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Table 2: U.S. Insurer Derivative Type as of Year-end 2016 ($Mil., Notional)

Hedging and Hedging Effectiveness



Swap Exposure as of Year-end 2017



Table 6: Option Exposure by Type of Contract as of Year



Counterparty Exposure

Table 9: U.S. Insurers’ Largest 10 Counterparty Exposures as of Year-end 2017 ($Mil., Notional)

Posted Collateral
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