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FIXED INCOME ASSETS - BONDS

BONDS
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Annual Statement Source

C(1) = Sch D, Pt 1Sn 1,-C11,1010999999€8,
10019999999

C(2) = Sch D, Pt 1, Sn 2, C8, L0019999999
C(3) = Sch DA, Pt 1£710109999999C6,

NAIC 1.A - U.S. Government - Full Faith and Cre@ither- 10019999999
+ and NAIC U.S. Governmerit(4) = Sch E, Pt 2, C7%,0109999999

Money Market Fund List (Refer to A/S Instructions)
NAIC Designation Category 1.A Bonds

NAIC Designation Category 1.B Bonds
NAIC Designation Category 1.C Bonds
NAIC Designation Category 1.D Bonds
NAIC Designation Category 1.E Bonds
NAIC Designation Category 1.F Bonds
NAIC Designation Category 1.G Bonds
Total NAIC 01 Bonds

NAIC Designation Category 2.A Bonds
NAIC Designation Category 2.B Bonds
NAIC Designation Category 2.C Bonds
Total NAIC 02 Bonds

NAIC Designation Category 3.A Bonds
NAIC Designation Category 3.B Bonds
NAIC Designation Category 3.C Bonds
Total NAIC 03 Bonds

NAIC Designation Category 4.A Bonds
NAIC Designation Category 4.B Bonds
NAIC Designation Category 4.C Bonds
Total NAIC 04 Bonds

NAIC Designation Category 5.A Bonds
NAIC Designation Category 5.B Bonds
NAIC Designation Category 5.C Bonds
Total NAIC 05 Bonds

Total NAIC 06 Bonds

Total Bonds RBC

L0019999999+ L8209999999

L(3) thru (26) = Sch D Pt $n IF 2F

Confidential when Completed
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Asset-Backed Securities Owned
Schedule D, Part 1 Section 2

Book/Adjusted Carrying Value
L(3) thru (26) = SchD Pt 1 Sn

Long-Term Bonds Issuer
Credit Obligations Owned
Schedule D Part 1Section 1
Book/Adjusted Carrying Value

Short-Term Investments Schedule Cash Equivalents Schedule E,
DA, Part 1 Book/Adjusted Part 2 Book/Adjusted Carrying
Carrying Value Value
L(3) thru (26) = Sch DA Pt 1F L(3) thru (26) = Sch E Pt 2F

Subtotal
C(1) + C(2) + C(3K
(¢(C)]

Factor

0.000

(56)

RBC Requirement

C(1)=Footnote Amt 1 LOOO001A - L(1)
C(2)=Footnote Amt 1 LOO0O001A - L(1)
C(3)=Footnote Amt 1 LOO0001A - L(1)
C(4)=Footnote Amt 1 LOOO001A - Sch E, Pt2, C7
£01099999991.0019999999

Footnote Amt 2 LOO0001A

Footnote Amt 3 LOO0001A

Footnote Amt 4 LOOO001A

Footnote Amt 5 LOO0001A

Footnote Amt 6 LOOO001A

Footnote Amt 7 LOO0001A

Sum of Lines (1) through (8)

Footnote Amt 1 L000001B

Footnote Amt 2 L000001B

Footnote Amt 3 L000001B

Sum of Lines (10) through (12)

Footnote Amt 1 LO00001C

Footnote Amt 2 LO00001C

Footnote Amt 3 LO00001C

Sum of Lines (14) through (16)

Footnote Amt 1 LO00001D

0.089

Footnote Amt 2 L0O00001D

Footnote Amt 3 LO00001D

0.110

Sum of Lines (18) through (20)

Footnote Amt 1 LOO0001E

0.123

Footnote Amt 2 LO0O0001E

0.137

Footnote Amt 3 LO0O0001E

0.151

Sum of Lines (22) through (24)

Footnote Amt 1 LOOO001F

0.300

Lines (9) + (13) + (17) + (21) + (25) + (26)

XR007



FIXED INCOME ASSETS - MISCELLANEOUS

@ @
Annual Statement Source Bk/Adj Carrying Value Factor RBC Requirement
(1) Cash Page 2, Line 5, inside amount 1 0.0030
(2) Cash Equivalents Page 2, Line 5, inside amount 2
(3) Less: Cash Equivalents, Total Bonds Schedule E, Part 2, Column 7, Liz&@99999999509999999
(4) Less: Exempt Money Market Mutual Funds as Identified by SVO Schedule E, Part 2, Column 7, Line 8209999999
(5) Net Cash Equivalents Lines (2) - (3) - (4) 0.0030
(6) Short-Term Investments Page 2, Line 5, inside amount 3
(7)  Short-Term Bonds Schedule DA, Part 1, Columib, Line 256999999%9509999999
(8) Total Other Short-Term Investments Lines (6) - (7) 0.0030
(9) Mortgage Loans - First Liens Page 2, Column 3, Line 3.1 0.0500
(10) Mortgage Loans - Other Than First Liens Page 2, Column 3, Line 3.2 0.0500
(11) Receivable for Securities Page 2, Column 3, Line 9 0.0240
(12) Aggregate Write-Ins for Invested Assets Page 2, Column 3, Line 11 0.0500
(13) Collateral Loans Included in Page 2, Column 3, Line 8 0.0500
(14) NAIC 01 Working Capital Finance Investments Notes to Financial Statement 5M(01a), Column 3 0.0038
(15) NAIC 02 Working Capital Finance Investments Notes to Financial Statement 5M(01b), Column 3 0.0125
(16) Other Long-Term Invested Assets Excluding Collateral Loans, Residual
Tranches or Interests and Working Capital Finance Investments  Included in Page 2, Column 3, Line 8 0.2000

(17) Federal Guaranteed Low Income Housing Tax Credits Schedule BA Part 1, Column 12 Lines 3599999 +

3699999 0.0014
(18) Federal Non-Guaranteed Low Income Housing Tax Credits Schedule BA Part 1, Column 12 Lines 3799999 +

3899999 0.0260
(19) State Guaranteed Low Income Housing Tax Credits Schedule BA Part 1, Column 12 Lines 3999999 +

4099999 0.0014
(20) State Non-Guaranteed Low Income Housing Tax Credits Schedule BA Part 1, Column 12 Lines 4199999 +

4299999 0.0260
(21) All Other Low Income Housing Tax Credits Schedule BA Part 1, Column 12 Lines 4399999 +

4499999 0.1500
(22) Total Residual Tranches or Interests Schedule BA, Part 1, Column 12 Lingt99999

+4599999 4699999 + 4799999 + 4899999 +
4999999 + 5099999 + 5199999 + 5299999 +
5399999 + 5499999 + 5599999699999+
5799999



SUMMARY FOR SUBSIDIARY, CONTROLLED AND AFFILIATED INVESTMENTS FOR CROSS-CHECKING STATEMENT VALUES PR005



BONDS PRO006
5X6)

(1) ) ()] X4 £4X5)
Long-Term Bonds - Issuer Asset-Backed Securities
Credit Obligations Owned Owned Schedule D, Part 1 Short-Term Investments Cash Equivalents
Schedule D, Part Section 1 Section 2 Book/Adjusted Schedule DA, Part 1 Schedule E, Part 2 Subtotal
Book/Adjusted Carrying Value Carrying Value Book/Adjusted Carrying Value Book/Adjusted Carrying Value ~ C(1) + C(2) + C(3)+
L3 thru 26 = Sch D P@n1F L3 thru 26 = Sch D Pt1Sn2F L3 thru 26 = Sch DA Pt1F L3 thr 26 = Sch E Pt2F C(4) Factor RBC Requirement

Annual Statement Source

(1) NAIC 1.A - U.S. Government Full Faith and Cre@ither C(1)=Sch D, Pt 1Sn 1,-611-+£016999999€8, L0019999999
U-S-Gevernment-Obligations and NAIC U.S. Government C(2)=Sch D, Pt 1, Sn 2, C8, L0019999999

Money Market Fund List (Refer to A/S Instructions) C(8)=Sch DA, Pt 157104« 6, LOOL!
C(4)=Sch E, Pt 2, CLO1L 001 L82( 0 0




UNAFFILIATED PREFERRED AND COMMON STOCK PRO007

Unaffiliated Preferred Stock Annual Statement Source
(1) NAIC 01 Preferred Stock SchDPt2Snl
(2) NAIC 02 Preferred Stock SchDPt2Sn1
(3) NAIC 03 Preferred Stock SchDPt2Sn1l
(4) NAIC 04 Preferred Stock SchDPt2Sn1
(5) NAIC 05 Preferred Stock SchDPt2Snl
(6) NAIC 06 Preferred Stock SchDPt2Sn1
(7) TOTAL - UNAFFILIATED PREFERRED STOCK Sum of Ls (1) through (6)

(should equal P2 L2.1 C3 less Sch D-Sunm.2418)

Unaffiliated Common Stock

(8) Total Common Stock Sch D - Summary Ci12925

(9) Affiliated Common Stock Sch D - Summary Cl2824

(10) Non-Admitted Unaffilated Common Stock P2 C2L2.2 - Sch D Pt6 Sr189 L.1899999
(11) Admitted Unaffiliated Common Stock L(8) - L(9) - L(10)

(12) Market Value Excess Affiliated Stocks PR003 C(13) L(9999999)

(13) Total Unaffiliated Common Stock and Market Value Excess Affiliated Stocks L(11) + L(12)

Denotes items that must be manually entered on the filing software.

PROO7
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Factor RBC Requirement
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OTHER LONG-TERM ASSETS PRO008

Q) @
Book/Adjusteal

Annuual Statement Source Carrying Value Factor RBC Requirement
(1) Company Occupied Real Estate P214.1C3 0 0.100
(2) Encumbrances P2 L4.1, inside item 0 0.100
(3) Property Held For the Production of Income P214.2C3 0 0.100
(4) Property Held For Sale P2 L4.3C3 0 0.100
(5) Encumbrances (Property Held For the Production of Income) P2 L4.2, inside item 0 0.100
(6) Encumbrances (Property Held For Sale) P2 L4.3, inside item 0 0.100
(7) Total Real Estate L(1)+L(2)+L(3)+L(4)+L(5)+L(6) 0
(8) Mortgage Loans - First Liens P2L3.1C3 0 0.050
(9) Mortgage Loans - Other Than First Liens P213.2C3 0 0.050
(10) Total Mortgage Loans L(8) + L(9) 0
(11) Schedule BA Assets - Total P2 L8 C3 0
(12) Less: Collateral Loans PRO09 L(13) 0
(13) Federal Guaranteed Low Income Housing Tax Credits Schedule BA Part 1, C12 L3599999

+L3699999 0 0.0014 0
(14) Federal Non-Guaranteed Low Income Housing Tax Credits Schedule BA Part 1, C12 L3799999

+L3899999 0 0.0260 0
(15) State Guaranteed Low Income Housing Tax Credits Schedule BA Part 1, C12 L3999999

+L4099999 0 0.0014 0
(16) State Non-Guaranteed Low Income Housing Tax Credits Schedule BA Part 1, C12 L4199999

+L4299999 0 0.0260 0
(17) All Other Low Income Housing Tax Credits Schedule BA Part 1, C12 L4399999

+L4499999 0 0.1500 0
(18) Working Capital Finance Investments L(21)+L(22) 0
(19) Total Residual Tranches or Interests Schedule BA, Part 1, Column 12 Lin$99999 +

4599999 4699999 + 4799999 + 4899999 +

4999999 + 5099999 + 5199999 + 5299999 +

5399999 + 5499999 + 55999995699999 +

£700009 0 0.2000 0
(20) Schedule BA Assets Excluding Collateral Loans, LIHTC, WCFI, &  L(11)-L(12)-L(13)-L(14)-L(15)

Residual Tranches or Interests -L(16)-L(17)-L(18)-L(19) 0 0.2000 0

(21) NAIC 01 Working Capital Finance Investments Notes to Financial Statement Item L5M(01a) C3 0 0.0038
(22) NAIC 02 Working Capital Finance Investments Notes to Financial Statement Iltem L5M(01b) C3 0 0.0125

L(7)+L(10)+L(13)+L(14)+L(15)
(23) Total Other Long-Term Assets +L(16)+L(17)+L(19)+L(20)+L(21)+L(22) 0

PR0O08



MISCELLANEOUS ASSETS PRO009

1)
2
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(4)
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(6)
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9)
(10)

(11)

(12)

Receivable for Securities

Aggregate W/I for Invest Assets

Cash

Cash Equivalents

Less: Cash Equivalents, Total Bonds

Less: Exempt Money Market Mutual Funds as Identified by SVO
Net Cash Equivalents

Short-Term Investments

Short-Term Bonds

Total Other Short-Term Investments

Collateral Loans

Less: Non-Admitted Collateral Loans

Annual Statement Source

P2C3L9
P2C3 L11
P2 L5, inside amt 1
P2 L5, inside amt 2
Sch E Pt 2 C£25099999991 0509999999
Sch E Pt 2 C7 L8209999999
L(4)-L(5)-L(6)
P2 L5, inside amt 3
Sch DA Pt 17 C6 2569999999 0509999999
L(8)-L(9)
Sch BA Pt1 C12.3199999+1.3299999
£2000000-5000009
Notes to Financial Statement Item 5S C3 L11-P21L8
S

1) 2

Book/Adjusted
Carrying Value  Factor RBC Requirement
0 0.025 0
0 0.050 0
0 0.003 0
0
0
0
0 0.003 0
0
0
0 0.003 0
0
0



) ) ®) @
Off-Balance Sheet

Collateral Schedule DL, Part 1
Book/Adjusted Book/Adjusted
Asset Category Annual Statement Source Carrying Value Carrying Value Subtotal Factor  RBC Requirement
Fixed Income Assets
Bonds
(1) NAIC 1.A - U.S. Government Full Faith and Cre@ither Company Records
Us. G Obli sand NAIC U.S. Government
Money Market Fund List (Refer to A/S Instructions) 0 0.000
(2) NAIC Designation Category 1.A Company Records 0 0 0.002
(3) NAIC Designation Category 1.B Company Records 0 0 0.004
(4) NAIC Designation Category 1.C Company Records 0 0 0.006
(5) NAIC Designation Category 1.D Company Records 0 0 0.008
(6) NAIC Designation Category 1.E Company Records 0 0 0.010
(7) NAIC Designation Category 1.F Company Records 0 0 0.013
(8) NAIC Designation Category 1.G Company Records 0 0 0.015
(9) Total NAIC 01 Bonds Sum of Ls (1) through (8) 0 0 0
(10) NAIC Designation Category 2.A Company Records 0 0 0.018
(11) NAIC Designation Category 2.B Company Records 0 0 0.021
(12) NAIC Designation Category 2.C Company Records 0 0 0.025
(13) Total NAIC 02 Bonds Sum of Ls (10) through (12) 0

0 0

O O o0 oo oo
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Calculation of Total Risk-Based Capital After Covariance PR030 RO-R1

@)

RO - Subsidiary Insurance Companies and Misc. Other Amounts

PRBC O&I Reference

RBC Amount

(1) [Directly Owned Property and Casualty Insurance Affiliates PR004 L(2)C(2) 0
(2) [Indirectly Owned Property and Casualty Insurance Affiliates PR004 L(5)C(2) 0
(3) [Directly Owned Life Insurance Affiliates PR004 L(3)C(2) 0
(4) [Indirectly Owned Life Insurance Affiliates PR004 L(6)C(2) 0
(5) [Directly Owned Health Insurance Companies or Health Entities PR004 L(1)C(2) 0
(6) [Indirectly Owned Health Insurance Companies or Health Entities PR004 L(4)C(2) 0
(7) [Directly Owned Alien Insurance Companies or Health Entities PR004 L(9)+L(10)+L(11)C(2) 0
(8) [Indirectly Owned Alien Insurance Companies or Health Entities PR004 L(12)+L(13)+L(14)C(2)
(9) |Misc Off-Balance Sheet - Non-controlled Assets PR014 L(15) C(3) 0
(10) [Misc Off-Balance Sheet - Guarantees for Affiliates PR014 L(16) C(3) 0
(11) |Misc Off-Balance Sheet - Contingent Liabilities PR014 L(17) C(3) 0
(12) [Misc Off-Balance Sheet - SSAP No.101 Par. 11A DTA PR014 L(19) C(3) 0
(13) [Misc Off-Balance Sheet - SSAP No.101 Par. 11B DTA PR014 L(20) C(3) 0
(14) | Total RO [L()+LQ2)+L(3)+L(4)+L(5)+L(6)+L(7)+L(8)+L(9)+L(10)+L(11)+L(12)+L(13)

R1 - Asset Risk - Fixed Income
(15) |Bonds Subject to Size Factor PRO06 L(27%(5)C(6) 0
(16) [Bond Size Factor RBC PRO06 L(30%(5)C(6) 0
(17) |Off-balance Sheet Collateral & Sch DL, PT1 - Total Bonds PRO015 L(27)C(4) 0
(18) |Off-balance Sheet Collateral & Sch DL, PT1 - Cash, & Short-Term Investments and Mort Loans on Real Est. PRO015 L(38)+(39)C(4) 0
(19) |Other Long-Term Assets - Mortgage Loans, LIHFGMEFI, & Residual Tranches or Interests PRO08 L(10)+L(13)+L(14)+L(15)+L(16)+L(17)+L(19)+L(21)+L(22)C(2) 0
(20) [Misc Assets - Collateral Loans PR0O09 L(13)C(2) 0
(21) [Misc Assets - Cash PR0O09 L(3)C(2) 0
(22) |Misc Assets - Cash Equivalents PRO09 L(7)C(2) 0
(23) [Misc Assets - Other Short-Term Investments PR0O09 L(10)C(2) 0
(24) |Replication - Synthetic Asset: One Half PR010 L(9999999)C(7) 0
(25) [Asset Concentration RBC - Fixed Income PRO11 L(21)C(3) Grand Total Page
(26) | Total R1 [LA5)+L(16)+L(17)+L(18)+L(19)+L(20)+L(21)+L(22)+L(23)+L(24)+L(25)

PR030
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