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Year  2021  

DISPOSITION 

[ X ] ADOPTED  6/30/21  

[  ] REJECTED   

[  ] DEFERRED TO   

[  ] REFERRED TO OTHER NAIC GROUP 

[  ] EXPOSED   

[  ] OTHER (SPECIFY)   
 

 
IDENTIFICATION OF SOURCE AND FORM(S)/INSTRUCTIONS TO BE CHANGED 

 
 [ x ] Health RBC Blanks [  x  ] Property/Casualty RBC Blanks [  ]    Life and Fraternal RBC Instructions 

[    ]    Health RBC Instructions [     ]  Property/Casualty RBC Instructions  [ x ]  Life and Fraternal RBC Blanks  

 [ ] OTHER ____________________________  

  
DESCRIPTION OF CHANGE(S) 

Update the RBC factors for Receivables 



Proposed 
2021 2018 2016 2014

Life 0.015 0.014 0.014 0.014
Health 0.024 0.025 0.024 0.024
P/C 0.020 0.025 0.023 0.024





Proposed 2021 P&C RBC Factor for Receivables for Securities
(1) (2) (3) (4) (5) (6)

Statement Value
Allocation % by 

Class Type
RBC Factors by 

Class Type
Weighted Avg RBC 

Factor by Class type
Allocation % 
by Asset type

Weighted Avg 
RBC by Asset 

type
(2)x(3) (1)/Total (1) (4)x(5)



Proposed 2021 Health RBC Factor for Receivables for Securities
(1) (2) (3) (4) (5) (6)

Statement Value
Allocation % by 

Class Type
RBC Factors by 

Class Type

Weighted Avg 
RBC Factor by 

Class type
Allocation % by 

Asset type

Weighted Avg 
RBC by Asset 

type
(2)x(3) (1)/Total (1) (4)x(5)

Bonds
Exempt Obligations 26,978,694,441       16.82% 0.000 0.000
NAIC 1 92,173,162,315       57.45% 0.003 0.002
NAIC 2 31,516,321,303       19.64% 0.010 0.002
NAIC 3 5,719,206,660         3.56% 0.020 0.001
NAIC 4 3,540,212,585         2.21% 0.045 0.001
NAIC 5 369,787,474             0.23% 0.100 0.000
NAIC 6 134,137,224             0.08% 0.300 0.000
Subtotal 160,431,522,002     100.00% 0.006 86.84% 0.005

Preferred stock
NAIC 1 16,895,298               2.64% 0.003 0.000
NAIC 2 409,146,343             63.86% 0.010 0.006
NAIC 3 185,064,846             28.88% 0.020 0.006
NAIC 4 768,429                    0.12% 0.045 0.000
NAIC 5 23,426,601               3.66% 0.100 0.004
NAIC 6 5,410,086                 0.84% 0.300 0.003
Subtotal 640,711,603             100.00% 0.018 0.35% 0.000

Hybrid Securities
NAIC 1 32,723,508               6.51% 0.003 0.000
NAIC 2 356,672,701             70.96% 0.010 0.007
NAIC 3 108,648,195             21.62% 0.020 0.004
NAIC 4 972,052                    0.19% 0.045 0.000
NAIC 5 1,008,743                 0.20% 0.100 0.000
NAIC 6 2,600,202                 0.52%
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