ideniifier (LEL)

Provide the 20-character Legal Enticy Identitier (LEL) for any 1ssuer as assigned by a desionated Local
Operating Unic IFno LEL number has been azsigned, leave blank.
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Schedule DB



SUHEDULE IVE

DERIVATIVE INSTRUMEMTS

All dervatives, regardless of mamrity date, are to be reported on Schedule DB, Foreeard commitments where o reporing
enticy cannot determine at the meeption of the contract, with certainty, if delrvery will Be made at the carliest opportunity are
essentially forward contracts and should be reported on Schedule DB,

Thas schedule should be used o report denvative instuments. Specific pecouniing procedurss for epch dertvalive mstrumenl
will depend on the delmition below and documented inlent thet best descnbes the instrument. Uses of derivative mstrumenls
that sre reporied in this schedule meluvde hedgoing, meome genecation, replicaton and olther, Slale el Lows and
regulutions should be consulted for applicable lmitations wnd permissibility on the wse of demvel
derivalive sirulegy mests the delmiion of kedpme as outlines? i 3540 Mo, 88— Derivatives, thes
irumspctions composing that strulezy should be reporled o that catepory of Schedule DI 10 the ug
does not mest the definition of hedging as per S34F° N¥o. 85 Derivarives, then the diderl
compaosing thul steatery should be reporied az either hedyine other, replicalion, meome

ving demvalive
valive situlegy
alive lumspsions

DEFINITIONS OF DERTVATIVE INST

A hedge fransaction s “Anticipatar™ 1001 relates to:

a. A firm cormnitment o purchase assets o incor labili

b An expectation (bt not oblizaion o purchase assars or ilities an the porrsl course of baesiness,

"Ulnderiving Tnfevest ™ means the asset(s), labilite(ies) ofothelg sh underlying & derivatve mstiumeant, inchading, b
nol Tiemited to, any one or more securities, curencies, satesadic ramncifies, demviative nstrwments, or other Tinanaial
market instruments.

“CIoglos ' means an agreement giving the buyer €
ctfcet a cash settloment bascd on the actual or ox
Intcrests.

cor reecive, scll ar deliver, enter into, extend or terminate, or
ice, lovel, performance o value of ene or more Underling

“Woarrant” means an agrecment that gives the cr the right to purchase an underlying financial instrument at a given price
and time or at a sorics of prices and tim it & schedule or warrant agreciment.

“Clap ™ means an agrecment obdi
amount, it any, thar a reforence
predetermimed number,

r o make payments to the bayer, cach payment under which is based on the
z level, performance or valuoe of one o more Underlying  Interests cxcecd a
1 sirikescap rate or price.

“Wuap T msans an agrecment to exchange or net payments at one or more tmes based on the actual or expected price, level.,
performance or value of one or more Underlying Interests or wpon the probability occurrence of a specified cradit or ather
cvent.

SU14ES - ZU1S Matinal Assugialion ol lmsurema: Commissicmers 491 Invesiment= 201



“Forvward " means an agresment (other than a Futurz) to make or take delivery of, or eftect a cash settlement based on, the
actual or expected price. level, performance or value of one or more Underlyving Interests,

“Futire” means an agreament traded on an exchange, Board of Trade or contract market to make or take delivery of, or
efteet o cash settlement bazed on, the actual or expected price, level, performance or value one or more Underlying Interests.,

“Updion Preminm " means the consideration paid (received) for the purchass [(zale) of an Option.

“Financing Premivm " mesns that the premium cost o aequire of enter mto the dervvalive s puad af the end of the denvative
sonirest or throughowt the derrentive conteact,

“Swapiion " mesns on agreement gruntinge the owner the oght, but not the obligaton, o enter inle an wdgerbangSeep,

“Muorgin Deporir” means o deposit that a reporing eniily s requiresd o mintnn with o brokerd pent o the Pulures
Comntracts purchosed or sold, ""\

The definition below is intendad o he a principle Toe determining notn Sl m rvalive instrurments. To the exient a

derivative type is ool explicily addressed ina through e, notional h&l 1
principle,

DEFTNITION OF MOTIOMAL AMOLUT™

a0 in s manmer consistent with this

“Motional amount™ 15 delined as the Tce value of & Goencs 1 it in a derivatives transaction as of a reporting
date, which is used 1o caleulate Tuture payments in the reportimg apiey, Mudiomal amcant ey also be referned 1o as
notional value or notional prncipal amount. The notional 1 ded should remain static over the life of a trde
unless the imstrument s partially unsounsd or has a ot atjortizing notional. The noticnal armount shall apply 1o

derivative transaciions s followes: \

i, For derivative instrwments other than (e, oplions, swaps, foresds), the noticnal amount s either
the amownt te which interest rates arc ap dd o caleulate periodic pavment obligations or the amewnt of the
contract value used o determing the cash ab - Mon-LLE. dollar eontracts musc be raltiplicd or divided e the
appropriate inception forzign currcneggranc.

k. For futures contracts, with a ULA.
Furadallar tumires) or wnderbg
the contract sizc (value

lar-denominated contract sire (e.g., Treasary note and bond contraces,
nal amount is the nwmber of contraces at the reperting date multiplicd by
Ttiplicd by par valuc).

c.  For equity index and simila res, the mumber of contracts at the reporting date iz multiplicd b the value of ane
pvint naliiplicd ¢ transadion price. Mon-U.5. dellar contract prices must be multiplicd or divided by the
appropriate inceptidfagiorzign currenay ratc.
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GEMERAL INSTRUCTIONS FOR SCHEDULE DB

Each derivatve mstrument should be reported in Parts A, B or C according to the nature of the instrument, as follows:

Fart A: Positons m Optiens.* Caps, Floors, Collars, Swaps, and Forwards®*
Part B: Pasitons i Futures Contracts
Part Positions in Replication (Synthetic Assct) Transaction

* Warranes acquired in conjunction with public or private delbt or equity that are maore appropriately reported in
other schedules do not have to be reported in Schedule DB,

#+  Forward commuinments that are not derivatve mstruments (for example, the commitment wehabe o GMMA
i

security teeo months after the commitment date or a private placement s1x months tment date}
should be disclosed m the Motes to Financial Statements. rather than on Sch&:‘“c D

enticy cannot determine at the meeption of the contract, with certainty, 1f delreeny will carliest opportunity are
essentially forward contracts and should be reported on Schedule DB,

All derivatives, regardless of matunty date, are to be reported on Schedule DB, l‘mm 1ents where the reporting
ar

The reporting eniity may be reguired W demonzicate the intended hedemg churm: r st stulule i order o report
in this dervative “Lledge Other™ culemony,

&
The [wr walue 1= the value at which the instrument(z) could be e
book/adjusied carrving values should nol be substiuted [or lour vulue

villug, The reporiing entily should document the determination of Qgrga

t current tansachon, Amorbized or
Logquodes are the best indication of Gir

Part [ showld be wsed 1o report the counlerpurty exposure (1.2, o credil sk on dertestive Inslruments) lo esch

counlETpurly (O Eusmnlor, i Lppropriale ), &

TA thess ironsactions wre permiited o be reported nel in
n Diabilities, the investment schedule shall contnuoe 1o
i from the valid right w offsel refllecied 0 the Onancol
Mhzclosures for ilerns reporied net when a valid cight to offse

Denvatives sholl be shown gross when reporied mLh
actordance with 38540 Moo 84— Oifering and N
provide defwl of all mmsustions {Eross), wil
statements {pages 2 & 3 of the statutory Tinancial s
exizls, imeluding the gross amount, the amaunt offset, o et amount reporied in the Tinancial statements are raquired par

EEAP Mo, 6d - O0veiing oo Newing of Asset8haa Linhilities.
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SCHEDULE DB - PART A
SECTIONS 1 AND 2

GEMERAL INSTRUCTIONS

[n zach section, separate dervative msiruments inte the following categorics:

Calepory

Purchosed Oplions

Hedzing Etfective — Excluding Vanable Anmuty Guarantess Under S5AP H%] (0

Call Cprions and Warrania ..o e e e e e i
EELIEIES o ettt et e e st e e et e

Zubtotal — Hedomg EFfoctive oo e e ceeves s e
Hedging Eftective — Variable Annuaity Gruarantecs Under 55
Call Dptions and Warranis, e e e g
EgT ) 5T MRRNURREEPREPRSRRRRRPREPIEPIRPRNRRRIR:., RN,
DR vy v 5 AT 1 5 AT V1 B A1

L T,
LT | T NN SN

Other e,

Subiotal - Hedging Effectiv

Hedging Other
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Pl O p e, o
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Skl
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CallMﬂ B L T
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Call Orprioms and Warranms . oo e s s s s s s s s s s s s e
L T
L
IS et e e et e st e ee e e e e et en 2t ee e e et +e s e e 2e st A ee et +ee et en 2t ae e e smt ee s et et e 2t aeen st am e e et emrr aenree e
b DI et et et et ettt st et et e en st e s eme e e en 2ms e o £ nes e eR s Aot et an 2 em s ot e e en amps e an

[ T1 31 SO

b1 et Il LT T L s 1
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Line Mumber

............ - (T
e emeee [HEZEILICHALILICH

e emnasemeeeeee e A LILIEFRLICH
............................. LDt
ceeceee [HISEILICRRLILICY
ceeceee CHIGEILICHALILICH
oo CMITLICHRLILICH

ceeee IRGER09G
v DIHAGER00G
S Rk
emen (L 1 QOSD00G
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Definitions:

Hedging Effective — Excluding vanable Annuty Guarantees Under S5AF Ko, 104

A derivative transaction that is uzed in hedging transactions that meet the eriteria of a highly cffective
hedge as deseribed in A8AF Moo S6—Derovatives, which are valued and reported in a manner that is
conziztent with the hedged azset or lizbility, These transactions have Been voluntarily designated and are
cffcetive as of the reperting date. Excludes derivative transactions that are used in hedging transactions for
varable annuty guarantees under Y548 No, JO—Dewivative Hledoing Variahle Axnutiv Onaraniees.

Hedgine Effective —vanable Anmonty Guarantees Under SSAF Ko, 108

A derivative relationship used in hedging transactions that mect the criteria of a hig

applicd the special accounting treatment deseribed in 5348 Vo, TOS—Dervanive ;
Crucraniess, which are reported at tair value pursuant to S5APF Na. 10, .

hedge and
“eirlifils Ay

Hedgring Other:
A derivatree transaction that 15 used na hedeing ransaction wherz the i L5 an sconomis reduction
of one or more risk factors. This transaction 15 not part of an v ceignated relatonship as
deseribed under 8548 Mo, ¥6—Derivaiives.

Eeplication:
A derivative transaction citered into in -:v.-njunctimf‘b.r' ' catments in order o reproduce the
investment characteriztics of otherwise permissible SoSgtmcls as described under E548 No, Si—
Derivafives. A derivative tranzaction enitcred into bsgglrepo chtity as a hedging or inceme generation
transaction shall not be considered a replica f tic asset) transaction. These transactions are
considered to be replications as of the reporting

Incomes Generation: &

A derivative ansaction wiritton orgald
deseribsed under 5547 Vo, &

1 additional income or retarn 1o the reporting, enticy as

Crther:

A derivative transachon wri ¥ the reporting entity used for means other than (11 Hedging
Effective; (21 Hedging
referenced in 55477 Ao,
be included in the fo

BN Or %
r; (3} Replication; or (4] Income Generation {definitions listad above or
vetives ), When this subcategory s utilized, a descoption of the use should
financial statcrments.

Value of Cine (17 Point:

The moneatary value one (1] point move ina futures position published by the exchange, May also he

refemed “Lot Size," “Lots" or “Points™ by the exchange,

Testal Ailjuslm Mo, 10E Diervatives

the current year Fair value Muctuations in the hedging instruments atiributable to the hedged
L

Recognized as realized gain or loss due o offset against current paricd changes in the designatad
pertion of the ¥Whi-21 rescree liahility and

2] Rocognized as deferred asscts or deforred liabilitics ag preseribed wnder S5AF Mo, 108,

[hicrest rate and curreney swaps (where receive!{pay) notional ameunts are dencminated in different currencices), are filed
winder the “Forcign Exchange™ swap subcategory.
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SCHEDULE DB — PART A —SECTION 1

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

[nclude all options, caps, floors, collars, swaps and torwards cwned on December 31 of the current wear, including those
camed on December 31 of the previous year, and those acquired during the current year.

Column L - Descriplion

market insuwments.

Include details such as:

¢ Por optons, the basis. For examples, caps should 1
{e.£., UM 3 vear) and frequency of the reset {ovpically th

¢ For credit default swaps, the name of the reference enticy
equity ticker symbel, if availlable;

¢ For currency derivaiives, report the curren il payireceive (or buy/sell) legs of

the transaction: and
&
x e eguily Hokers, 1 applicubls
i ludnformation on the lerms of the lnansing

o [or buskets, note that 11 ts a buske! omd 1ng
Ly or ul maturity, and the nexl pavment dale,

«  [or demvatives with osncing pre
premiumn, insluding whether o 15 du

Where leveraging is a feature of the pa 1 LeTr he multiplier effect will he clearly presanted in

the description. L 3

" the tenor of the option (Le., tme from etfective date to
L rt and end dates of the underlving swap.

ticker symbol. Indicate the matunty of the underlving, as

For swaptions, mclude the he
maturity date of the option g

I traded onan exchange, o

appropriae,

Mo not wse mtemal 4

Colemn 2

1 g specific bond, report the CUSIF and o complets and pecurate descnpiion of the bonad: af
SIPs, node fhat dhers are muoluple CUSIPs and report the equity toker or nume of the
L, w5 applicable.

For a foreizm operaiions hedge, report os “Met Investment in Foreign Chperalions,”™
For annuity hedzing, deseribe whether hedging fixed or variable annuaites.

If hedpemg o specilic morigogrs loon assel, report as “Morigopee Loan™ and provide the comresponding
Ian oumber reporied on Schedule B, Pact 1, Column L

Drescribe the assels against which derivatives are wrillen in income-genention Transactions.

If a replication. report the BEEAT Mumber and Description of the BSAT [(Columns 1 and 2 from
Schedule DB, Part C. Section 1)
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Column 2

Column 4

Coliemn &

Coliemn 6

Coluwnmn 7

Colwmn 8

Coluwmn 9

Schedule/Exhibi [dentfier

Identify the Schedule or Exhibic of the hedged itemys), such as Schedule &, B, BA, Id Part 1, [ Part 2,
Zection 1; or [, Part 2, Section 2, if appropriate. Otherwises "NAAT

Use clear abbreviations for schedules, such az [ 1 {Schedule I, Part 17 D 2-1 (Schedule D, Par 2,
Zecction 1), 1 2-2 (Schedulz I, Part 2, Section 2], ote.

Typels) of Biskis)
Identily the wpels) of nskiz) being hedged: “Inferest Eale,” “Credu,” “Dn S T D

“Equity/Index,” “Commodity™ or. 1if reporting other nsks, provide o descriptio Lhee within the
Lield or in the footoede Lsted of the end of this section,

If [ocinoted, please enter o relerence code o this column (2 L*Q then disclose the
descrpiion of the msk m Schedule DE (ocinotes for each releren x * stehedule

In the evenl there 1= more than one ivpse of risk, vse the most rels

Exchange, Counterparty or Central Cleannghouse

Show the name, fllowed by the Commodity Fk% u Commission's Legal Ennty Tdentifier

(LEI}, if an LET numibser has hrErl assigned, of the

rparty or central clearinghouse,

IF exchange-traded, show the name and the LET offbe exclgoge, Boanl of Trde or contract market,

M OTC traded, show the name and the TET O
reporting entity relies,

arty and the guarantor upon whose credit the

Trude Thate

Show the male date of the

cxchange of eounterpa
fITa e, DVpe, ma

Al Agmount

ww the notlonal ameunt. Motional amounts are oo be reported as an absolute (non-negative) value,
Crndance for detenmuning netienal = mcluded in the Schedule DB General Instructons and S548
Nz Bh—Lernanives.

If the replication (zynthetic asset) wansactions are not denominated in LLS. dollar, convert it into U5,
dollar cquivalent n accordance with 354F Mo, 23 —Foreion Currency Transaciions ard Transiations.
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Column L0

Column 1]

Column |2

Coliemn 13

Column 14

Column 13

- Ztrike Price, Kate or Index Eeceived (Paid)

Ehow the strike price, rate or ndex for which payments are received {paid), or an opuon could be
cxercised or which would wigger a cash pavment to (bv) the reporting entity on a derrvative.

Forward exchange rate must be stated as: Fx Currency per USS (Fx/US3

For credit demvatives, state “credil event” when the puyment 15 mggered by woslandard Intermstionol
Swaps und Derivatives Assoctniion (I50A) defined credil event,

Drezcribe non-stonderd credil event in footnotes o the annweal stitement,

For example, Tor g credil default swap sold at 0.30% per annum, show 0,50 00 venll,” or for an
inferest swop with 4,5% received, LIBOE + 0,30% paid, show "4.51:!;& f

Cumuliive Prior Yeun(s) Intiial Cost of Undiscounied Premivm {

undiscounted, remaining
it enlered indeo.

For denvatives opensd in prior reporting veors, show (he
premium or other payment (received]) pand sinee the denvative cont

IT a dervative bas been partially feominated, the tgrmi
Schedule TR, Tart A, Secion 2 »

of the premiwm 15 reporied in

Courrent Year Tnatal Cost of Undiscounted Premiu il
For derivatives opened in the current repo ; w for derivatives in which premiwms are paid
throughout the derivative contract, show the o el prermium or other payment (recerved) paid

in the current year.

L 4

Current Year Tneorme

Show the armount of incong
chrcred in Colwmn 11].

il onacerual basis, duning the year (excluding the armount

If such payments are bgth receiviFand paid (e.g., interest swaps), show the net amount (excluding

taxcs).

- Book/Adjusted C Ra: T
Represcnes ‘alue with any nonadimitted assets added back.
Rk SRAP Mo —Dertvainees for further discussion.

in thiz column it the bookfadjusted carrying value is combined with the beok/adjusted
a value of asscts or liabilitics hedped: the bockfadjusted canyving value is combined with the
‘adjusted carrving value of underlying/covering assets; or it the amount 15 combined with
conzideration paid on underlyving'covering assets.

Insert # m this column of the book/adjusted carrving value was combined m prior years with the
ook adjusted canying value of azsets or habilitics hedged.

Imsert @ in this column if the income’expenses 15 combined with mcome'sxpenses on asscts or
habilitics hedged.

Insert * 1 this column if the dervative has unpaid financing premims.
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For Clearly Defined Hedging Strategy (CDHS) mstruments applving the provisions of S5AF Mo, 108

Inscrt % m this column for derivatives held m oa 38APF Mo, 108 CDHE throughour the current
reperiing period (or since inception if shomer).

Insert & n thiz column for dervatives repurposed from a S5AF Mo, 108 CDHS to S5AF Mo, 856
during the current reporiing period.

Imsert ! in ihis column for demvatives previously held thal were desirnoled from S5AF No. 86 1o
o BEAF Mo, 108 COULE during the current reporiing period,

Insert ~ in this column for COMIS hedpmg msirements removed as YiITL UTmLILLES
derivalive progrom wis Lerminstbed,

Colurmn 16 Fair Value &
See the Glossary of the WA Accowniing Prociices and meu% for o delinition of fair
value, For purposes of this eolumn, fair value can be obtained froggimns these sources:

a A pricing service,

e Broker or custodian quote., \

. Dretermined by the reperting entity. \K

Caolwmn 17 - Unrealized Valuarion Increascy Thecncas
For purposcs of this schedale, i reported when the change resalts inan increase to

the asset or a decrease o d rease should be reported when the change resulis inoa
decroase to the asser or an g o liahility.

The total wercalized valuatio
Book/Adjusted Carryings Value
derivative at Fair Val

wnefdecrcase) for a speeitic derivative will be the change in
is duc m carrving or having carried (in the previcus wear) the

b red as unrcalized capital gains{losses) in the Exhibit of Capital
Capital and Suwiplus Account. For 55AF Noo 103 Derivatives, the entire
all ke initially reported as an unrcalized change, with adjusoiments shown to
reprosent the s reimovied from unrcalized and recognized as realized or deterred asscta/liabilities
und provisions of S5AF Mo, 104, The Column 17 summary Total (e, Line 175909500 chould
refl v unrcalized pains or losses remaining after the Total Adjustments for S5APF Moo 103
s .

CrainsA L
change in

Colurmn 1H ’ w 1izn Exchange Change m Book Adjusted Carmrving Valae

15 A pesitive or negative amount that 15 defined as the portton of the total change mn Book! Adjusted
Carrving Value for the wear that 15 atributable to foreign exchange differences for a particular
derivative,

The amounts reported 1 thiz column should e meluded 8= net unrealized foreian exchange capial
g less] i the Copilal and Surplus Account,

For purposes of this schedule, positive smounts should be reported when the change resulis inoan

nerewse o the assel or o decresse o the habiliy, A nesafive amount should b2 reported when the
chunpe resulls oo decresse o the assel or an ncrepse w the Labihy
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Colurmn 1Y - Current Year's (Aumortizationy Accreton
For purposes of this schedule, positive amounnts should be reported when the change resulis inoan
merease o the asset or a decrease o dhe Labibioy. A negative amouont should be reported when the
change results n a decrease to the asset or an mereass to the labilicy.

Column 200 — Adjusiment to the Carrving Value of Hedged Iem

This represents the amortized booksdjusted cormrying volue wsed to wdjust the boziz of the hedged
e s} during the current year,

Column 21 - Polential Exposurs

Polentinl Exposure 12 o statistcally denved messure of the poleninl moregs erIVALLYE [OSLruTTETL
risk exposurs, for derivative instrements (hat generully do not have @ ipil g 1d or consideration
received, resuling fom fwiere Ouctusbons o the underlying, i I which dervative
inslruments are bosed,

For collars, swaps other than cradit default swaps and forwanls, wlential Exposure — L35

“Motional Amount™ ® Square Root of (Remaiming Years o iy
For credit default swaps, enter the larger of n||l'i||r|1'|. i potential payvment.

For purchased credit default swaps bought for pro ount reported will be zer.

If the maximum potential exposure canne sined, enter zem and explain in the WNotes 1o

Fimncial Statement.

Thiselose in the foctnotes o the andeal s nighny assets, held aither as collateral or by third parties
that the reporting enfity can obdain s ic[iLg o recover all oo s portion of the amounts paid andear

the derivative.

Caolwimn 22 - Credit Chualicy of Reforcnes
Oy applics to credit default swapSEfor other derivatives, leave bilank)

Dhisclose:

igiation of the reference enticy; or, if ot available, then

ignation equivalent of the reference enmty, 1t it 1= CRP rated; or, 1f not
ilakle. then

#  The reporiing entity's own credit assessment translated into an MAIC desiognation
cauivalent with a **” to mdicate that the designation 15 based on the reporting entity’s
own internal evaluation of the reference entity”™s credibaorthiness.

I s5 type of basket credit default swaps. use the lowest designation n the basket.

other tvpes of baskets, or other structures. determune a designation that faicly represents the
Iikelihood of credit losses.
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Column 23

Hedee Effectivencss at Inception and at ¥ ear-cnd
For hedge transactions show as a percentage expressed as (XX 7 YY), where "XX7 shows the hedee
cifectvencss porcentage at mception and “YY™ shows the hedge eftectivencss percentage on

Decemnber 21 of the current year.

For examplz, 100.45% hedge offectivencss at mmception and 9449004 hedpee eftectivencss on
December 21 of the current yeur s reporied oz “L00 S 93,7

Found o fhe nearsst whole percentage, Do not wse decimals,

When hedpe effeciiveness canned be calcolaled. enter o reference codde o i column

G, 0000, 0002, ele) then disclose the fnencal or economis umpest of af the end of the
reporiing pericd in Schedule DB foomotes for esch reference code number hedule,

x same explanstion,

C10E; CTOHS 8001 hedped

Acrelerence code oumber may be used muliiple dmes inoihs cole

For exwmple; 0001 Bedeces bond portfolie dunstion by 2

Nz Instrurment was repurposed  from

ﬁ L Rider Fees in WA Contracts
I

e ETective,

inlerest rate risks of assers

N3 Instrurment i CTHS 'I'm i
A% of Rho S5AF 108 ke
aj Fair Value Hedges:

How much of the change in valu 1 i iternis]) was hedged by the change in value of

the demvanve, both: L 3
tmnga-::tinn.

Current yoar.

* At the inccption

o O Dhecember |

2] Cash Flow Hedges:

How much of thighange in cash flows or preseat value of cash flows of the hedgoed ttem{s) was
hedged by nomein cazh flows or present value of cash flows ot the derivatrve, both:

- n of the derivalive msesiion, and

. AL 1ol the current yeur
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** Uplomns 24 threogh 32 will be clectronic only. **

Column 24 — Fair Value Hizrarchy Level and Methed Used to Obtain Fair Yalue Code

Whenever possible. fair value should represent the amount of money the reporting enty would recerve
(pay] m order to close the denvative posttion at the market price. Fair value should only be determined
anulyticully when the morket prce-bosed value connot be obiamed,

The Following 15 o lstimg of valid Gor value level indicators wo show the Guor volue b b Level.
“1" for Level 1 6
“2 for Level 2
&
“3" for Level 3 \

The Following 15 o listing of the volid method indicotors for denvalgeees Wggheow the method used by the
reporting entity o determine the Fair Value,
SETVICE.

“a" For denvatives where the Tair valoe i= determmn

“h" For derivaiivies whers the Gar vialoe is i]E"l#l in wek exchange.
=" For denvatives where the Gur 'ha] hy a broker or the reporting entity™s

custoadian, To wse this methad 1

must be approvad by the reparting antity a5 a
dervative counterparty; and 2} the rep ity shall obdain and retain the pricing policy of

the broker or custodian that pro Al

&
“A" For dermvatives when: the I’ﬂ%' ermined by the reporting entity. The reporting entity

1% recpuired o maing e pricing methodology usad.

Enter a combination of hicrs
bz listed first and the method 8
use 17 b report Levelgl for the
derermine fair value.

hed indicater. The fair value hicrarcle level indicator wouald
errmine fair value indicator would be listed nexe For example,
value hicrarchy level and stock exchange for the method wsed o
Column s — Soures Used to irFaluc

For Meth ntify the specific pricing scrviee used.

For fgloghed Code ™0, identify the speeific stock exchange wsed.

wstimge of most stock exchange codes can be found in the Iovestioent Schedules
retieral Instructions or the following Web site:

Wi flgrninenl orgspectfications/exclionges. shioad
For Methed Code “e,” identify the specific broker or custodian used.
For Method Code “d,” leave blank.
Column 26 — Method of Clearng (O or L)

Indicate whether derivative transaction i cleared through a central clearinghouss with a “C™ or not
cleared through a centralized clearinghouse with a ="
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Column 27

Lezgal Entity Identfier (LEL

Provide the 20-character Legal Entity [denafier (LEL for any counterparty as assigned by a designated
Local Operaung Unit. [f ne LEL number has been assigned, leave blank.

T plumns 28 throngh 32 are for derivatives with financing premiums™*

Column 28

Column 29

Column M)

Coliemn 31

Column 32

Total Undisvountes Premuum Cosl
Feport the total, undiscounted {contraciual) cost o acquire/enter inle the derivaliy

Lopard Undiscounted Premivm Cost

Beport the undizcounted {contracteal) cost w aeguire’enter mio the EK '

entily,
Fuir Walve of Demvative, Excluding Impoct of Financing Premiu \

Reflect the fair value of the devivative adjusted o oexclude

1d by the reporiing

premiums, For example, if the fair value of the derivativ
i expected cash outflows representing the "El"“".ﬂ re pavment of lnancing premiums,
1

the consideration of those future premium cash o rernoved frion the reported fair value

of the dervative captured in this column.

(AL acguisition, a derivalive may be report
the derivative and the net present value of fulu
derivative may offsel The fair value rep rin 30 shall reflect the Gur valee of the dervanve

without an offser for the future finglgein Ty BN

T inrealized Valuation Trcrnza: . Juding Trnpaact of Firancing Premims

Refleet the unecalized gain loss reported for the derivative adjusted to exelude the impact
trom discounted fumre seilcedS) ns. For example, if the valuation incrcascivaluation decreasc
reported in Column [7 jgelndes “R85es™ o recognize the net present value of the financing cost owad
by the reporting rv, those “losscs™ shall be romowved  from the wiecalized  wvaluation
incrcassidecrcase refle i this column.

Prewvide a unigifgidentifier for cach Clearly Defined Hedging Strategy (CIHS) applying the provisions
of Mo, TR Rported on this schedule {e.g., 001, 002, cte.). This identiticr will alzo be used tor
Fopo fthe COOHSE in Column 1 of Schedule IDE, Part E.

n should anly e used for the following line nuimbers:

hased Options Lincs (EDIHEA0T thiough 01399090
W rIELen Oprions Limcs (579995909 thicugh DO25900%M0
Swaps Lines 10599990999 through 1099999400
Forwords Line 1420995009
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SUHEDULE DB — PART A —SECTION 2

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

DURING CIUIRRENT YEAR

[nclude all options, caps, floors, collars, swaps and forwards which were tenminated during the curvent reporting wear, both
those that were oaned on December 21 of the previous reporting vear, and those acquired and termunated during the current

year.
Column L - Descriplion
Crive a eompletc and aceurate deseription of the derivative instrument incladin iption of the
underlving sccuritics, currcncics, rates, indiees, commaditics, derivative instrun ar i’ financial
market instwmaents.
Imclude detuils such as:
¢ Por optons, the basis. For examples, caps should 1 \mdcﬂuug inicrest rate
{e.g. CME 5 vear) and frequency of the reset (typleally
¢ For credit default swaps, the name of the reference agaity (a Iz issuer or an index) and the
equity ticker symbel, if availlable;
[or currensy decivalives, reporl the -;;urrcﬂ.:;- pe Lhe pavireceive (ot buy/sell) leps of
the transaction: and
s [or buskels, note that 1 15 a boskel ond 1 LMUP five eguity tickers, 1l applicubls
s [or derivatives with [inoncing pre : e mfommeton on the terms of the Onansng
premivm, insluding whether i 15 v or ol matucity, and the next pavment dale,
Where leveraging is a feature of @ pal tegms, the multiplier effect will he clearly presented in
the deseription.
If traded on an exchange, tifker symbel. Indicate the matarity of the underlving, as
APPrOPriane.
Doy o wse intermal descriptions ¢ ihifiers unless provided as supplamantal infocmation.
Colurmn 2 - Dezeription of Iemis ged, Used for Income Generation, or Beplicated

aiviies hedped, including CUSIPs) when agprogriate. For exampla, “Bond
B Hedge,"” “Fixed Anouiry Hedge," “Tnvestment in Foreign Chperations,” aic,

If hoedging a apdgific bond, report the CUSIP and a complete and accurate description of the bond, it

CLUSIPs. Siote that there are multiple CUSIPs and report the equity ticker or name of th-:
arcnt, as applicablz.

a forcign operations hedge, repoit as "Met Invesoment in Forcign Chperations.™

For aonuily hedging, descnibe whether hedgring Gxed or vemeble onmuies,

If hedging a specific mortgage loan assct, report as “Mortgage Loan™ and provide the corresponding
Toan mamibser reportcd on Schedule B, Part 1, Colwimn 1.

Deseribe the wssels pgoinst which derivaiives are wrillen o imeome-generuion rnsiclions.

If a replication, report the REAT Mumber and Deseription of the REAT (Columms | oand 2 froan
ASchedule TR, Tart O, Section 1),

SU14ES - ZU1S Matinal Assugialion ol lmsurema: Commissicmers S0 Invesiment= 201



Column 2 — Schedule/Exhibi [dentfier

Identity the Schedule or Exhibit of the hedged itemis], such as Schedule A; B; BA: [, Part 1; D
Par 2. Secuon 1; or I, Part 2, Scctien 2, if appropriate. Otherwize "RNiA”

Use clear abbreviations for schedules, such az [ 1 {Schedule I, Part 17 D 2-1 (Schedule D, Par 2,
Zecction 1), 1 2-2 (Schedulz I, Part 2, Section 2], ote.

Column 4 Typels) of Biskis)
Identily dhe tvpeis) of oskis) being hedped: “Interest Eafe,” “Credi,” “Dn U Currensy,”

“Equity/Index,” “Commodity™ or. 1if reporting other nsks, provide o descriptio Lhee within the
Lield or in the footoede of the end of this section

If [ocinoted, please enter o relerence code o this column (2 g.*m! b @ then disclose the

descrpiion of the msk m Schedule DE focinotes for each relerencagg : stchedule,
In the evenl there 1= more than one ivpse of risk, vse the most rels n

Coliemn & Exchange, Counterparty or Central Cleannghouse

Commission's Legal Ennty Tdentifier

Show the name, fllowed by the Commodity th i
(LET}, if an LET numibser bas been assigned, for the terparty or central clearinghouse,

| T
IT exchange-traded, show the name and the LET « }13% Roand of Trde or condract market.

TFOTC tracked, show the maome amd the TEL o ¥ arty amd the guarantor wpon whose cradit the

P

reporting entity relies,
Coliemn 6 Trule Thate

Show the male date of the

The reporting cntity may su noonc ling all identical derivative instramenis with the same
crchange or counterpargg showing e dare of last trade date, buc only if the instruments are identical in
their terims (c.g., Tvp furity, cxpiration or scttlement, and strike price, rate or index).

Colwimn 7 - Trate of Maturicy AL

Show the of cxpriration of the derivative, as appropriate.

Colwmn 8 - Terifgiingtion Date

1 mwhich the contract’agroement was torminated. Reporting entitics may sumimarize on
gl identical insorwments with the same cxchange or counterparty, using the latest termination
only if the instruments are identical in their torms (eog., type, matarity, cxpiration or
1, and strike price, rate or index).

Ciolurmn 2 ndicate Exercise, Expiraton, Matunity or Sale

Indicate the cause of termmation.
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Column L0

Column 1]

Column 12

Coliemn 13

Coliemn 14

Coliwmn 15

Column 1

Column 17

Mumber of Contracts

Zhow the number of confracts. a= applicable (e.g., for exchange-traded derrvatives), as an absolute
(non-negative) value,

Mottonal Armount
Show the ootional smeent Motonel smounis ore o be reporied 2z an sbsolule {non-negetive) value,
Cundunes for detenmining netional s included in the Schedole DB General Instrostions amd S545

No, Bo—Deviatives,

If the replisution (synthetc psset) ironsaction 5 ool denominated 1o U5, dol
dollar equivalent in pecordonce with 38407 Mo, 23— Forefar Carrency Trons,

Strike Price, Bate or Iodex Beceived (Paid) &

Bhow the stoke price, mite or index for which povmenis are rﬁ% , o7 i opion could be
n

exercised, which would inegger o cosh pavment o {by) the report i derivative,

Forward exchange rate st be stated as: Fx Currency per L

Cumulative Prior Yeans) Initial Cost ||I'T|'n|.|'ix|.'n|1u$1.|-_' i @ Tt eceived] Paidl

= curmelative, undiscounted, remaining
cleriviilize confract wias entersd intco,

eived) Mand

For denvatives opened i prior reporling vea

premium or other payment (received) pand spnee

Current Year Tnitial Cost or Ulssdisconnied Prer

For derivatives opened in the currely re v, show the undiscounied prarmium or other payment
rreceived) pand when the derivative ¢ acl rlered inia.

Consideration Received [T arAlinn

Show the amount of considera giived [paid).

Cureent Year [neome

Show the anoun weccived (paid) accrued for the current vear,

Book/Adju- ‘alue

Repilgagirs the statdiment value with any nonadinitted assets added back.

R i e Si—Derivarives tor further discussion.
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Column 18

Coliemn 19

Column 20

Column 21

Column 22

Codae

Imsert * in this column if the bookfadjusted camving value 15 combined with the book/'adjustad
carrying value of assets or liabilitizs hedged; if the bock/adjusted camrying value 15 combined with the
book/adjusted camrving value of underlying/covering assets; or it the amount is combined with
consideration paid on underlyving/covering assets.

Insert # i this column o the book/adjusied carrving valee was combined 0 prior years with the
book/wdjusted corryving volus of pssels or lnbilies hedged,

Insert @ in this column i the income’expenses 15 combined with incomers: O asEels or

lubilities hedpeed,
Insert ~ 1o this column i the dervative bas vnpeid [nencing premiums.

For Cleorly Defined Hedging Steategy (CDLE) mstruments spplvi ol 55AF Mo, 108;

Insert 8 in this column for derivatives held 1noa S5AF N
reporting perod (or since inception if shorter),

= fhroughout the current

o, 1O CTHS 1o 854 M. 86

Tnisert & in this columm for devivatives repurpoge

&

Tmisert !in this columm for dervatives previo

a BEAT Mo, 108 CDHE during the currgnt

during the current reporiing period,

were designatad Trom S5AT Moo 86 1o

o,

Toserdt - in this colomn Tor CDHS hec

derivative program was terminated,

L 4

Tinrealized Valuation Tncrnease’ nrurz\
For purposes of this schedgf, incren®is shinld be reported when the change resulls inoan increase 1o

the asset or a decrcase o iabiliceSA decrease should be reported when the change resulis inoa
decrease to the asser or an inerdig c liahility.

sirments removed as the vanable anmoites

Taotal Forcign Exchang®Change in BookdAdjusied Carrving Vahic

Thiz is a positi ivaramount that is defined as the portion of the total change in Beok/ Adjusted
Carrying Paluc rcar that is atributable to forcign exchange ditferences tor a particular
derivative.

The wints repoted in this column should be included as net unrcalized forcign exchange capital

in the Capital and Surplus Aceount.
o car's [Amortization) Aoeretion
0 oscs of this schedule, positive amowonts should be reperted when the change resulis inoan
ase o the asset or a decrease o dhe Labibioy. A negative amouont should be reported when the
change results n a decrease to the asset or an mereass to the labiliy.
Crwin (Loss) on Termmation — Fecognized

This represents gam (loss) on termination that 1z not deferred or wsed to adjust basis of hedzed items.

This equals consideration received less book/adjusted carrving value at tenmination.
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Column 23

Column 24

Column 25

Adjusiment to the Carrving Value of Hedged Iem

This represents the gam (less] on termination that was used to adjust the basiz of a hedaed ttem in the
current year.

It mcludes the book’adjusted carrving value of premiums that were allocated to the purchase cost on
exercise of an option.

Crin (Loss) on Termimtion — Delerred
This represents the wain (loss) on terminstion thal was delemred over vear-end.
This equals considerntion received less booksdjusted currving vales ol lermipgtaon:

n
Hedpe Elfectivensss of Inception ond at Tenminstion & 0

For hedge ironspctions show as g perceniage expressed os (XX M\ “RE" shows the hedpe
E

clivensss percentogs ol

elflectiiveness pereentpge ol meepiion and “%YY" shows ihe
termrirAlinn.
For example, 100433 hedpge effectiveness al | i A hedpe effectiveness on

When bedge effectiveness cannot be cal
Ceag, D000, DOOE, ete) then disclose the foan
reporting period in Sehedule DB footnor r

L 4

A reference code number may be use 111 nes i s colurnn to indicate the same explanation,

er a relerence cocde number in this colommn
oneamie tnpact of the hadae at the end of the
crence colde nwmber wsed in the schedule.

For example: W00

pertfodic duration by .2 vears,

(Wiz Inat
interest

an repurposed from 55AT Moo 108, COHS #E1, hedged
c risks of asscrs.

strument in COHS #1101 Rider Claims Less Rider Feos in WA Contracts —
Yoot Bho S5AP 108 hedge; 10094 Etfoetive,

al Fair [

w o iuch Y the change in value of the hedged itemiz) was hedged by the change in value of
s derivative, both:

At the incepuon of the dervative transaciion; and

At termination.
Cash Flow Dedges:

How much of the chunge in cush Oows or present value of cash Qows of the hedged emds) was
hedged by the change in cosh (ows or present value of cash Oows of the dervative, both:

& Al the meeption of the derivative transaction; amd

& AT Termination.
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** Uplomn 26 threogh 31 will be clectronic onlv, **

Column 26

Lezgal Entity Identfier (LEL

Provide the 20-character Legal Entity [denafier (LEL for any counterparty as assigned by a designated
Local Operaung Unit. [f ne LEL number has been assigned, leave blank.

*Columns 27 threngeh 31 are fer decivatives with financing premioms=*

Column 27

Column 28

Coliemn 29

Column 30

Column 31

Total Undiscounted Premivm Cosl Q
Feport the otal, undiscounted (eontraciual) cost o acquirs/enler inlu‘l[:ll: ol @

Lopard Undiscounted Premivm Cost

Feport the undizcounted {contracteal) cost w acguire’enler iu$ e unpiid by the reporiing
ar

by,
¥

Fair Walue of Denvative, Excluding Tmpact of Finangi

Teflect the fair value of the derivanve :H]juxlr:ﬂ'tr %

premiums, For example, iF the fair value of the deg : ted in Colummn 16 has Been nedoced doe
i expected cash outflows representing the ruruﬁ 's future pavient of Tmancing premims,
ML :

imipact of discounted future seoled

the consideration of those future premium o s shall be rernosvvad Troon the reported Tair value

of the dervative captured in this column.

(AL acquisition, a derivative may We re v nel zermn Gor value in Colurmn [ as the valoe of

the derivative and the net present .,-MY financing premiums ewed fram the acguisition of the

derivative may offsel The f; Lin Columm 29 <hall reflect the Gur valee of the dervanyve
without an effaar for the g premmums, )

Unrealized Valuation Tncrcase: . Exeluding Impact of Financing Premivims

Refleet the unecal iz
troem discounted furare

in or unrealized loss reported for the derivative adjusted to exclude the impact
led premiwms. For example, if the valuation inercascivaluation decreasc
& "losscs™ o rocognize the net present value of the financing cost owed
. those “losscs™ shall be removed  from the worcalized  valuation
d in this column.

identifier for cach Clearly Defined Hedging Strategy (CIHS) applying the provisions
. 18 reported on this schedule {e.g., 001, 002, cte.). This identiticr will alzo be used tor
Suot the CIOHS in Column | of Schedule DB, Part E.

column should only be used for the following line numbers:

Purchased Cpons Lires (IRRLSFRIUL throngh U] 53490400
Written Oprions Lincs (RS TR0 throwgh 0624000
S Lines 1039999009 thrangh 10999995009
Forwords Line 1429959009
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SCHEDULE DE — PART B
SECTIONS 1 AND 2

GEMERAL INSTRUCTIONS

[n zach Section. separate dervative mstruments o the following categories:

Calepory

Long Futures;
Hedging Lilectve — Excluding Varable Annuily Gueraniess Under SSAF Mo, 108,
Hedging Lilecive — Variable Aoty Guarinizes Under S5A4F No 108 e,
TRl T =1 o T T
Subtotal - Tomg Fuliines o
Short Fuhiznas:
Hedging Effective — Excluding Vanable Anmoity Gosraniess
Hedging Effective — Variahle Annuity Guarantaes Tndear F:'i.-";
Hezdgring CHHEr o e
L T T U . S
TN Lo 1= 11 KL o T

T . .
Sl SHOFT FULUres oo sesees s s s sms sesnms sees

Fecognized and Detferred Asscts or Ly
Subtotpl — 354 No. 108 Adjusimegts

Totuls:
Subtotel — Hediing Eilective — Cxoluding@lugliole Annuity Guarantess Under SSAF Mo, 108 ...
Subtotel — Hediing Eilective — ariable Aoy Guarintess Under S5AF Mo, LO8 i,
Subtotel — Hedsringe Other. ...
Subtotel - Beplization ...
Subtotnl — -,
Subtotal - C
Subtotal -

Line Mumber

o 1319990005
vt L BZRGS0095
v 1330950005
v 1349950095
v 1350955005
v | FRFRO0GG

o 137959005

v | 3RAGH00G
v | S99GSE00G
S 11 Lo
ceeeee L1 QGG
oo | GZQUGOAG
e | E3DGHR00G

o 1649950005

SEAP Mo, 108 Adjustiments &
Offsct 1o YM-21 oo, \

ThSUCHLLC

<o DEafLICHEILIC
oo 16790005

LaBgasanas

o | BEQGSR00G
v LTOSRSR00%
v LTI H9SR005
e | TERQSAROG
v L FARSR000%
vennns L T4RSS0095

ceo DT ELICHRQLILICH
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Definitions:

Hedging Effective — Excluding vanable Annuty Guarantees Under S5AF Ko, 104

A derivative transaction that is uzed in hedging transactions that meet the eriteria of a highly cffective
hedge as deseribed in A8AF Moo S6—Derovatives, which are valued and reported in a manner that is
conziztent with the hedged azset or lizbility, These transactions have Been voluntarily designated and are
cffcetive as of the reperting date. Excludes derivative transactions that are used in hedging transactions for
varable annuty guarantees under Y548 No, JO—Dewivative Hledoing Variahle Axnutiv Onaraniees.

Hedgine Effective —vanable Anmonty Guarantees Under SSAF Ko, 108

A derivative relationship used in hedging transactions that mect the criteria of a hi
applicd the special accounting treatment deseribed in 5348 Vo, TOS—Dervanive
Crucraniess, which are reported at tair value pursuant to S5APF Na. 10,

hedge and
“eirlifils Ay

Hedging Ocher:

A derivative transaction that 15 used inoa hedpging transaction where 1

am ecnnomis redestion
of one ar mare risk Tactors, This transaction 15 net part of an e esignated relationship as

deseribed under 5547 Vo, Bo Derivativis.

Eeplication:

A derivantve ransaction entered into i conjunction “agih estments in onler o reproduce the
mvestmant  charactenstics  of  otherwise  perrmissihlgha irrteals deseribed  under 854A° Naoo S&a

evivedives, A derivative transaction entercd in ol enfily as a hedping or incone genaration

framsaction shall ool he considerad a replica M asselh ransachion. These Iransaclions are

comsidered o he replications as of the reporting
Tiveome Genesalion: L 3

Ademvabive ransachon wrillen o

deseribed under 554050 Mo, o

peditionel meome or return 1o the reporing enofily us

CHher:
A dertealive lnnsaclion wiilen or sofd by the reportinge entity used (or mesns ether then (1) Hedgng
Effestive, (23 [lesfemng o 43 Beplicoiion, or (4) Income Generation deflinon hizled sbove or
referenced in S840 Mo fatives, When this subcalegory s utilized, o descrpiion of the use should
b mcludesd in the [o ¥ fnancial stalements

Lextal Adjusiments for 5 BTV VS
Capiur the cu year Foar value [uctuaiions in the hediring instruments aticibutable 1 the hedeed
nsk

ernized as realized gain or loss due o offset against current paricad changes in the designatad
i of the Wh-21 reserve liability and

Recopnized as deferred assets or defervad labilities as preseribed under 35AF o, 108,
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SCHEDULE DB — PART B - SECTTION 1

FUTURES COMNTRACTS OPFEN
DECEMBER 31 OF CUEHRENT YEAR

[nclude all futures contracts positions open December 31 of current vear, mcluding these which wers open on December 31
of previous vear, and those acquirad during current vear.

In the Broker MomeMel Cazh Deposits [ooinote, st in alphabetica] sequence, brokers wath whoem cash deposits have been
made, cumulative chenpes made 1o the depostls and the beginnine and ending cazh balunees.

Colemn |

Column 2

Coliemn 3

Colwmn 4

Coluwmn 5

Ticker Svmbeol Q

IF reded om an exchange, discloze the ucker symbaol, 0

Mumber of Conlmsis *\

show the ol number of contracts open on Dec, 2 of the rep &»\ whsolule (mon-negalive}

value,

Mool Armouni

Show the total notional amount of the Tunres [uthl Tl
(non-negative) value, Guidance for defenmining N

Trstrictions and 5547 Mo S0 Derivaiives,

31 ol the reporting yvear as absolute
mcluded in the Schedele DR General
Dreseription

Give a complete and accurate des@Epti whkderivative instrument, including a description of the

e ving securilies, currencies, raid conmodities, derivative instruments or other Tinanaial

miarket mnstrumenis,

For derivatives with financ
inchuding whether it is due per

s, include information on the terms of the financing premium,
or at matericy, and the next payment dare.

Do not wse intemal deglliptions or identificrs unless provided as supplemental information.

Drescription of It . Uzed for Income Gencration, or Replicated
Dreseribe €

: ilitics hodged, including CUSIP(s) when appropriate. For example, “Bond
Partfolio Hedsg

CWAGLE Hedge,” "Fixed Aniuicy Hedge,” “Tivestment in Forcign Chperations,™ ol

If'h a apocific bond, report the CUSIP and & complete and accurate description of the bond, it
gle SRSEPs, note that there are multiple CUSIPs and report the equity ticker or name of the
arcnt, as applicablz.

1 a guarantecd investment condract or funding agreemoent, repost as 010 Hedge™ or “FA
For a forsign oporations hedge, reporm as “Met Investment o Foreign Operations.” For annuity
hedging, descnbe whether hedging tixed or vanable annuities,

If hedpmg a specific mortgage loan asset, report as “Mertgage Loan™ and provide the comresponding
Ioan number reporied on Schedule B, Part 1, Colurn 1.

Dezeribe the assets against which derivatives are written n income generation ransactions.

If & replication. report the BSAT Mumber and Description of the BSAT [(Columns 1 and 2 from
Schedule DB, Part . Seciion 1),
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Column &

Column 7

Colwmn &

Coliemn 9

Coliemn 10

Column 11

Column 12

Column 13

Schedule/Exhibi [dentfier

Identify the Schedule or Exhibit of the hedeged itemis), such as Schedule A; B; Ba; D Par 1; [, Part 2
Zection 1; or [, Part 2, Section 2, if appropriate. Otherwise "NAAT

Use clear abbreviations for schedules, such az [ 1 {Schedule I, Part 17 D 2-1 (Schedule D, Par 2,
Zecction 1), 1 2-2 (Schedulz I, Part 2, Section 2], ote.

Typels) of Biskis)
Identily the wpels) of nskiz) being hedged: “Inferest Eale,” “Credu,” “Dn S T D

“Equity/Index,” “Commodity™ or. 1if reporting other nsks, provide o descriptio Lhee within the
Lield or oo footnote hzied inthizs Schedule.

If [ocinoted, please enter o relerence code o this column (2 g.*m! b @ then disclose the

descrpiion of the msk m Schedule DE focinotes for each relerencagg : stchedule,
In the evenl there 1= more than one ivpse of risk, vse the most rels n

Drate of Maturity or Expication

Show the date of mateity or expiration of the dtr-lil @ apriale.

N

wromission s Legal Entity Tdentifier (LET, T an

Exchange

Show the name and the Commodity Futures

LET number has heen assigned, for the exchang “h the contrict was trnsacied.

Triwle Thate L 3

Show the trale date of the o

noone ling all identical derivative instraments with the same
ast rade date, but only it the instruments arc identical in their
of settlement, and sirike price, rate or index ).

The reporting cntity may ~5g
crchange or counterparty show
WCims (2.8, Type, maturigy, cxpirat

Transaction Price

Show the futurcs contract was originally purchazsed or zald.

If several posi of the same fubures contract are summarized. show the weighted average price.

Rep Date Price

reporting date closing price. Report price as published by the exchange.

c
cport the net unsettled futures positon from the time lag (typically one day with ULS. futures brokers)
etween the change m the cumulative varatson margin (Columns 13 and 181 and the actual settlerment
with the fittures brokers,

This represents the pending cash settlement of the futures posttion.
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Column 14

Column 15

Coliemn 1A

Coliemn 17

Column 18

Column 19

Book/Adjusted Canrying Value

Bepresents the statement value of the futuress position, with any nonadmitted assets added back. and 1=
detenmuined based on how the futures contract 15 being used. in accordance with S54° Ao, S6—
Derivatives.

Mote that any cash deposits placed with the broker are included m the Broker Mame/Met Cash Deposits
Tootoede only ond not in the Book/Adjusted Corrying Value,

Lighly Effeciive Hedges — Cumuolaiive Yonolbion Margm
Un lone conirocts, shew the oumber of confracts (Column 27 umes the Pween Lhe

reporiing dofe prive (Column 12) ond ranssciion prce {Column 11 mes vislue of ome (1}
porimt {Column 22,

rence hebwesn the
e the flures value of

Un short confrocts, show the number of coniracts (Column 2
fransaction price (Column 11} snd the reporiing date price (ol
o (11 poind (Column 227,

An exception 15 that this column would o be populared rhl e Tective futures of forecasted
tramsaction or firm corrmifrments.

Highly Effective Hedges — Deferved Variation Marzi

This represents the variation margin that_has hd amd therefore ol recognized as an
11 1.
n

unrealized or realized gain (Joss) or as inves

Mote: T the entire amount of the vanati
as s reporied in Column [ 34y

s dbeferred, the armount reportad will be the same

Highly Effective Hedges Gation Margin Giain (Loss) Tsed o Adjost Basis of Hedgead
Tiem
This represents the variation m in the currcnt year to adjust the basis of a hedged item.

Cumulative WariationgBargin for All Other Hedges

O long cgntra

reporting
prsind [ Col

z mumber of confracts (Column 2] times the differcnce between the
min 12} and transaction price {Column 11} times the futeres value of cne (1)

. shoow the nwmber of conacts (Column 2 fimes the differcnce betwcen
ion price (Columin 11) and the reporting date price (Caolumn 12 times the futures value of
“olamm 22

Wariation Margin Gain {Loss) Recognized in Current Y car

represents the wanation margmn recognized as an unrcalized or realized gam (loss) or as
mvesiment incoms for the vear,

This column will be populated for highly effective futures hedemg at fair value and All Other futures.

This column will net be populated for highly effective futures hedging at amorized cost.
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Ciolurmn 20 - Potential Exposurs

Potential Exposure 15 a statstcally denved measure of the potental meorease in derivative mstrument
risk exposurs, for dervative istruments that generally do not have an mnitial cost paid or consideraton
received, resulung from future fluctvations in the underlying interests upon which denvative
mstruments are based,

For futures, the Poteniinl Exposurs = {Inibal Margin per conirust on the valunbon date, set by the
exchunee on which coniract irades) x (the number of conimsciz open on the valustion dale),

Column 21 - Hedpe Elfectivensss of Inveption ond at Y eor-end

For hedge iransactions show, as a peroentge expressed as (XX 7 YY), wh
eflectiveness pereeniage ol inception and “YY™ shows the hedge elfecir

date,

ows Lthe hedpee
rex il reporiing

December 21 of the current yeur s reporied s <100 S 93,7

For exomple, 100.43% hedpe elfechvensss ol mesplion un{% wde efleciiveness on

Rovird for the nearest whole percentage. Do not wse decimsals,

When bedge effectiveness cannot be caleulate |
Ceape, D000, D002, ete) then disclose the Anancialfog ec
reporiing period in Sehedule DB footnotes for eacks:

For example:

al Fair Valuc H

cenee oode number in this columm
mipact of the hedge at the end of the

I Redices hong

&
] swed from B5RAT Moo 108; CTHS #0015 hadgead
rile ol assels,

Nz In=trurmen
COHE =01 Rider Claims Less Rider Feos in WA Contracts —
SSAP T0E hedge: TG Effcetive.

3

g in value of the hedged itemiz) was hedged by the change inovalue of

inception of the dervative transaciion; and

Al reporting date,

1%

w L ledzres:

w much of the chunge in cesh Qows or present value of cash Oows of the hedged nemisp was
sdred by the change in cush (ows or present value of cash Oows of the decvative, both;

& Althe meeption of the derivative transaction; and

# AL rcporting date,

Colurmn 22 - Salwe of Chne (1) Paoint

This represents the monctary value of a onc (1) point move ina fuwres position published by the
cxchange. This monctary value of one {1} peint is utilized in the calculation of the futires” variation

margin.

SU14ES - ZU1S Matinal Assugialion ol lmsurema: Commissicmers 510 Invesiment= 201



** Uplomns 23 threogh 3 will be clectronic only. **

Column 23

Column 24

Fair Value Hizrarchy Level and Methed Used to Obtain Fair Yalue Code

Whenever possible, fair value should represent the price at which the securtty could be sold, based on
market mformation. Far value should only be determined analvtically when the market-bazed value
cumnot be oblamed,

The Following 15 o listimg of valid for value level indicators wo show the Gour volue higrrchy Level,
“1" for Level 1 6
“2 for Level 2
&
“3* for Level 3 \
N the method used by the
“a™ for securities where the mte @5 determined by a pr

“h"* for securities where the rate is I..|E|Erl'l'lil'lE!:*:l s ]
=M for secunnes where the rate s deter mmﬂmr or custodian. The reporting entity

should obiain and maintain the pr

The Following 15 o listmg of the volid method indicoiors for demy
reporting entity o determine the Rate Used fo Obtain Fair Walue.

for any hroker ar custodian wsed as apricing
soaree, In addition, the broker i be approved by the reporting entity as a

eounterparty For buying and s r G

vitled, L 3

s or be an underwriter of the secority Baing

Nﬂﬂijltll by the reporting entity. The reporting entity is
the pricing methodelopy wsed,

Enter a combination of hicrarclifga thod indicater, The fair vahae hicrarchy level indicator would
b listed first and the mgthod usedSS determine fair value indicator would be listed nexe For example,
use 17 to report Leygh 1 for the fair value hicrarchy level and stock exchange for the method wsed to
determine fair value

| @ r Valuc

Ca,” identify the specific pricing scrviee usod.

A for securities wheng
required o mainig

For Method O

For® Code B, identify the speeitic stock exchange used.

e

www_ fixprotocol.orgfSpecifications’exchanges.shitnl

shing of most stock exchange codes can be found in the Invesiment Schedules General
ctions ot the following Web address:

For Methed Code “e,” identify the specific broker or custodian used.

For Meathod Code “d.™ leave blank.
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Column 25

Lezgal Entity Identfier (LEL

Provide the 20-character Legal Entity [denafier (LEL for any counterparty as assigned by a designated
Local Operaung Unit. [f ne LEL number has been assigned, leave blank.

T plumns 26 throngh 30 are for derivatives with financing premiums™*

Column 26

Column 27

Column 28

Coliemn 29

Column 30

Total Undisvountes Premuum Cosl
Feport the total, undiscounted {contraciual) cost o acquire/enter inle the derivaliy

Lopard Undiscounted Premivm Cost

Beport the undizcounted {contracteal) cost w aeguire’enter mio the EK '

entily,
Fuir Walve of Demvative, Excluding Impoct of Financing Premiu \

Reflect the fair value of the devivative adjusted o oexclude

1d by the reporiing

premiums, For example, if the fair value of the derivativ
i expected cash outflows representing the "El"“".ﬂ re pavment of lnancing premiums,
1

the consideration of those future premium cash o rernoved frion the reported fair value

of the dervative captured in this column.

(AL acguisition, a derivalive may be report
the derivative and the net present value of fulu
derivative may offsel The fair value rep rin 2R shall reflect the Gur valee of the dervanve

without an offser for the future finglgein Ty BN

T inrealized Valuation Trcrnza: . Juding Trnpaact of Firancing Premims

Refleet the unecalized gain loss reported for the derivative adjusted to exelude the impact
trom discounted fumre seilcedS) ns. For example, if the valuation incrcascivaluation decreasc
reported in Column [7 jgelndes “R85es™ o recognize the net present value of the financing cost owad
by the reporting rv, those “losscs™ shall be romowved  from the wiecalized  wvaluation
incrcassidecrcase refle i this column.

Prewvide a unigifgidentifier for cach Clearly Defined Hedging Strategy (CIHS) applying the provisions
of Mo, TR Rported on this schedule {e.g., 001, 002, cte.). This identiticr will alzo be used tor
Fopo fthe COOHSE in Column 1 of Schedule IDE, Part E.

n should anly e used for the following line nuimbers:

2 Futurcs Linc 15200945000
Bhort Fumres Ling 15990000

SU14ES - ZU1S Matinal Assugialion ol lmsurema: Commissicmers 52F Invesiment= 201



SCHEDULE DB — FART B - SECTTION 2

FUTURES COMTRACTS TERMIMNATEL
DURIMNG CURRENT YEAR

Inchude all futures comtracts which were temminated during current reporting yvear, both those thatl were open on Decernher 31
of previcis reporting vear, and those acguivad and teemimatad during current year,

Caolwimn | - Ticker Svmbol

If traded on an exchange, disclose the teker symbaol.
Column 2 Kumber of Conlrsis

The number of futures contracts lerminated during the current vear :1¥}H:-g.aﬁvﬂ_| vislue,
Column 3 - Notional Armount \

Zhow the total nottonal amount of the futures position terming L current year as absolute
(non-negative) value, Guidance for defermuining notonal 15 incl in the Schedule DB General
Instructions and S84 Mo, S6—Derivarives.

Column 4 - Descriplion &

Give a complete and accurate descrption of the vk e triment, including a description of the
AL .

e ving securities, currencies, rafes, indiges, derivative instruments or other Tinanaial

miarket mnstrumenis.

For derivatives with financing promiwims & rimaticen on the terms of the financing premium,
including whether it is due periodiagly iy, and the next payment dace.

Do mot use miemal descriptiog 5 unlezs provided a= supplemental informaton.

Column 3 Deseription of lemis) ledg Ineome Generation. or Beplhicited

ed, including CIISIPs) when agproprate. For exampls, “Bond

"UFixed Annuiry Hedge," “Tovestment in Foreign Chperations,” aic,

Dieseribe the assels or labilities

TPorifodio Hedge, "™ % B Hedge,

If hodging a spog
multiple CIEEIF
ultimate p 2

all it the CUSIF and a complete and accurate description of the bond, it
gat there are multiple CUSIPs and repert the equity ticker or name of the

le.

the assels against which derivatives are wrillen in income genentlion transacions.

If a replication, report the REAT Mumber and Deseription of the REAT [Columns 1 and 2 from
Achodule DR, Part C, Scetion 1)

Colurmn & - Schedule/Exhibie [dentfier

Identily the Schedule or Exhibil of the hedgped temis)l such as Schedule A; B BaA; D, Pant 1; D,
Puri 2, Bection 15 or Iy Part 2, Section 2, 10 approprinle, Otherwise “RKeAL”

Use clear abbreviations for schedules, such as T | {Schedule T, Part 1) T 2-1 (Schedule Ty, Tart 2,
Hpction 13, T 2-2 {Bchedule 1, Pait 2, Scetion 2, cte.
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Colurmn 7 - Typels) of Kisk(s)
Identify the tvpels) of nskiz) being hedged: “Interest Eate”” “Credi” “Duration,” “Currency,”
“Equity/Index,” "Commodity™ or, if reporting other risks. provide a description of the risk within the
fizld or i a footnote hsted in this Schedulz.

If tootnoted, please enter a reference code in this column (g, a, b, o ete.l then disclose the
descrpiion of the nsk m Schedule DE focinotes for each relerence code used o the schedule.

In the evenl there 1= more then one fvpe of risk, use the most relevant nsk.

Column B - Dharter oof PMuwturity or Expioation
Bhow the dute of matucily or expirsiion of the demvative, oz u]:q:lmpn'i#.
Column 9 Exchonge \
Shew the nome vnd the Commodity Futures Tosding Commnuissd glity Identilver (LED, if an
LET number has heen assigned, for the exchange on which the contr as trensacted,
Colwrmn 10 Triwle Thate
&

Show the rrade date of the original transaction,

—t

The reporting entily may summarize on oge | 1 ic ical denvative imstruments with the same

exchange or counterparty showing the Tasi st only i the instruments are wentical o thair
femns (eg., bype, matunty, expiration or seilem sirike price, rate o index),
Colwrmn | Transaetion Price L 3

Show the original rranssction at which the futures were purchased ar sold),

1t gewveral positions of the 5 piiract are summarized, show the weighted average price.
Column 12 - Termination Date

Show the date when ivative position was torminated.

Column 13 -
Colwimn 14 xercize, Expiration, Maturity or ale
¢ the cause of termination,
Column 15 Curpulative Vanation Margin at Termuination
On long contracts, show the number of confracts (Column 2} times the difterence betwesn the
termunation price (Column 12} and transaction price (Column 113 tmes the futures value of one (1)
point {Column 200,
On shorm contracts, show the number of contracts (Column 21 tmes the difference betwesn the

ransaction price {Column 11) and the termimation price (Column 133 tmes the futuees value of one (1)
point {Column 2009,
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Column L6

Column 17

Column 18

Column 19

Change in Yanation Margin Gain {Less) Becognized in Current Y ear

This represents the vanation margin recegnized as realized gains (losses), or as investment income in
the current vear.

Change in Yanation Margin Gain {Less) Used to Adjust Basis of Hedpged Item o Curcent ear

This represents the omount of gams (losses) used w oadjust the busis of 2 hedged 1lem i the current
VEUT,

Change i Venmebon Margin Deferred

This represents the varation margin thet bes been deferred and, therel coprized us on

*

unreslized or renlized wain (loss) or os ovestment ncome,

Hedpe Elfectivensss of Inception ond at Temminstion

e HR shows the hedee

elfectiveness percentage  al

For hedge ironsactions, show as a peroentoge expressed ws (XX
effectiveness  pereentage al meeplion and “YY" shows the
termrinaAlinn.

For example, 100433 hedpe effectivencss i&l 1 94.90% hedpe effectiveness on
I.I II

&

roa relerence oode number i this columm

Drecember 31 of the current year 15 reporiad az

Rovind for the nearest whole percentage. Tho got

When bedge effectiveness cannot be caled
(e, D000, DO0Z, ete.) then disclose th
reporiing period in Sehedule DE fagno

economie tmpact of the hadae at the end of the
1 reference code member wsed in the schedule.

A relerence code number ma rergginle times in this colurnn to indicate the same explanastion.

For cxample: (KM perefiolic duration by .2 vears,

(2 g Instrunidit was repurposcd from 55AT Moo 108, COHS #1, hedged
interest rate risks of assors.

trurmcnt in COHS =01 Rider Claims Less Rider Fees in % A Contracts —
0% of Bho SSAF 108 hedge; TS Etfoetive.

al Fair Va cdgos:

w inch of the change in value of the hedged itemiz) was hedged by the change in value of
b ative, both:

At the incepuon of the dervative transaciion; and

AL lerminaiion,
Bl Cash Flow [edges:

[ muech of the chunge in cush Oows or presenl value of cosh Qows of the hedged ftemis) was
hedged by the change in cush (ows or present value of cash Oows of the dervative, both;

& Althe meeption of the derivative transaction; and

AL fermination.
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Column 200 — Valuz of One (17 Point

This represents the monetary value of o one (1) point move 1 a futures position published by the
cxchange.

This monetary value of one {1} point 15 utilized in the caleulation of the futures” variaton margin,

** Column 21 throngh 26 will be clecironic only, =*

Column 21 - Legral Endaty Identifier (LEIL)

Prowide the 20-chorocter Legol Entuty [dentifier (LED for ony counterparcly by o desienated

Local Dperating Unil, If oo LEL oumber has besn wssigned, Jeavs hlm&lL.

*Columns 22 threngh 26 are for decivatives with financing premioms=* \\

Colwmn 22 Taotal Undiscounted Premminm Cost
Report the total, undiscounted {eontractual y cost o aggqu e dlerivative,

&

Coliemn 23 Ulnpraid Uneizeounted Premiuem Clost

Report the undizcounted {contractual) cost sentipnin the derivative unpaid by the reporting

by,
¥

Colwmn 24 Fair Walue of Denvative, Excluding Tmp
&

Teflect the fair valee of the deriva iy
premiums, For example, i1

g Premiurms

i exelude the impact of discounted Tuture sanled
IE he derivative reported in column 16 has heen redoced due

o expected cash outflow:
the consideration of those 16
of the derivative capturcd in thi?

the reporting entity’s future pavment of Tmancing premims,
n cash cutflows shall be removed trom the reperted tair value

(AL acquisition, a derigfiive may be reported with a net zero fair value in column 16 as the value of the
derivative and the t value of fumre financing premiums owed from the acquisition of the
derivative ipay ¢ value reported in column 30 shall retlect the fair value of the derivative
without T aiure financing premiums.)

Colwimn 25 - et Increase/Deercase, Excluding Impact of Financing Premivims

column 17 includes “losscs™ to recognize the net present value of the financing cost owed
cpoiting  cntity, those “losscs™ shall be remeved  frome the wnrcalized  valwation
decrcase reflected in this column.

Column 26 3 Idenufier
Provide a unique identifier for cach Clearly Defined Hedgmg Strategy (CLOHS ) applying the provisions
of B5AP Mo, 108 reported on thus schedule {e.z., 001, D02, cte.). This identficr will also be used for
reporting of the COHS n Columin 1 of Schedulzs DB, Part E.
This column should only be used for the following line numbers:
Long Futures Line 15200500
Short Futures Ling 1549000454000
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SCHEDULE DB — PART I - SECTION 1

COUMTERPARTY EXPOSURE FOR DERIVATIVE INSTHUMEMNTS (0FEN
DECEMBER 31 OF CUEHRENT YEAR

Counterparty Exposure to any one counterparty 1= the exposure to credit risk assooiated with the use of denvative mstruments
with that counterparty. This section displays the Book/Adusted Camrving Value exposure and Fair Walue sxposurs to cach
counterpurty, nel of colluteral, Also displuyed 1= the olal polentol exposure for ach coumterparly [or Schedule D3, Parts A
and I,

On the Orst lime, show the pperegate sum [or exchangee mded decvatives, also known as hsled denva [urfures (Lime
0199990099, (Exchonpee-Truded Dervatives ure execuled over ooceniralizes? rading venue known 2 R and then

booked with o centrul counterparty known as a clewnng house.)

O the next six lines, show sepumutely six grovps of OTC {over-the-counter) derivalive cofliemn @ Al Desigrmolion

{Lines 0299990999 {hrough (FQ005009,
Then show the pnrrepnte sum for cenirully cleared derivatives {Line 08999999549 This & o show centmally cleared

derivatives that are not considered exchange-traded,

The Tinal line will show a toral of all derivativies lsted m the lines above (Line

Within each group, Tist the counterparties ar caniral cleannghouses in :1|]*:1 i .
For each counterparty with a master sgraement, show an asecood Tl appleable, totals for dervative instruments nel

covered by the masier agreemant.

Use addinional lines, as neadad, 37 rmoliple master agreemeant: 1 nterparty exist that do not provide Tar netling of
offseiting amounts by the reporting entity against the Goun ¥ Hpon femmination in the event that the counterpary
dellis,

Shew subicdals for each group.

[Ta reporting entity has amy detail lines reported for ¢ following required groups, i shall report the subtotal arcant
of the corresponding group with the specitigd subtota®™ine number appearing in the same manner and location as the
pre-princed total,

Aoorcgate Sum of Exchange-Tr ., PSSRSO | ) |1 LA L 3 G 1A LY L
OrverThe-Counter

Total MAIC 1 Destnat

oo (ARQGS000G

Taotal MAINC 2 Des L AL
Taotal MATC S PP | - 41" L1+ L LN LA B
Tatal B L L N A R
Total BTG 50 51 PIUREIL cvssimsms s ansirsisussssssoussmss s sasodsssidss s aaiwasssirdss desaatessaaassass g a s msmas sl | A LIy
Agarerate Sum of Central Clearinghouses {Excluding Exchange-Traded oo DR
Toral (Swim of O] DOSH00 [2 00000 (FRGHI0TGEI0 | (OSSN0 G (I50EIM0GE (HAA00GE0 ]
BN T T b L L PPN PR NPT | L LA L LY L3 LY L
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Column 1

Column 2

Column 2

Colwmn 4

Dezeription of Exchange. Counterparty or Central Clearinghouss

The first line (Line O1YUSSROUS) for the Agoregate Sum of Exchange-Traded Derreatives should be
left blank.

On subsequent lines, show the name and the Commodity Fumres Trading Comimission’s Legal Entity
Identifier {LEL), if an LEI number has been assigned, for the counterparty or central clearinghouse.

Imclude the name and the LEL of the central clesmnghouse and the derivatives clesnng member, where
appropriate,

Magler Agreement (Y or M} Q
The lhnes Tor the Apgresate Sum of Exchange-Traded Dernvatives {Liu@? 9 and for the

Apprerate Bum of Central Clesnnghouses (Line OEO9990099) EhlJI.IJl*:Ilﬂ\

For OTC counterpariies, mdicale =% o \

l. The reporting entity bas a wroitten Infermational Swaps an ervatives Association (TSI}

master agreement with the counterpacty that provides the ing of offseiting amounis by

the reporting enfity against the counterparty 1 the event that the counferparty
defaultz, or if such netling provisions of :1.$ agreement are either incorporated by
i

reference i mnsaclion confimnalions o confractieal  provisions o which

: v are subject, or i the reparting entity
th theSgerunterparty that provides for the netting of

reporting entity against the countarparty upon

derivative instrurment confimmmations with 11

Tas a written non-I5TA master agregnen

offsetting amounis or the right of o

termination in the event thar the counne ulis; and

2, The dmmniciliary jurisdictiofpol witerparty 15 etther within the Thiatad States or if net
within the TUlnited Sotes, s Shin reign {non-United States) junsdiction listed in the
Purpses g Procedy e NATC Dpvesgrnesad Aneliais Cfice as eligible for netting,

Crodit Support Annex (Y o

The lincs for the Ag ch " Exchange-Traded Derivatives (Line O1T999A00%) and tor the
Agoregare Sum of Cogal Clearinghouses (Line 0ED99A999) should be lett blank.

For OTC counte jnteEate <N

il % has an additional anncx o the International Swaps and Derivatives
Associal SA) master agreement called a Credit Support Annex (C5AL The CSA agrecment

i crparty provides functionality of collateral postings against nct countorparty
o in cxcess of a threshold amount. This limits the wet cxposwne the reperting cntity has oa
ounterparty in the event of a counterparty default

of Acceprable Collateral
' blank for the agpregate reporing of Exchange-Traded Derivarrees (Line (] S0
For o1 counterpartes, show the Fair Value of acceptalle collateral pledged b the countemparty.

For central clearinghouses, s amount would be the net positive vanation margin received by the
ropoming cntity.
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“Acceptable collateral”™ means cash, cash squivalents, securntizs 1ssued or guaranteed by the Uneted
Ztates or Canadian governments or thelr government-sponsorsd enterprises, letters of cradit, publicly
iraded obligations designated 1 by the 3VO, povemment money marker muteal funds, and such other
items as may be defined as acceptable collateral in the Furposes and Pracedures Manua! of the NASC
invesarens Analysis (ffice. For purposes of thiz defimition, the tenm “letter of cradit™ means a clean.
wrevocable and unconditional letter of credit 1zsued or confirmed b, and payable and presentable at, a
financial mstitution on the list of financial institutions meeting the standards for issuing such letter of
credit published purmsuant w the Purpores and Procedures Marnol of the NAIC Sevestmens Analvsis
Office, The leiter of credut muest have an expiration dute beyond the term of the subjest rumsusiion,

i1ve numbers;

For Columns 3 and &, Book/Adjuzled Corryine Values thal are debit bulances on the balonee shee
those that are credil balinses are negalive numbers,

Column 3 Contresis with Book/Adjusied Carrving Vaolue = 0 (1Le., debil bulance on bl

o the frst line, show the aggregale sum [or exchange i L
Book/Adjusted Corryime Vilue,

el have a posilive

For futures, this equals the sum of the positive cumulative vagation
(Part B, Section |, Colurmn 15), plus the sum of the ending
(Part B, Section |, HTIIkI\_r MameMer Cash Deposiis

arpin for highly effective fulures
all cash deposits with brokers

Cash Balance).

i subsequent lines, show the sum of the Book! "ﬁﬁ

with the counterparty or central clearinghouse That g

u Walues of all derivative instrumenis
wi sladaernent value,

Coliemn 6 Comtracts with Book/Adjusted Carrving Va A credit halance on balance sheat)
O the first line, show the sum of the ntalues in parentheses () of all exchange traded
derivatives that bave a negative Bofk!/ Ad rrying Waluwe,

For futures, this equals the s
(Part B, Section 1, Columr,

eoliive cumulative variation margin for highly effective fulures

O subsequent lines, show th
derivative  instrements gavith  th
Book/Adjusted Canyigh Value.

the Book/Adjusted Carryving Valucs in parcntheses { ) of all
ounterparty o contral  clearinghouse that have a negative

Colwimn 7 - Exposwre Nt of ook Adjusted Canying Value)
For the ag [ g of Exchange-Traded Derivarives (Ling 079009800 show the amount in
Corlamin 5.

For counterpartics, i no mastor agreement is in place, show the sum of the Beok/Adjusted
a0 s of all derivarive instruments with the counterpary that has a positive Book/Adjusted
Value, less any Acceptable Collateral (Column 3 — Column 4).

- oounterpartics with a master agreement in place and central elearinghouses, show the net sum
= Book/Adjusted Carrving Values of all derivatve mstruments. less any acceptable collateral
umn 3 =+ Column & — Column 4).

Thiz amount should not be less than zero.
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For Columns % and Y, market values that would be debit balances on the balance shest are positive numbers; those that
would be credit balances are negatrve numbers.

Column &

Column 9

Column L1

Column |

Column 12

Contracts with Fair Yalue = 0 (1Le., debit balance on the balance sheet)
Zhow the sum of the market values of all denvative instruments that have a positree markat value.
Contmssis with Foar Walue < 0 (Le., credif bulance on the balunce shest)

Show the sum of the mecket values in porentheses () of all denvotive instruments thl have a negative
marksd value

Exposure Mel of Collwteral (Fuir Vialue)

For the aggregaie reporting of Exchunge-Truded Denvatives (Line l:‘?
#

w lhe wmounls in

Column &,

For OFTC counferparties, if oo master agreement s 0 place, sho the murket values of wll
derivative instruments with the counterparty that has a positive el walue, less any accepiahle

collateral (Columm 8 Colomn 49,

For OTC counterparties with a master ag‘rﬁrru—:%1 % hange-raded dervatives amd central
;o

clearinghouses show the net sum of the market va ative instruments, less any aceepiable

collateral (Columm & + Colomn 9 Colemn 4.
This arvcamnt hould nor be Tess than zero, \K
Podential Exposure

&
Show the potential exposure for w B for Exchange-Traded Denvatives in aggresate

(Line Q1999999997 and for rparty anmd central elearinghonse,
Oif-Balance Sheet Exposu
For Exchange-Traded ivatives (e 0 T9E000%HY show Colamn 11,
For central clearinglyo:

Show o @ lwimn & — Column 4 + Column 1] - Cohamn 7 bat not less than 7o,

For OTC coun itics:

1 Jumn 2 = yes) showr [Column 3 + Colwmn § — Colomn 4 + Column 11] — Colwmn 7 o net
(0

& wimn 2 = ne show Colwmn 11

Optional:  If there 15 no master neting agreement, companics may stll encounter double-counting
in cases where a premium i received for an off-balance shest denvative ransaction,
such = an mterest rate swap. In such cases, report o™ in Column 2 and calculate oft-
balance sheet exposure on a contract-by-contract basis using the first formula.
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** Uplomn 13 will be electronic only,

Column 13— Lezgal Entity Identfier (LEL

Provide the 20-character Legal Entity [denafier (LEL for any counterparty as assigned by a designated
Local Operaung Unit. [f ne LEL number has been assigned, leave blank.

SU14ES - ZU1S Matinal Assugialion ol lmsurema: Commissicmers 531 Invesiment= 201



SUHEDULE DB — PART I - SECTTION 2

COLLATERAL FOR DERIVATIVE INSTRUMENTS (PEN
DECEMBER 31 OF CUEHRENT YEAR

Linder derivaiive contracts, collateral may be pledzed to exchanges, countarpartiies, cleanng brokers or central cleannghouses
b the reperting entity as well as pledged by the exchanges, counterparties, clearing brokers or central clearinghouses to the
reporiing enfity, This section duspluys the colliteral pledpged by the reportine ety o the [est wble and the collateral pledged
fex the reporiing entity in the second whle,

Euch exchunge, counterpuriy, dervatives clewnng member or central cleannghouse may be hsled ce in each of
the fables, For exomple, 17 mital wnd wartation marzm ace posted at the seme exchange:; 1if more than Ivpea securly is

pledgred o the sume counterparty; 17 meore then one corporate bond s pledszed by o ceniml clesnng

*
\ PP ] B L

SO 1.4 L L L

Totul Colluteral Pledgred by Beporing TR o s s
Total Collateral Pledgad to Beporting Bty oo e e e e

Column 1 - Exchonge, Counterparly or Central Cleonnghouseds
Show the nome vnd the Commodity Futures T ri i=s1om’s Legal Bty [denilier (LED, 1 an
LEl number hus besn assipned, for the clg Bowrd of Trade, contrust morsel, counlerparty,
derivaiives clesning member or centrul clear 1z gl 15 holding collaeral pledeged by the reporiing
entity or thul s pledged colluieral fo the ri1 iy

3

Column 2 Type of Assel Pledged d
Deseribe the dvpe of asse ax l:iv-::d as solluwteral. For example, “Cash,”™ “Treazury,”

“Corporate,”™ “bMunicipal,” and Structursd,” “Mortgugre™ and “Ciber,”

Column 3 CTISTP Tienn fHeation

Enter the CUSTTTM & nunber of the asset pledged or receivad as collateral, when agprogriate. TT
eGSR P 11 crisis, The feld shoulld he zem-filled,

Colurmn 4 Dreseriplic

a complel daccurate descrption of the asset pledged or receivad as collateral, incloding

then agpropriate.
Calumn 5 F,

fair value of the assct. Refor to S5A° Mo IIOR—Foar Patue for further discussion.
Column i = faluc

Enter the par value of the assct adjusted for repayiment of principal.
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Colurmn 7 Book/Adjusted Canying Value

Feport the amortized value or the lower of amoriized value or fair value, depending on the designation

of the asset (and adjusted for any other-than-temporary impainment], as of the end ot the current

rEpOrng Vor.

Include: The ongmal cost of acquiring the asset. including brokerage and other related
fees,

Armaoriizaiion of premivm or acerual of discount, but not insluding any mterest
puitd hereon,
Ammaoriizniion of delerred orgination sod commitmenl

Dot A direct write-down for o decline in the fir o bond that s
olher-thun-lemporary,

Exclude; All edher cosls, melvding miermal cosis Lo b oo olfilsted reporiing
entity related o origination, purchase or o iirnent o purchase bonds, are
charged o expense when incurred, O I he reduced by payments
attributed o the recovery of cost,

Avcerued interest. *
Buok/Adjusted Carrying Walue does not ag Tlatersfpledged o a reporting entity in which there
hias oot heen o defanli (e, OFT-RBalance 5h I}
Colwmn & Maturity Diate
.
Enter the maturry date of the assel ap e,
Column 9 Type of Margin (1, WV or I

Enter “1" for initial margin % that have been pledged or reccived by the reporting entity as

initial margin.

Enter “¥" for variati argim for assets that have been pledged or received by the reporting cntity

as variation mary

Enter “T¥ ial and variation margin for asscts that have been pledged or reccived by

the reporting ¢ as initial and variation margin.

¥ Colomn 10 will he elec ic only. **
Caolwmn 10 rv [dentiticr (LET)

ide the ZU-character Legal Entity [dentfier (LEL} for counterparty as assigned by a designated
cal Operanng Unit. [f ne LED number has been assigned, leave blank.
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SCHEDULE DB — PART E

Derivatives H inr Yariable Annuoity Goarantees a5 of December 21 of Corrent Y ear

i This schedule 15 specific tor the derrvatives and the hedoing programs captured in S5AF Mo, 148}
Yoo BNAM Mo, MiE—Derivariver Hedoing Varlable Annnities Guaraniess for additienal accounting guidance.
Colemn 1 - DS Ldentfer

Provide o voigque wdentfier for each Clearly Defined [edpmg Steateey (CD oried on this
schedule (e, 001, 002, eie) This ideniifier will olso be used Lo rl:]:rurlinu

L]Jllb m Coelumn 32 of Schedele DR, Pacl A, Section 1; Column 21 of S
2 Column 30 of Schedule DO, Pant B, Section | end Column 26 of buhﬁl rl

Purt A, Section
. Seclion 2.

Column 3 Pricar Fair Value in Full Contract Cash Flows Adreibacted o In

Pricr period full contract fair value, This reflects uk @ s, per SEAT Mo 108,
Colurmn 4 Ending Fair Walwe in Full Contract Cash Flows A N erest Bates

rochuet cash Mows, par S5AT Mo, 108

Column 2 - CDLHE Descniplion \
Prowide a description lor esch uniguely identifed CDEES :\

Current period full contract Fair value, This

Caolemn 5 Fair Walue Gains (Loss) in Full Contract 1 Eliew™ i rimhoted to Tnterest Raes
L
Changee in full contract fair value. Thﬂ prowduct cash Mows, per S5AT o, 108,
Caoluimn - Fair Value Gain (Loss) in B tributed o Hedged Risk

Change in fair value atiributabliz pod risk por 35AF Mo 10A.
Coluimn 7 - Cunent Year [ncrcasegBocrcasc) in Whi-21 Liability

WhA-21 liahjlity i case] from beginning of peried to ond of periad.

Caoluimn B - cercasc] in Wh-21 Liability Attributcd to Tntcrest Rates
cage (decreasc] amributable o intoresr rate movements.
Coluimn 9 - cdged Iieim Atributed to Hedged Risk Percentage
tair value attnibuted fo hedeed risk a2 a percentage of the change in full contract fair value
Mo, L4,
Colurmn 10 urrent Year [nereass (Decrease) in W-21 Liability Atinibuced to Hedged Risk

Wh-21 hability increase (decrease) atributed o hedped nisk.

SU14ES - ZU1S Matinal Assugialion ol lmsurema: Commissicmers 534 Invesiment= 201



Column 11

Column 12

Column 13

Column 14

Column 15

Column 1A

Coliemn 17

Column 18

Column 19

Prior Deferred Balance

Zpecific CDHE deferred Liabilioy (asset) balance at end of prior reporting perod.

Current Year Fair Value Fluctuation of the Hedge Instruments

Current vear tofal retum Fair Value fluctuations in the hedging imstruments per S5AF Mo, 108,
Currend Y eor Mutural OfTsel w WAI-21 Lisbaluy

Current yeur bedping insiruments' il return Foar Value fuctoations that off urrenl period
chunpe in the desipnated poriion of the YA-21 lobiliiy,

Hedeing Instruments” Current Fuir Valve Flucteaiion Kot Aunbuted o [Ic@
Currend vesr bedping mstrumenits’ wiel refum Foir Volee Quciuag \ uhle io hedged nosk

per S5AF Mo, 103,

Hedge Gain (Loss) in Current Year Deferved Adjustment
Current vear hedging instruments” total retum Fair Mal 3 s that oo ot offer the current
y

pericdd  change i the  designated  portion of & liability  (recogmized  as  defered

liabilities Tassets] per 35ATF Mo, 10E). \

it ealized gainslosses (straght line over a period

Current Year Preseribed Delerred Armorizatinn

Current vear deferred (liability )assel amortiz
ot o exeeed 1 vears per 25AT Mo, 10
&

Current Year Additional Deferred ﬂr%
Current year deferrad (lig pocelerated amortization electad by the reporting entity par

SEAP Mo [0,

Current Year Toral Tretegred AmaoltiFation

Taotal curvent vear defor liability)'aszet amoitization into realized gainalosses.
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Schedule DL



SCHEDULE DL — PART 1

SECURITIES LEMDING COLLATERAL ARSSETS
Keinvested Collateral Assets Oamned December 31 Current Year
(Securites lending collateral assets reported tnoageregate on Line 10 of the asset page
and ot included on Schedules A, B, BA, D, DB and E.

This schedule should nclude o deunled Lizing of remvested colluleral azsets that were owned as of the end of the curenl
reporbing veur. For Schedule DL, reinvested collatersl wssets are collateral currently held a: pont of a secunfies lending
progerum adnunisiersd by the reporiing entily or s sgent (ulflhsted or vnulhlsted) that can be resold or repledieed, This 15 the
currently held eollateral, mesnmg onginal collateral 1 101z =0ll mothe orgimal form recerved or | i
resulting from the disposal andior ceinvestment of the onemel colluleral, See 5545 Mo, JO3R—Tra
Finpnciod Assery and Lxiingwishmenis of Ligbilives [or secouninge pundunce,

Include remvested collateral assets from securifies lending progroms where the progruni¥s o @ by ihe reporiing
enfity’s unafliliated wpeent (e, colluleral 15 recerved by the reportine entity™s unal il can be resold or
repledped], These securibes will be reportesd in wepregate on the Assels page, Line 10,

For reinvested collateral assets from secunies lending prognoms where the program is

istered by the reporting entily's

affiliated agent (e, collateral s received by the reporting entity™s affiliated age (E b resold or repledgead), the

securities may be reportad an Schedule T, Part |l reported inoagaregate

Schedule TDL, Tact 2 0 reportad i other investmant schedules (e, ﬂchc&l

Feinvested collatersl assets reportad on Schedule DT, Tart | oare exclu 14
M B BA, T DA and Bl

K % page, Line 10 or reported on
Tr, ThA and B, bui not boih,

7 anvestment schedules (e, Schedules

Bonds, prefered stocks and commman stocks ane 1o be gprouped separal 5 ‘Ang a subdotal Tor each category,

Securities borrowing and securities lending trnsaction=@ehall gross when reported inthe Schadale T, T these

fransactions are permitbad 1o he repored net noaccornd: Wi AP Moo gd o ONeiting wed Neting of Asseis oo
Lrafifines, the investment schedule shall continue il of all tranzactions (grasg), with the net amaount from the
valid right to offscr reflocied in the financial sta Aes 208 3 of the stamory financial satemenes). Disclosares tor

itcims reported net when a valid right to otfact n the gross amaount, the amouwnt offzct, and the net amownt
reported in the financial staterncnts are required per A Od— ety and Neritng of Azsets and Lafidlines,

Band Mutoal Funds — as Identified by
described in the Investment Scheduoles (3¢

Vi) and Exchange Traded Funds — as Tdentified by the 3V (), which are
Instructions, arc o ke incleded in W0 [dentiticd Fands.

If an insurer has any detail lin any of the following requoired categories or subcategories, it shall report
the subtatal amount of the corr n egory or subcategory, with the specified subtotal line nomher appearing
in the same manner and location a: pre-printed total or grand total line and nomber:

NOTE: See the Inve t Schedoles CGeneral Instructions for the follovwing:
nitinng for honds and stocks.

mn list of codes and definitions for sceurities not under the exclusive control of the
i entity.

of stock exchange names and abbreviations.
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Caterory

Bonds (Schedulz I, Part 1 tvpel:
L5, Govemments
[ssuer Cbligaticns....

Residential Morgape-Backed Sacurities

Clommimercial Mortpare-Backed SecUEliEs, .- o immmimrimirimmeimres s s e

Oither Loan-Backed and Struciuretd SEcuTilis o i s s s e s s s st st

Subtoiols — L5 G oIS susimismonmssmmsimn o s i s
All Cther Governments
[ssuer Obligations ...
Fesidential ‘vl-::-r:gagn—ﬂa...kcd Securitics ..
Cormmercial Mortgage-Hacked Seourities. e,
Uither Loan-Backed and Strnciured SECUTTIES o e cearee e aere e
Subtotals — AllOther GoveTnmeEnts o s
L=, Stades, Terntories and Possessions (Direct and Gearanleed)
[ssuer Obligations. ... et e s e e
Fesidenal "-i-:nrt:_alzn-l:'ﬁm:b;v:d Socuritics ..
Cormmercial Mortgage-Backed Scecuritics. ...
Ciher Loan-Racked and Strociured Secunnes 0
Subiotals - U1, Siates, Terntories and Possess
L1 Polieal Subdivisions of Stales, 'l“t'm'luri::seld s (Darect and Guearunleed)
Lssuer Cbligations .. s
Fesidental ".-'I-::-rt:_ar:n:;-l:'ﬁm:b'.v:'d Sap

Cormimereial Mortgage-Backed
Cither Loan-Backed and Sorwcmsed

Subiarals - TLS, Political Sgivisions oF Sates, Terniories and Possessinns

L5 Special Bevenue a
Cbligaiions of Apencis

| bligaiions and wll Mon-Cusrantesd

ol CGovernmenls und Thetr Poliical Subdivisions

Regiden : ] T S

- Bpecial Revenve and Special Assessment Obligations and

all Moo-Guaraniesd Obligptions of Agencies snd Avthoriies of Governmenlts

el Thetr Politieal SubadivISIome i s s s s s s s s s s

Industr d Miscellancous [ Unaffiliated)
[asucr Cibligations....

Fesidential ‘vl-::-r:gagn—ﬂa...kcd Securitics ..

Cormmercial Mortgage-Racked Securilies. s s s e

UCither Loan-Backed and Stractured Secunies .
Subtotals — Indwestrul wnd bascellineaus (Uno [J'J:ml-::d]
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] Cluaraniesd] e e

NN

LT Tt IR U Tt M e b n AT s TR

Line Mumber

1 Rt
- (12590095
NE5509%
co (14R00%
v (155095

... LIGEFRILILE
(740
- DRSE09%
- 19990095
o 105RE0G

- L1aeatch
- 129t
- 1 3gR00G
. 1459995
I Foa9a%

[ B5a00G
TLICHLIE
.. 200G
- 21005

e 2SR00G

. 25U
200G
- 2TERRGG
RG9S

Bl

. 3294000
.- 3350000
KR

. RATE0aG
e BESROGG

Irvesimients 200%



Hybrid Securitics
[ssuer Cbligaticns....

Residantial Morgape-Backad Sacurities -

Clommimercial Mortpare-Backed SecUEliEs, .- o immmimrimirimmeimres s s e
Oither Loan-Backed and Struciuretd Secumilits Lo i i s s i s s s st ssrin
Subtbotals — Habrid Securiting e misisumionis iuiasimssnias smsassascassssas ossssassmssmsas smsssassnssusa smsassassnssmsas

Parent, Subsidianes and Atfiliates
[asucr Cbligations....

Fesidential ‘vl-::-r:gagn—ﬂa...kcd Securitics ..

Cormmercial Mortgage-Racked Securilies. e
Uithier Loan-Backed and Sienciired SECUmiiES oo s e eeases s eees
AdTiliated Bank Louns — Issuesd o s
Affiliated Bank Loans — Acquired ..o
Subtotals — Pavent, Subsidianies and AFRIRIES .o

SV Tdentificd Funds

Exchange Traded Funds — as Tdentified b the 5V 0.
Bl butual Funds — as Tdentifed by the V0T
Subiatals — SV Tdentifed Fumds ..o e e

Ulnalflued Bonk Lowns

Lnaffiliated Bank Loans — lssued oo

Linaffiliated Bank Loans — Acquired............
Subtatals — Unaffiliated Bank Loans.......
Tital Bonds
Subtatals — Tssuer Ohligations
Subtatals — Besidentinl Morpape- 5
Subtotals — Commercial bloggragre-Hach
Subtotals — Other Loan-B
Subtotals — 5% ldes

Subiatal

Part 2, Section 1 ivps)k

B SEEUEIIES o s sesr s s s st s st st s

- A290000
- ARG
4459995
s A 5SR00G
v AESRROG

AL
A0S
e B 15E09%
e DASER9G
SReRR09
.- gL
.- 35U

e ATEINGG
- ARSRO9G
e DUGRO9G

.. GUEFILIL
.. G]ERaL
.- D205

- BIER00G
co BASROGG
v BFSR009G

1Ty Tt TN e T g - N | 7 i L L bt

.. GBS
.. DRG0
I LI L
o TOER00G

iscellaneous {Unaftiliated) Perpetual and Eedeemable Preforred o 7 1500LGG

oeidiaries and Affiliates Perpetual and Redeemable Preferred o 7250000

ferred Stocks...
arocks (Schedule Ty, Part 2, Section 2 t:.rp..‘;

Inchustral and Miscellaneous (Unalfliatadl. o s
Parent, Substdianies amad AITIILIIES | e s s s
LI L R L ] T P OSSP
B e (e o T ST ST DPON

B L T m e R nu 1 n N L TR
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.. TRGA00G

7459995
L THER00G
L FAFRR9G
TG
THUELIG
TG
BOSRR9S
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Feal Estate (Schedule A tepel ... NPT .1 .. L b
Mortgaze Loans on Real Eatate {"mh...dul-.. B tjrpﬂ’] OSSR I .t o L L L1
Cither Tnvested Assers {Schedule BA I_'g'[rE'I-.............. AR9000%
Sho=Ternm Invested Assers {Scledule DA, PATD L BP0 cinmimiriesimisimssiries miesimssssssiss s sy s S0 A A
Cash: (Schedule B, Paxt: 1| Bvpel o wsmsusmusasisismssmsmmsmmsssmsisismsstsmaimsismsstsse: s A
Crsh Equuvalents (Schedule B, Pk 2 tyDe b e s e misia s s s s s ssssas s s s s s s s s s S L P 0CEN

B I

Column |

Column 2

LI 4ptataLIch
LI

CLUSIP Tdentification

CUSIP numbers tor all purchased publicly issued securines sge ad om the broker’s

confinuation or the certificate. For private placement securiticg, thighl 5 created o special
u. For forcign securitics,
L glsipL oo oS ingexn i,

number called a PPN to be assigned by the Standard & Poor’s O
uze o CING that iz assigned by the Standard & Poor's CUSIP Burgau:

For Lines (19995 through TOUSE 0 no valid CUSIP, O
valid [ZIM {Column 117 security number. The CUSLP fizld gl

The CUSIP reported for s columin should be d fii &
of other schedules for the lines shown belows:

Lines 1894994 through TOSHUY 3
Lines 71494994 through T3S0t
Lincs 7499909 thivugh "';l’-'.l‘?‘Ja;I
Linc £R9990T

Line 919‘9‘5‘99 et v

number exists, then report a
ro-filled.

ar consistent with the mstructions

< Schedule Iy, Part 1, Column 1
.....bch-::dul-: I¥, Part 2, Section 1. Column 1
e Achedule T, Part 2, Section 2, Column 1
e achedule BA, Part 1, Coluinn |

- Bchedule B, Part 2, Column |

The CUSTF nwmber should T 1 for the following lines:

Real Estabe | Sche: Avped [ OTUORRY .1, L« Ls Lt Lt
Mortgage Loans o al Fatale |:qL|‘IEI.|IJ.|E IE; I\.[lE] S RORPRTUR - .« L ¥ ¥ 8
= [Schedule DA, Parl | l;-'pﬂ............... RN L
o DRS00

e und pecurate descrpbion of all bonds and preferred und common stocks as Listed o the
v o Sectiriiies,

d Mutval Funds — as Ideniified by the 3VO ond Exchange Traded Funds — az Idenilied by the

» enter complets name of the fund.

For Certificale of Deposit Account Bemsiry Service (CDAES) or other similar services that have o
oaturity of greater than one yvear, individually list the varous banking mstitations that are Timancially
responsihle for bonoring cedificates of deposit.
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Column 2

Colwrmn 4

Code

Enter =™ in fhis column for all %0 ldeatified Funds designated for systematic value.
Enter “@™ in this column for all Principal 5TRIP Bonds or other zore coupon bonds.
Enter “57 in this column for Certificates of Deposit wnder the FINC limic

Enter “&™ in this column for TBA (To Be Announced) securities,

Enter " i fhis column for all wssels that wre bifurcaied between the insululed separate aceount fling
and the non-insulaled separate aecount [ling,

DEHLOTIES,
edules General

IF pzzets are ool under the exclusive contmol of the compeny 2z shown o the
fhey ure o be wentilied by plocing one of the codes (identified in the Lnve
Instructions ) in this column,

al STEIF bond or

rAEEA {To Be Anmounsed)
d 1 or <& should appear
vestment Schedoles General

If the securily 1= s 5V [dentified Fund desipnated for syst
edher zere coupon bond, certilicates of deposit under the FDIC
securily ol is nol under the exclusive conirol of the compuny, |
Lirst, immediately followed by the approprisie code Cidentific
Instructions ).

Separate Accowni Filing Only:

11 the asset 15 a hifurcated assar betwesn the i ; ate aceount Niling and the non-insulated
separate account filing, the =~ should st arrmay he usad simueltancously with the ©<**,
H ]

SR or SR8 with the = precedin
the asset heing reported, dmomediare]y
Twvesiment Schedules General In

L

WAIC Dresignation amd Adminisl .:Ii»\
The WAIC Designation ang ivie mymhol reported for his colurn should he detemminad inoa

manner consistent with the t other schedules for the lines shown helow:

haracters (<%0, <™, C5 ar & depending on

W the appropriate code (identilied in he

Lincs Q199990 thicgaeh 70 W e AChedule T, Part 1, Colomn 6

Lines 71955909 b T3@R009 s Schedale Ty, Pare 2, Secoon |, Columm 20
. Schedale Ty, Par 2, Secton 2, Columm 18
e Bchedule B, Pan |, Colarmn 7

Limnes 74¢

Line

Fur Lines &R A SO0 RS0 QNaeg0g 9199009 gnd 9299990 the column should he lefi
keliar
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Column 5 — Fair Value

The value reported for tus column should be detenmined m a manner consistent with the far value
column msiructions of other schedules for the lines shown belows

Lines 019500 through Tossuy ... Schedule D, Part 1, Column Y

Lincs 7199909 thiough 7399009 e Schedule T, Part 2, Sccton 1, Colamn 10

Lincs 749900 thiowgh 79980900 Schedule T, Part 2, Sccton 2, Colamn 3

Line BODEIND e e e achiedale AL Part 1, Colamn 10

Lire BT99909 o ermrimrsrsms s sms s B30 The underlying collateral S8 B, Farn |
Lame BRQS00Q s e s e e achetale BaA, Part |, Column |

For those lines where the same type of investment s reported on I.I"u'lf wich @ Ao not have a Tair
ol

value columm, report the amount consistent with instructions for the
S Tart 1, Column 7

ule B Part 1, Column 6
e E Purt 2, Column 7

Lire BROSD0D v mrersmrsrren s res s e T[T BACY,
Line 90999099 s BEpert Bal
Lime Q1999099 s Baport BAC

Column 6 - Book/Adjusted Corryinge Vilue &

The vulwe reporied for this column should be de
o other schedules for the lines shown belo

1 in o manner consistent with the mstrugtiions

Lines 0195999 throwgh 7099999 . ule T, Par |, Colurmn 1]

Lines 7199999 throwgh ?39“3'9@ ol swhedule [, Port 2, Section 1. Column 3
Lines 7499900 (hrouph 709900048, ., swhedule [, Port 2, Section 2, Column &
Line EoUssuy \ Schedule A, Part 1, Column Y

Line BTy . Bchedule B, Part 1, Column

Linc RROGOD - Achedule BA, Part 1, Column 12

Line gO00900 - Achedule Taa, Part 1, Column 7

Line Q004900 ... Beport Balanee, Schedule E, Part 1, Column 6
Line 919999 - Schedule B, Part 2, Clolurmn 7

Caolumn 7 Maturity
The maturicy cported for this column should be determined ina manncr consistent arith the
ins ng af other schedules for the lines shown below:
D thivugh TOMROT e Schedule T2, Part 1, Column 22
SROOGDON e s nes s e caGhEd0 e T3AL Trart | Column 6
A RGEON e e achEdle B, Part 2, Clolurmn G

foollowing lines are considersd assets with no maturity date and should be lefi Blank:

71550999 through 7399999 e Preferred Stock (Schedule Ty, Par 2, Section | type)
74550999 through 7999999 e Comimion Stock (Schadule Ty, Pan 2, Section 2 type)
BOSDDAG s e e T Bstate (Schedule A tepe)

BIEROOY s WO Eage Losns on Beal Bstate (Schedule B tvpe)
BEFROOY s AJHET Invesied Assets (Schedule DA tepe)
D2900G% i e e LHEE Azgels
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** Coplomns # throwgh 11 will be clectronic only, **

Column &

Fair Walue Hizrarchy Level and Methed Used to Obtain Fair Yalue Code

Whenever possible, fair value should represent the price at which the secunty could be sold, based on
markst mformation. Far value should only be determined analyvtically when the market-bazed value
cumnot be oblamned,

The Following 15 o listimg of valid Gor value level indicators wo show the Gour volue higmrchy Level,
“1" for Level 1
*2" for Level 2

w30 for Level 3 .

The following is a listing of the valid method indicators ﬁhﬁ%ﬂ used by the reporting,

cicity to detcrmine the Rate sed to Obrain Fair Value.

“a” for securities where the rate = detenmined by a pricic

ic
' tor seeuritics where the rate is determined Jalge.
= for secunnes where the rate s determi roor cusiodian. The reporting entity
should obiain and maintain the pricing 1y lbor hroker ar custodian wsed as a pricing

soaree, In addition, the broker insiigs et H.I;J'In!-'-til. by the reporling entily as a

s oor be an underwriter of the secority baing

counterparty For buying and selli
wilied,

#d by the reportine entite. The reportine entiy 1=
o methodelopgy vsesd,

ined by the unit price published in the NAIC Faluarion

“d” for securiiies where the gle 1
requirsd Lo minkan o reen

“a™ for securities where
af Becurities.

Enter o combinaiion of hisrars ethod mdicaior, The far value hierurchy level indwator would
b lusted [irst omd the 1 wsed W determine Lor value mdicotor would be lizled next, For example,
use “Lh™ 1o reporl I for the fur valee hierarchy level and siock exchunge [or the method used 1o
determine [uir val

The puidadte 1 FO0R—Foir Valwe ollows the use of nel gssel value per share (8AY T mstesd
ol [iar wiulu e vesimends, [FNAY 15 used instesd of G value leave blank,
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Ciolurmn B - Source Used to Obtaim Far Yalue
For Methed Code “a,” identify the specific pricing sorvice used.
For Mathed Code *b,” identify the specific stock exchange used.

The listing of most stock exchange eodes can be Tound in (e Tuvesiment Schedules General
Instructions or the following Weh address:

wwefixprotocolorgispecifications'exchanpes.shtml
For Methed Code e identily the speeific broker or cusiodian used, Q
*

For Method Code “d,™ lenve blank.,
IF et asset value (MAVY 5 used instead of fr value, 1}'”50&\[} shoald use “NAVY fo

For Maethed Code e lesgve blank,

inclicate net asset valoe wsed mstead of Tair valoe,

Colirmn 10 Legal Entity Identifer (LET)
Prowide the 20-character Legal Entity '|-:[-E|:|1.i|-|trﬁ noTiEaEor, Sser or counferparty as
assigned by a desigoated Local Operating Uit TF ki r Fias hean assigned, leave hlank,
Caolumn 11 - 151N ldentitication
The Intemational Sceurities [dentificati el (151M] sysccm is an intcrmational standard set up
by the Intornational Organizatiofy for aflization (1500} Tt iz uscd for mumbering specific
sccuritics, such as stocks, honds, opliges a tres. [5IN mumbers are adminisicred b a Mational
Mumbcring Agency (MMA] S T poctive countrics, and they work just like serial mumbsers

tor those scouritics. Recor nbor only if ne valid CUSIP, CINS or PPN exists to report in
Corlamin 1.

Lincs (49 . cl SRR e e AChdu]e T, Past 1, Columin 1

Lincs SRS o TARMIOG e e AChiedule T, Part 2, Section 1, Colamn 1

Tines 00 through 7999099 e Schedule Ty, Part 2, Section 2, Colunn |
The nunber should be zero-filled for the following lines:

akate [SEhadle: A BVPal -ppmrmmanranr e i A s T A PR
age Loans on Real Batate (Schedule B ivpela i, B9R005
ther Invested Assels (Schedule BA vpel s e A

short-Term Invested Assels (Schedule DAL Parl T Ivpelo e e SSamQog
Cash (Febedule E, Poart 1 tD8 s s s s smssns s smamsansanisnsssasasissanianssssasassasaniansassasas SPTA IR
Cash Equivalents (Schedule E, PATT 2 5Pt e eems e e ams smss s smes s smsms e amene S TSHALILICH
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Ueneral Interromatonies:
The total actrviry for the vear represents the net mcrease {decrease} from the prior vear-cnd to the current year-zad.

1.

The average balance for the year s the average daily balance.

Total of daily balances divided by the number of davs. Alwavs caloulate based on a
1657360 duy yeur. [ date 15 missing for o given dute (e, weekend, holiday), count the
previcus duy’s value multple wmes, The setual doy count Tor the vear {363/3667% would

serve as the denominator in the avenge coloulution,

2.
Average daily balance:

Irvesimients 200%
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SCHEDULE DL — PART 2

SECURITIES LEMDING COLLATERAL ASSETS
Keinvested Collateral Assets Oamned December 31 Current Year
(Seccunies lending collateral assets mcluded on Schedules A, B, BA, D, DB and E
and not reportad n agerepgate on Line 10 of the asset page.)

This schedule should include o deunled hizing of remnvested colluleral assets that were owned as of the end of the curenl
reporiing veur, For Schedule DL, reinvested collatersl wssets are collatersl currently held a: pont of a secunfies lending
progerum adnunisiersd by the reporiing entily or s sezent (alfhsted or wnalhlsted) that can be resold or repledieed, This 15 the
currently held eollateral, mesning onpmel sollateral 1 101z =0l] mthe orginal form recerved or | i
resulting from the disposal andior reinvestment of the onemel colluleral, See 5545 Mo, JO3R—Tra
Finpnciod Assery and Lxiingwishmenis of Ligbilives [or secouninge pundunce,

Include remvested collateral assets from securifies lending progroms where the progruni¥s o @ by ihe reporiing
enfity (Le. colluleral is received by the reporing entity that can be resold or repledpesd], \

For remvested collaterul assets rom secunites lending progmmms where the program 1s
affiliated agent (e, collateral s received by the reporting ennty™s affiliated agent 1

by ihe reporiing entily’s
an b resold or repledgead), the
e, Schedules A, B, Ba, T,
v L0, Bt pest b,

securities may be reported on Schedule T, Part 200 reportad in other investment

DA and EY or reported on Schadale T, Part 15 reported inaggregate on the

Beinvested collatersl assats reparied on Schedule T, Part 2 ane in|:||u]$ [

M B, BA, T DA and Bl

nvestment schedules (ep., Schedules

Bonds, preferred stocks and commman stocks ane 1o be prouped seps
Securities borrowing and secorities lending tmnsactions shall wew when reported inthe Schadale T, T these
AP Moo gd o ONeiting wed Neting of Assets oo
11 transactions {grassl, with the net amaunt Troan the
: 3 of the stattory financial statemenes). Disclosues tfor
o gross amaunt, the amouwnt offsct, and the net amownt

fransactions are perrnittad 1o he repored net i accodfanc
Ciabilivies, the inviestment schedule shall continue o i
wvalid right to offscr reflected in the financial starcig

Baond Mutual Funds — as Identified hy th
described in the Investment Scheduoles (=

rxchange Traded Funds — as Identified by the 5V} that are
| Instructions are o be included in 330 Identificd Funds.

' of the following required categories or subcategories, it shall report
erary oF subcategory, with the specified subtotal line nomher appearing
in the same manner and locatio ogprinted total or grand total line and nomber:

NOTE: See the Inv 5 Greneral Instructions for the following:

- finitions for homds and stoecks.

mn list of codes and definitions for securities not under the exclusive control of the
catity.

of stock cxchange names and abbreviations.
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Caterory

Bonds (Schedulz I, Part 13
L5, Govemments
[ssuer Cbligaticns....

Residential Morgape-Backed Sacurities

Clommimercial Mortpare-Backed SecUEliEs, .- o immmimrimirimmeimres s s e

Oither Loan-Backed and Struciuretd SEcuTilis o i s s s e s s s st st

Subtoiols — L5 G oIS susimismonmssmmsimn o s i s
All Cther Governments
[ssuer Obligations ...
Fesidential ‘vl-::-r:gagn—ﬂa...kcd Securitics ..
Cormmercial Mortgage-Hacked Seourities. e,
Uither Loan-Backed and Strnciured SECUTTIES o e cearee e aere e
Subtotals — AllOther GoveTnmeEnts o s
L=, Stades, Terntories and Possessions (Direct and Gearanleed)
[ssuer Obligations. ... et e s e e
Fesidenal "-i-:nrt:_alzn-l:'ﬁm:b;v:d Socuritics ..
Cormmercial Mortgage-Backed Scecuritics. ...
Ciher Loan-Racked and Strociured Secunnes 0
Subiotals - U1, Siates, Terntories and Possess
L1 Polieal Subdivisions of Stales, 'l“t'm'luri::seld s (Darect and Guearunleed)
Lssuer Cbligations .. s
Fesidental ".-'I-::-rt:_ar:n:;-l:'ﬁm:b'.v:'d Sap

Cormimereial Mortgage-Backed
Cither Loan-Backed and Sorwcmsed

Subiarals - TLS, Political Sgivisions oF Sates, Terniories and Possessinns

L5 Special Bevenue a
Cbligaiions of Apencis

| bligaiions and wll Mon-Cusrantesd

ol CGovernmenls und Thetr Poliical Subdivisions

Regiden : ] T S

- Bpecial Revenve and Special Assessment Obligations and

all Moo-Guaraniesd Obligptions of Agencies snd Avthoriies of Governmenlts

el Thetr Politieal SubadivISIome i s s s s s s s s s s

Industr d Miscellancous [ Unaffiliated)
[asucr Cibligations....

Fesidential ‘vl-::-r:gagn—ﬂa...kcd Securitics ..

Cormmercial Mortgage-Racked Securilies. s s s e

UCither Loan-Backed and Stractured Secunies .
Subtotals — Indwestrul wnd bascellineaus (Uno [J'J:ml-::d]
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NN

LT Tt IR U Tt M e b n AT s TR

Line Mumber

1 Rt
- (12590095
NE5509%
co (14R00%
v (155095

... LIGEFRILILE
(740
- DRSE09%
- 19990095
o 105RE0G

- L1aeatch
- 129t
- 1 3gR00G
. 1459995
I Foa9a%

[ B5a00G
TLICHLIE
.. 200G
- 21005

e 2SR00G

. 25U
200G
- 2TERRGG
RG9S

Bl

. 3294000
.- 3350000
KR

. RATE0aG
e BESROGG

Irvesimients 200%



Hybrid Securitics
[ssuer Cbligaticns....

Residantial Morgape-Backad Sacurities -

Clommimercial Mortpare-Backed SecUEliEs, .- o immmimrimirimmeimres s s e
Oither Loan-Blacked and Strusiured Secumiliss o s s s s s s s s
Subtbotals — Habrid Securiting e misisumionis iuiasimssnias smsassascassssas ossssassmssmsas smsssassnssusa smsassassnssmsas

Parent, Subsidianes and Atfiliates
[asucr Cbligations....

Fesidential ‘ﬂ-::-r:gagn—ﬂa...kcd Securitics ..

Cormmercial Mortgage-Racked Securilies. e
Uithier Loan-Backed and Sienciired SECUmiiES oo s e eeases s eees
AdTiliated Bank Louns — Issuesd o s
Affiliated Bank Loans — Acquired ..o
Subtotals — Pavent, Subsidianies and AFRIRIES .o

SV Tdentificd Funds

Exchange Traded Funds — as Tdentified b the 5V00
as Tdentified by the 5008
SV Tdentifed Funds ... veve e

Horul Mutual Fumds
Subitarals
Unalfhoted Bonk Lowns
Linaffiliated Bank Loans — Issued oo
Linaffiliated Bank Loans — Acquired............
Subtatals — Unaffiliated Bank Loans.......
Tital Bonds
Subilabals
Sublotals -
Sublotals -
Subtotals — Other Loan-B
Subtotals — 5% ldes
Subtotals — A
Subtatals — Ban
Subitotal

[ssuer Crhligations
Besidentinl Moripupe-5

Commercial Moghrare-HBack

il Bon

Inchustral and Miscellaneous (Unalfliatadl. o s
Parent, Substdianies amad AITIITES i e s s s
LI L R L ] T O USSP
B B e (e o T OSSP TP

B L R T n e R nu 1 n N L TR
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R
1Ty STt TN et T T -

- A290000
- ARG
4459995
s A 5SR00G
v AESRROG

AL
A0S
e B 15E09%
e DASER9G
SReRR09
.- gL
.- 35U

e ATEINGG
- ARSRO9G
e DUGRO9G

.. GUEFILIL
.. G]ERaL
.- D205

- BESRO9G
co BASROGG
e BISROGG
G EFLILIH
.. GBS
.. DRG0
. DGR
o TOER00G

I L
... F2ELIC
- TRGAN0G

7459995
L THER00G
L FAFRR9G
TG
THUELI
TG
BOSRR9S

Irvesimients 200%



Feal Estare (Schedule A) ... PRSPPI | 541 L L b
Mortgage Loans on Real Estate {"_'.-E-h-..d.ul-.. H-] PR PTSRPNPRTORN | 1. L LY LY |
Cither Tnvestel Assets (Scheduole T!.-"'.:I................. BRGO00G
Sheort-Termn Tnvestel Asseis {Sehidinle TIA, TR Ll s v s s s erms sesessm sesas sms snsersms smses e smses en sn s enpen see ST
Cash: (Schedule B Paxt: 1) wuswsasmmsuswssumsimasmsisissasmsismmmssssmaisismss s saimsisss s s T
Cosh Equovalepts (Schedule B, Fiant 21 cueusususssisusisassisasssassisssissaseiesmssassaimusissapmiamnsaimussssas | SRS

B I

Column |

Column 2

LI 4paLILIh
o S

CLUSIP [dentification

om the broker's
- created nospeoial

u. For forcign securitics,
i conyonEipindex .

CUSIP numbers tor all purchased publicly issued securities sge ad
confimiation or the certificate. For private placement securitic
number called a PPN o be assigned by the Standard & Poor’s C
uze o CING that iz assigned by the Standard & Poor's CUSIF Burgau:

For Lines (19995 through TOUS50 0f no valid CUSIP, O
valid [ZIM {Column 117 security number. The CUSLP fizldghb

The CLSIP reported for this column should be safle fol
the lines shown below: \

Lines Q1WA throngh Tossug 3 .
Lines 71U through T39mug v Behedule D, Part 2, Section 1. Column 1
Lincs 7499909 thivugh "':I‘J‘?‘J%} - Echodule T, Part 2, Scetion 2, Colamn 1

Line ERGEQ0G e eeer e chiedule BA, Part 1, Column [
Line 919‘9‘5‘99 TR vrermrrenrereneernenen e mhedile B, Part 2, Column |

The CUSTE awmber should T

number exists, then report a
ro-filled.

ity as reported in other schedules for

w-Schedule D, Part 1, Column 1

1 for the following lines:

Teal Estaie [Sche: 2 PSPPSR 1., L L+
Murtgape Loans o il Eatate (Schedle BY .occmrmnasrsanmrmmasrsmpmrmmsrsapmrmms s o a d
1= (Schedule DAL Part Tl e e SlaaQig

o D290005

e and peeurate deserption of all bonds and preferred wnd common stocks as Listed 1o the
Cof Sectiriies,

T L4

d Mutval Funds — as Ideniified by the 3VO ond Exchange Traded Funds — az Idenilied by the

. enter complele nome of the lund.

For Certificale of Deposit Account Bemsiry Service (CDAES) or other similar services that have o
oaturity of greater than one yvear, individually list the varous banking mstitations that are Timancially
responsihle for bonoring cedificates of deposit.
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Column 2

Colwrmn 4

Code

Enter =™ in fhis column for all %0 ldeatified Funds designated for systematic value.
Enter “@™ in this column for all Principal 5TRIP Bonds or other zore coupon bonds.
Enter “57 in this column for Certificates of Deposit wnder the FINC limic

Enter “&™ in this column for TBA (To Be Announced) securities,

Enter " i fhis column for all wssels that wre bifurcaied between the insululed separate aceount fling
and the non-insulaled separate aecount [ling,

DEHLOTIES,
edules General

IF pzzets are ool under the exclusive contmol of the compeny 2z shown o the
fhey ure o be wentilied by plocing one of the codes (identified in the Lnve
Instructions ) in this column,

al STEIF bond or

rAEEA {To Be Anmounsed)
d 1 or <& should appear
vestment Schedoles General

If the securily 1= s 5V [dentified Fund desipnated for syst
edher zere coupon bond, certilicates of deposit under the FDIC
securily ol is nol under the exclusive conirol of the compuny, |
Lirst, immediately followed by the approprisie code Cidentific
Instructions ).

Separate Accowni Filing Only:

11 the asset 15 a hifurcated assar betwesn the i ; ate aceount Niling and the non-insulated
separate account filing, the =~ should st arrmay he usad simueltancously with the ©<**,
H ]

SR or SR8 with the = precedin
the asset heing reported, dmomediare]y
Twvesiment Schedules General In

L

WAIC Dresignation and Adminisigtiy m

haracters (<%0, <™, C5 ar & depending on

W the appropriate code (identilied in he

The WAIC Designation a
SCCUPEY as reported in othe

ivee Symbol reported for this column should be same Tor the
t the lines shown below:

Lincs Q199990 thicgaeh 70 W e AChedule T, Part 1, Colomn 6

Lines 71955909 b T3@R009 s Schedale Ty, Pare 2, Secoon |, Columm 20
. Schedale Ty, Par 2, Secton 2, Columm 18
e Bchedule B, Pan |, Colarmn 7

Limnes 74¢

Line

Fur Lines &R A SO0 RS0 QNaeg0g 9199009 gnd 9299990 the column should he lefi
keliar

SU14ES - ZU1S Matinal Assugialion ol lmsurema: Commissicmers 550 Invesiment= 201



Column 2

Column &

Colwmn 7

Fair Value

The value reported for s column should be zame for the securnty as repored i other schedules for
the lines shown beloas:

Lines D195 through Tossauy ... Schedule D, Part 1, Column Y

Lincs 7199999 thivugh 7399009 ... Schedule T2, Part 2, Section 1, Colamn 10

Lincs 7495900 thicagh 7998009 ... Schedule T, Part 2, Sceton 2, Colamn 3

Line BOPEND e e achiedale A Part 1, Colama 10

Line B799909 v cmrmr v msessms e B0 e underlying collateral S8 B, Farn |
Lame BRQS00Q v ere s e e achedale BaA, Part |, Column |

For those lines where the same investrent is reporied on other schggules @ 1 have a Tair valoe
coluinm, report the amount in these colurmns in the other schedules Tor I\ 1 e lovss
Line BROSD0D s mres s s s Bt BACY, S S Tart 1, Column 7
Line 90999099 s BEpert Bal
Line Q1999099 s BEport BAC

Besok/Adjusted Corryimge Vilue &

The volue reported for hos column showuld be sa
fhe lines shown below:

Lines 0195999 throwgh 7099999 .
Lines 7199999 throwgh ?39“3'9@ - swhedule [, Port 2, Section 1. Column 3
Lines 7499900 (hrouph 799900040, ., sehedule [, Port 2, Section 2, Column &
Line BoUssOY \ Schedule A, Part 1, Column Y

Line BT ceverrmnees Shedule B, Part 1, Column

Linc BROUOD weeemremeemens AChCdle BA, Part 1, Colamn 12

Line BRI e oo achiedu e oA Part 1, Column 7
Lime SO0 e Report Balanee, Schedule E, Part 1, Column 6

Limne 919999 - Schedule B, Part 2, Clolarmn 7
Maturity

The maturity epported for this column should be same for the scourity as reported in other
& for the lines shown below:

DO thivugh 70909 e Bchedule T2, Pare 1, Column 22
SR OGGRON e s s e s e e b e T3AL Trart | Column 6
C BIAGEOD e e s seneeen e achiEdUle B, Part 2, Clolurmn @

following lines are considensd assets with no matunity date and should be lefi Blank:

T1550999 through 7399999 e Prefemed Stock (Schedule Ty, Part 2, Section | type)
74550999 through 7999999 e Commion Btock (Schadule Ty, Par 2, Section 2 type)
BRSEDOG s e s e Tl Batate (Schadule A tyepe)

BIEROOY s WO Eage Losns on Beal Bstite (Schedule B tvpe)
BEFROOY s JHET Invesied Assets (Schedule DA tepe)
Q29009 i e e LHEE Azgels
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** Coplomns # throwgh 11 will be clectronic only, **

Column &

Fair Walue Hizrarchy Level and Methed Used to Obtain Fair Yalue Code

Whenever possible, fair value should represent the price at which the secunty could be sold, based on
markst mformation. Far value should only be determined analyvtically when the market-bazed value
cumnot be oblamned,

The Following 15 o listimg of valid Gor value level indicators wo show the Gour volue higmrchy Level,
“1" for Level 1
*2" for Level 2

w30 for Level 3 .

The following is a listing of the valid method indicators ﬁhﬁ%ﬂ used by the reporting,

cicity to detcrmine the Rate sed to Obrain Fair Value.

“a” for securities where the rate = detenmined by a pricic

ic
' tor seeuritics where the rate is determined Jalge.
= for secunnes where the rate s determi roor cusiodian. The reporting entity
should obiain and maintain the pricing 1y lbor hroker ar custodian wsed as a pricing

soaree, In addition, the broker insiigs et H.I;J'In!-'-til. by the reporling entily as a

s oor be an underwriter of the secority baing

counterparty For buying and selli
wilied,

#d by the reportine entite. The reportine entiy 1=
o methodelopgy vsesd,

ined by the unit price published in the NAIC Faluarion

“d” for securiiies where the gle 1
requirsd Lo minkan o reen

“a™ for securities where
af Becurities.

Enter o combinaiion of hisrars ethod mdicaior, The far value hierurchy level indwator would
b lusted [irst omd the 1 wsed W determine Lor value mdicotor would be lizled next, For example,
use “Lh™ 1o reporl I for the fur valee hierarchy level and siock exchunge [or the method used 1o
determine [uir val

The puidadte 1 FO0R—Foir Valwe ollows the use of nel gssel value per share (8AY T mstesd
ol [iar wiulu e vesimends, [FNAY 15 used instesd of G value leave blank,
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Ciolurmn B - Source Used to Obtaim Far Yalue
For Methed Code “a,” identify the specific pricing sorvice used.
For Mathed Code *b,” identify the specific stock exchange used.

The listing of most stock exchange eodes can be Tound in (e Tuvesiment Schedules General
Instructions or the following Weh address:

wwefixprotocolorgispecifications'exchanpes.shtml
For Methed Code e identily the speeific broker or cusiodian used, Q
*

For Method Code “d,™ lenve blank.,
IF et asset value (MAVY 5 used instead of fr value, 1}'”50&\[} shoald use “NAVY fo

For Maethed Code e lesgve blank,

inclicate net asset valoe wsed mstead of Tair valoe,

Colirmn 10 Legal Enfity Tdentifier (LET)
Prowide the 20-character Legal Entity '|-:[-E|:|1.i|-|trﬁ noTiEaEor, Sser or counferparty as
assigned by a desigoated Local Operating Uit TF ki r Fias hean assigned, leave hlank,
Caolumn 11 - 151N ldentitication
The Intemational Sceurities [dentificati el (151M] sysccm is an intcrmational standard set up
by the Intornational Organizatiofy for aflization (1500} Tt iz uscd for mumbering specific
sccuritics, such as stocks, honds, opliges a tres. [5IN mumbers are adminisicred b a Mational
Mumbcring Agency (MMA] S T poctive countrics, and they work just like serial mumbsers

tor those scouritics. Recor nbor only if ne valid CUSIP, CINS or PPN exists to report in
Corlamin 1.

widld be same for the sceuricy as reported in other schedales for

Lines (4 950 hidah SIS e AChizdule T, Part 1, Columin 1

Lincs SRS e TREERNG e AChicdle T, Part 2, Section |, Column 1

Tines 00 through 7999099 s Schedule Ty, Part 2, Section 2, Colunm |
The nunber should be zero-filled for the following lines:

T Il e T PP L L ! L
ape Loans on Real Batate (Schedule BY o B PRIRIQ0G
ther Iovested Assels (Schedule DAY i e e e s e e e e e e o 005
short-Term Invested Assels (Schedule DAL Parh Tl e e Slaraibiog
ol {ebedule B Pork 1T oo s mmsmsasspmsmissessssosssmssss arsasss s aamedssss s vaarsassisse AL I I CHE
Cash Equivalents (Schadile E, PATT 2] et e eimms e emss s smes s emss s amss s anens S TSPEILIE
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General Interroaatories:
1. The total actrviry for the vear represents the net mcrease {decrease} from the prior vear-cnd to the current year-zad.
2. The average balance for the year s the average daily balance.
Average daily balance:  Total of daly balances divided by the number of days. Always caleulate based on a
3657568 duy yvear, IC dola 15 massing [or o given date (2., weekend, holiduy), counl the

previous duy’s value multple umes, The actval doy count for the year (36573667 would
serve us lhe denomiostor mothe overoge coleulaiion,
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SCHEMLEE —PART 1 - CANH

This schedule shows all banks, trust companies, savings and loan and butlding and loan asseciations n which the company
mamntained deposits at any tme during the vear and the balances, it any (according to Reporting Entity’s record), on
December 31 of the current year. Certiticates of deposit in banks or other similar financizal institwtions wath maturity dates of
one year of less from the acquisition datz and other mstruments defined as cash i accordance wath 8548 Mo, 2R—Cask,
Cash Equivalenss, Drafis, and Shart-Term fovesiments should be reported in this schedule. All Cash Equivalents should be
reporied m Schedule B, Part 2, Long-term cerilcates of deposil sre 1o be reported o Schedule 1

In each cose where the deposttory 15 nol incorpocated and subject o povernment supervizien, the word “PRIVATE™ in
cupitols omd in parentheses — (PEIVATE)Y — showld be mseried 1o the lell of the name of the deposilony

Beport separafely all deposits in excess of 5250000 or less than (3250,0000, Deposits nol excesdh 000 or not Less
than {53220,000) m Federally insured deposilones may be combined, Depostts mforeign bank sy e combined i
the extent that the smount on deposit does not excesd the lesser of $3250,000 or the omadng o
ameunl combined should be reported opposile the caption, “Deposits in (nsert oumber
allowable limit,”™ Hewever, any reporinge entily thul does nol maemtnn lotal deposits )

FE50,000 15 required o st s primary depostiory; and ol entbes muest bst all depig
ovenlrafts (as representad by the absolute value) exceed 2% of the total cash as reporied o

L do o excesd the

20 ol the anmoal stlement.
For Certificate of Deposit Account Regisiry Service (CTIATR or other sipils TR,

balance maintained by the reporting entity al that hanking mstitution m 1he % set furth above (e, does not exceed
FES0L000 or is pot Jess than (F230,0000 in Tederally insured depositon I\ ning with ather depository balances. TT

L, 10 should be Tisted individually on the schadule.

have a mstucity of one year or

less, each imdividual banking institaton providing a certilicate of -:]qmg ; wewed separately o determine if the

Cash in Beporting Entity"s Office should be reportad in this schedule,

The wial of all Cash on Dheposit al Diecermber 31 plusdEash ing Entity’s office {Total Cash, ona gross hasis),

lizss any apphicable nomsdmiatied amounts (ep. . nonasdomtie sh ing frorm state-trmposed lirmitations], showld equal the
¥ Iy L€ B L 1

parenthetical amount reportad as cash on the Asset:

[f the reporting entity has any detail lines reportcs
shall report the subtetal amewnt of the corresponding
appearing in the same manner and location as the pre-pr

he following required growps, catcgorics, or subeategorics, it
ategory, oF subcategory, with the specificd subroral Tine mambser
=d total or grand total line and namber:

Linc Mumber

Deposits in (insert numbe

allowable Limits erasienscienses L LEFAFAEH
Totals — Crpen Depositoy 1) R
Dcposits in(insg sitorics that do not execed

allowable o depository — Suspendod TREpORITONICE e, TSRO
Totls - = OO TERPRTRTOUR | . o Lt 18 L
Toral Cash o SOOI | . 1" Lt L
Cash in Company L T PPN | [ 1 e e L€ Le
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Column 1

Column 2

Colimn 3

Colwmin 4

Colwmn 7

* Colomn § will be electronic only. **

Colwmn 8

Lieposttory

Ciive full name and locaton. Indicate whether the depository 15 a parent, subsidiary, or atfiliate. Give
maturity date n the caze of certificates of deposit or ime deposits.

Code

Enter " i fhis column for all wssels that wre bifurcaied between the insululed separate aceount fling
and the non-insulaied separate aecount fling,

If cosh 15 oot under the exclusive contrel of the compeny ws shown m the Gener. aalories, i is
i be weniified by placing one of the symbols idenfified in the Investme chedies General

Instructions in (s column,

*

I[ the pssef 15 a bufurcated asset bebwesn the insulated separate vl e and the non-msulited
seporle secount Oling, the =" should appear [iesl, immedioigly by the appropriate code
(identified in the Tnvestment Scheduoles General Instruction

Tate of Tnterest

show the Tatest modified rate, Al information rep elil raast he & nemenc valuoe,

Amount of Tnterest Received During Year x

Triclude: Tneestment incom -[]ws e o the secorities reportad in this schedule,
&

* Coluinm

Place an “*" in this col rcporting chtity s taking eredit for the cstimated armount
recoverable in a suspended 3

Show the rate as stated on the Tace of the note. *}\ nal stated vate bas been renegodiabed
1hit

Legal Enticy

Prowvide th Lcgal Enticy Identificr (LET) for any depository as assigned by a designated

it. [f ne LED mumbser has boen azsigned, Teave blank.

SU14ES - ZU1S Matinal Assugialion ol lmsurema: Commissicmers 556 Invesiment= 201



SCHEDULE E—PART 2 — CASH EOUIVALENTS

List all investments owned whose maturities [or repurchase dates under repurchase agresment) at the time of acquisition were
three months or less and defined as cash equivalents in accordance with A58 Mo, 2R—Cask, Cask BEguivatenss, Dvafis, and
Shore-Term vesimeais. Include Money Market Muteal Funds.

Foefor to 554F Mo, 23—Fareien Curvency Transacions ard Transfarions for accounting guidancs related fo foreign currency
Irumsactions snd irunslations,

Short Sales:

L A
nlng purposes,
plive assels] n
s a1 short sule, The
alue recopnized os
tlement of the short sale
; mleresl expense,

Selling o sesurily short 1= wn acton by o reporing entily that results with the repor
provesds from the sale and an obligabon o deliver the sold seceniy. For slat
obligations to deliver seeuriies resuliing [rom short sules shall be reportiesd ws conig
the investment schedule, with sn investment code i the code column detafling (f
obligation Cnegalive assel) shall be matally reflected at G value, with i
unrealized goins and losses, These unrenlized gams and losses shall be reali
ohligation, Interesl on short sale posibions shall be acorved pericdizally a

I a reporting entity has any datail lines reported for any of the Tollowing requined C subcategories, it shall report

the subtotal amounits of the comaesponding categary or subcategory with 1 al lime number appearing in the

sarne manner and Jocation as the pre-printad tatal or arand total line .HIII:]*I

NOTE: See the Tnvestmend Schedules General Tnstroction

«  (Category definitions for honds.

#  (‘npde column list of codes and ﬁ T securities not under the exclusive control of the
reporting entity.

Caterory Line Mumber

Bonds:

LS, Govemments

R T TN e USSR | I ' 1Y L1 L
Residencgal Mormaag ] R T USSP | . ! LY LA L
Cormimer 08 g T T et T o RPN | 1 ot LA LY L
Other Lgan- and BEUeiIrsd BOCUTITIES oo oo meer e e smees e scsn s o emens s e s eenemees PRI

v DGSEE0S

|ul‘-iun|=uLl:a-Hu-;,kv:db¢cunlms T | - L b
'mmmm]Mur@lgt'-f_kmk.mi'acumum PPN |- L b
er Loan-Backed and Strustiured Eun:;urilit's T |- L b
Subtotals — Al Other GoveTOIEOE s s s s s s sess s sesss s s | PFRGHE

LLE, States, Terntories and Possessions (Divect and Guaranteed)

[ssuer Obligations. ... - PP ORRR  &- L L1
Fesidental ‘-‘!m't:_alzn-l:'ﬁm:b;cd b-:-:mltlc's PSP b L L b
Cormmercial Mortgage-Backed ‘:.ccunu-::s PSP . 1 L L
Other Loan-Backed and Structured .‘.u:a..untl—.':s . eeenecentas meemees smbmtas msen s amnaneas | PP ILICE
Subtotals — States, Territories and Possessions fJJLn:n:t a.m:l buamntm:lj 1AL
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MRS = 2018 Matiunal Acsovialion ol Imsorsms: Commisicners

LLE. Poliical Subdreisions of States, Terntories and Possessions (Direct and Guaranteed)

[ssuer Ciligaticns....
Fesidential ".']-::-r:gagu:b-ﬂa...kcd ".«.curltlcq
Cormmercial Moaortgage-Backed Sccuritics..

Orther Loan-Backed and Sowetred "-.h:::untl...q .
Subtotals — Political Subdivizsions of Starcs, TEI nt-r.-l ics an-:l T‘mq:wnnq

(Direct and Guarantecd) ...

O L
ceeeme TR CH
eeeee ZOFFILOCH

o 2 TERD G

oo 2EE0E

LLE, Bpecial Bevenue and Special Assessment Dl:-lu:ntluns ﬂn-:l aII “‘dcun-f_-uamnmcd DbllgntluM

of Apencies and Authorities of Govemments and Their Political Subdivizsions

[ssuer Ciligaticns....

Fesidential ".']-::-r:gagu:b-ﬂa...kcd ".«.curltlcq
Cormmercial Moaortgage-Backed Sccuritics..
Other Loan-Backed and Sorwctursed "-.h:::untl...q

Substotals — Special Revenue and Special d-.-:.-:....ﬁmcn: I.'.Ihlmannni and .11]""
Mon-fiuarantced (bligations of Agencics and Authoritics
Crovemments and Their Palitical Subdivisions e

Tnchastreial and Miscellaneoos (TInafTilaed)

Lssuer Cbligaions, ...,
Residantial horg: :_gl_ ﬁ L-'_kEL] q{LIJrI‘lIEH
Cormmercial Mortgage-Racked q|_|_|1r|[1|_~.

Uither Loan-Backed and Structured ':;us.unllt-i

Subiatals - Inedesiral aod Miscellaneoas {1na IT'|1 I|E|:|.

Iybrid Securibies
[ssuer CObligations. ... :
Residential ".-'I-::-rtﬂalzn:;-l:'ﬁm:b'.v:'d bccmmcs
Commercial-Backed Secunties ... 808

Other Loan-Backed and Structured &
Subtotals — Hybnd Securities. ...

Parent, Subsidiarics and Atfiliates Bond

Issuer Obligations.... -
Regidenial ‘vl-::-r:pagm—ﬂa...k
Cormimereial Mortgage-
Cither Loan-Racked ang
Atftiliated Bank Loa
Atfiliated Ban
Subtatals — Parg

S0 Tolenn Hed Fynad

Exchune e Funads — s Identifed by the BV e,
: : as Idenitfied by the BV s
U Ldembiied Fumads o s s s s s s s

bt — Ulnalliliafed BRmk Lamimis. o i i s e st s b s s s 00

558

....... 2ARGEM0G
.. 200G

e 279000
. 2HGEDG

Y Lt L

v A2ERO0G
e BIGUOOG
e 3ASU00G

veee BESRROG
v ARSR00G

e A 2EERILICH
e A EURGLIC
L
e S FUHLILICH

e L

- 4959005
A0S
A 190G
290005
S o L
S T L

L L L

co BEGOOGG
e FESUOGG
e BOSRERG

L BESR00G
. BASR00G
L BASR00G

Irvesimients 200%



Total Bands

SRt — TESen QN g AN o comrimmanrmnssmamrann i ear s R R SR R G § TS A T
Subtatals — Residential Mortgage-Backed Secunities . oo e v s rssses s § S0 A0S
Subtatals — Cornrnerncial Mortgage-Racked Securilies o s e SIS
Subiatals - Oiher Toan=Fackeol anmsd Sirmetirsd SeiiiriliiEs o oo seeecs e s ses e s sessaes ern sersenanaee 8 S EICICC
T ] E 1 O i P B L B L PO | Lt L1 Lt L
e L] P N LT T R T B A N & PO TRURPRTOUOTR . s 1" Lt L
Subtatals — Unatfiliatod Bank Laomma. e e e e me e e meen sme e eee T O
BT N = 1T S e RAGEHOG

- BAGIOOG
o BASR00G
o LRI
H TEGG
- BRGIO9G

Exempt Money Morket Mutunl Funds — ws Identiled by S0 L
A Other Money Market bubaal Fumds ... i st s i

Other Cash Equivalents .

Totil Citsh Eguivalinis o s s s s s s sesss s s o sesss s s s sesas s sngeson

A moncy market fund shall be reported in this schedule as an Exempt Maoncy B

fund 5 wentifed by the 5V0 as meating the required conditions foand
Procedires Manual of the NANC fvesimens Anatvsis Ofice. All moncfma
SV on the WA, Direct Obligations/Full Faith and Credic Exempt Lis

moncy market mataal fund.”

Column | - CUSIP Identificazion & %
Al CUSIP nwmbers entered | 0 st conform to those as published in the Parposses ond

Provedures Manoal of the | s ey Office, Part Bix, Scetions 200 and [2).

Section 2AhKil of the Proposes god
| funds that are not identiticd by the
rted in this schedule as an “all other

CUSIP identification is redqu

. valid only for Excmpt Money Market Mutval Funds - as
Identitied by %0 [Line B354

d All Other Money Market Muteal Funds [ Line S6a0Lse,

Column 2 - Dezcription
Crive a congiete @ iz descrpiion.
Colwmn 2 - Code

"m this column for all assets that are bifurcated between the insulated separate account filing
ipsulated separate account filing,

cquivalznt 15 net under the exclusive control of the company as shown o the General
itories, 1t iz to be dentified by placmg one of the codes identiticd in the Investment
cdules General Instructions in this column.

Separite Aveount Filing O

IC the pssel 15 a bulurcated assetl bebwesn the insulated separate acoount Oline andd he non-msulsted
seporle secount Oling, the =" should appear [esl, immediately Tollvwed by the appropriate code
(identified in the Investment Schedules General Instroctiens),
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Column 4

Column 2

Column &

Column @

Date Acquired

For public placements use trade date, not seitlement date. For private placements, use funding date.
Each izsue of bonds or stocks acquired at pullic offerings on morz than one date may be totaled on one
lmne and the date of Last acquiziion mserted.

Rate of Interest

Show e of nterest as stated on the fce of the issee, Casgh equivalenl bonads with varous tssues of the
same ssuer use e lost cate of interest. All informaiion reporied in this Oeld muest b g oumeris volue,

Maturily Dale

R.:]:ll:lrll.m__ entilies may edal on one line purchases of vonous 1zsues issuer of cash
equivalent investiments and insert the dafe of Lsi moluny,

Amount Becerved During Year

Triclude: Investment income directly related o the secuntes re i an this schecdule.
Acersl of discount and amortization of pre

Report amounts net of foreign withholding fax.

&
4 Column 10 will be electronic only, ** K\

Coliemn 10

Legal Entity Identifier (LET)

&
Prowide the 20-charcier Legal Entity I ET} for any issuer as assigned by a desiomated Local
Operating Urnit, IF no LEL mo saigned, leave blank,
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SCHEDULE E—PART 3 - SPECLAL DEFOSETS

The amounts reporied in this schedule alzo are ncluded m the various asset schedules of the company.

Exclude from this schedule all deposits or operating accounts in financial mstmtons that the company uses m the nenmal
course of 1ts business.

Column 1 - Type of Deposit
Imelude 1o this column, one of the Tollowing indicwiors; Q
B — Dond
5 — Socks *
M — Morgages \
O — Cermficates of Deposit
F - Real Estate
AT — Cash'Shoit-Torm Investments

0 — (Mher (Use this symbol when multiple tvpes
arc on deposit within a particular jurizdictifn.)

N

g the purpese of the deposit:

Column Z 5 Purpose of Deposit

The following arc cxamples of suggested cn

Bail Bonds &

Workers" Compenzation

Property & Casualty \
Fidelity & Surery

HMCH

Life Insurance

Collateral for

Pledped for

Eserow fo

Feinsurancigfith

If . you mavrenter multiple purposes m Column 2, of the totals i Columns 2 through & melude
mul CPOsILE.

Colurnns 2

and 4 or the Benefit of All Policyholders

rt only the stamutory deposic held for the benefit of all policvholders. I NOFT INCLUDE
itz held for a special purpose. Feporting entities must report these special purpose deposits in
Columns 5 and 6.
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Colurnns 5
and & - All Other Special Deposiis

Feport any deposits not meluded in Column 2 and 4 which are held for any special or statutory

pumposs.
Include: Dreposits held for a special purpeoss.

Dreposils W seeure remsuronse obligpbions,

Dreposils o sulisly a pericular clom or Biugstion (st sep
Execlude; Deposils held for the benelut of all policyholders (repog urnms 3 and 43,

COMPANyY Uses in

Dreposils or operating accounts in fnanciul indiyi
the nommal course of 1z business, \

Columns 2 \

ancd 5 Buook/Adjusted Carrying Value

Enter the balance sheet value of each deposit.

&

Caolwmns 4
and f Fair Value \

Enter the Fair value of each special deposit,

Details of Write-ins Agpregatad at Line 58 - Agpregate Alien
&

List sepacately each deposit s

appropriate parts of The reins

ance obligations and reflact these amounts i the

Lizt separately cach deposi articular claim or litigation.
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SUPPLEMEMNTAL COMPENSATION EXHIBIT

Each reporung entity shall file with its state of domocile and any state that requests 1t o writing o Supplemental
Compensation Exhibic tor such divectors, officers, and employees and m such manner as provided below,

The Exhibit zhall be filed as a supplement to each reporting enity’s annual statement to the donueiliacy Department on o
before March 1. The purpose of the Exhibit iz to provide mformation to the regulator concerning payments to senior
management and directors thut could neguively impact o reporiing entily s Onancial condition

i lia oflicers and

SUMET.

Insurers thot are parl of v group of insvrers or other holding compeny svelem moy Ole amoeemts p
employess of more thin one insurer o the proep or svstem either on o totel gross busis or by allocation @

vior covered by

Compensulion shall consist of any wnd all remunecation paid o or on behall of an oflicer, employs
the exervize of

this regquiremment, meludmg, bet not limeed (o, weees, sulacies, Bonuzes, commizsions, stock grm
stock options, und any other emolumenl. L 2

# A fable disclosing the todsl of all compensation pad to the namead ff Qﬁduﬂ.
#  The table shall cover a three-year paricd, although L'\-::-mrl:l.nith*'l ' [ we regquired disclosures over the first
three years of reparting, \

upoan the aggregate arant date valee of wasards

#  For awanls of stock, the dollar amount reported shall

computed in accordance with 55457 Moo T48 - Share-Bos R

#  Provide a marrative description of any material Tac v gain an understanding of the information

tisclosed in the tahles in Par 4., &

Fart 2

(Hficer and Emplovee Compensation

Reporting entitics shall disclese the compga f:
1. All individuals servin . Al cxceutive officer ("PECO") or acting in a similar capacity during the last
completed fiscal vear, re mpehsation level,

incipal fnancial offieer ("TFCOY) or acting in a similar capacity during the Tast
eompleted fscal ¥ regardless of compensation level;

st highly compensated executive officers, other than the PEQ and PFOY, whe were

3. The reporting

SETVING % 2X teers al the end of the last completed fiscal vear; and

4, v compensuled emplovees whose individusl totel compensation excesds 2100000,
The det which executive officers are mosi highly compenswied shall be made by relerence o ol
COTIPEnslIon Lozt completsd [scal veor provided; however, oo dizclosure need be provided [or any execeive officer,

other than the PLE PECY, whess wiol compensubion, us so reduced, doss ool excesd 100,000,
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[f the PED or PEFO served tn that capacity durning any part of a fiscal vear with respect to which information 1= required.
information should be provided as to all of his or her compensation for the till fiscal vear. 1f a named execcutrve officer {other
than the PEO or PEO served as an executive ofticer of the reporting entity (whether or not o the same position] during any
part of the fiscal vear with respect to which informanon iz required, mformation shall be provided as o all compensation of
that individual for the full fiscal vear.

Definitions. For purposes of this disclosure:

l. The ferm “stock" means instroments sach as commen stock, restrcted stock, resineted stock up shantoan sinck,

phanioan stock unils, cormmen steck egquivalent units or any siclar mstiaments that do not hay ike featires,

and the term option maans instruments sech as stock options, steck appreciation ighis and =i rrznis wth
optiva-like Features. The term stock agpreciaton nghts [(SATS) reflers to SATR: payable & i
SARs payable in cash or stock at the clection of the registrant or a namad m:-::cwv: @ <

uscd to refor generally o stock andfor aptions.

2. The ferms “date of grant® or “grant date™ refer to the grant date L|¢[Enr|ir|& cial statement reporiing

fock, including
zrim Cequity™ i

purposes purseant o 55AF Moo I8 Share-Boaseo Pavoenis,

Column 2 Sulary &

The dollar value of the base salary {cash amd oo ghhs s the named officer or emnployes diring
ihe (scal veor coversd.

Column 4 Ronus
The dullar value of any bers (i an b paidd 1 the named officer or employes during the
fiseal year covenl, \

Column 5 Stk Awards
Fur awards of stock, the aggn: it date value computed in seeondance with S5AF No, 104R

Sheare-Boased Pavmenis

Caoluimn - Chprion Awards

fth or without tandem 3ARs (including awards that subsequently have
coregate grant date value computed in accordance with S54F No, JR—

Columin 7 —. Sign ments

@ nsation reecivied as a result of the acecprance of an empleymaent otfor.

Cosluimn 8 Crance Paymenis

Any  tormunation, ncluding  without lomitation  through  retirement, resignation, soverance  or

constructive  termination {mcluding a change m responsibilities) of such executive officer’s
cmployvment with the reporting entity’s and it subsidiarizs
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