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Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets
1. BONAS (SCHEAUIE D)...ovvvvrvrerrreerrerrreeseeeseeesssesssesssssesssessssessssssssssssssssssessssssssssesssnssssnes | sessssessnes 100,604,949 | .ooooorvererrrerens (VN (S 100,604,949 | ..ooooverreereeenne 0
2. Stocks (Schedule D):
2.1 Prefermed SIOCKS. ..ottt entennes | st (U [T (U [P (U [N 0
2.2 COMMON SIOCKS......vvrrrerererarsinrssserissessesssessssessssessesssesssssssesssssessssesnssessssnsens. | sesesssssssnesssssesennsssnend (U (PSR (U [P RR (U (OO 0
3. Mortgage loans on real estate (Schedule B):
3T FIISEIBNS ..o srnnes | s (U1 [ (U1 [N (U [P 0
3.2 Other than firStlIENS........ccueiiieriine e | e (U [T (U [N (U [P 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)...ouvververiseisriesisssesesie sttt ssss s ssesssssssssessesssssens | sessesssssessessssssessassessand (01 IO (U1 N (U1 RN 0
4.2  Properties held for the production of income (less §............ 0
ENCUMDIANCES)......ovcveevriereeiresreesessssessessssessesessssssssssssesssssssesssssssessessssssssssssessessns | evessesessssesssssssssessesssQ. | evvervesvesseessesessensenseensQ | eeveereeesiseesseesesennad (01 R 0
4.3 Properties held for sale (less $..........0 €1CUMDIANCES).........cooeveeereereeeeeciecrecins | cerveerceerieeeeereeeceenieen0 | oo [ e, 0 | e 0
5.
................. 55,365,271 | .cccvvermevrrerrnerrrrnnnrinnn0
6. Contractloans (including $..........0 Premium NOLES).........rvveererreermeeernemeeernseeessnneeessnees | evmmenesmsnsesmmnnsessnneeeens0 | vnrreennnnnennneneennnennnns0 | oo (U OO 0
7. Derivatives (SChedule DB).........c..courvremmrriineesierrisnesssnessssssssesssssesssssessses | onmeessnsesssnnssssnenenen0 | vonveesmnensensennQ [ o, (U RN 0
8.  Otherinvested assets (SChedule BA)........coouveveeeeereeneeeenereinseessnesessseessssnesessnnes | onmmenesnsssesmmnsssssnnessens0 | vonreeemnmennnneesennennns0 [ oo (U R 0
9. ReCEIVADIES fOr SECUMHES. ... vvvurerrreerrrereeerreerereerseesnsesseesssesssessnsssssesssnsssssssssssssnees | sevessessssesssnnesssnens 1923 | wevnerermmeersmesssnessmnseneniQ | evvonmeeenneeeneneennnens 7,923 | oo 0
10.  Securities lending reinvested collateral assets (Schedule DL)..........ccccovvieveveveeeeeen [ v (01 TR (01 SRR 0 | e 0
11, Aggregate Write-ins for INVESIEA @SSELS........cvurrrrerririrrrirrireierssieessessesessssssesessesssssesses | eesssssssssssssssssssssssssssanes (O [ (O [ [0 IR 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cvervrueierrreieieseeveiesssiesenis | coevireieinns 155,978,143 | oo ()N I 155,978,143 | oo 0
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)........ocueveererrerrrrereieeennireens | e (01 (U1 (01 OO 0
14, Investmentincome due and 8CCTUEM............cccuviiiiieiiniisiiiisiiniinesneessiesseness | censesiesssessienees 465,175 | oo (V1N R 465,175 | oo 0
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............... | ooevervevirennens 1,278,097 | oo (0] IO 1,278,097 [ oo 0
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $ 2,312,895 | oo (0] IO 2,312,895 | oo 0
15.3 Accrued retrospective premiums ($
redetermination ($.......... 0)- ettt ettt | seestne ettt (U [N (U [N (U [N 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIENS...........cccururinririinrinrinrinrineesessesesenes | o (U1 [N (U1 [P (U [P 0
16.2 Funds held by or deposited with reinsured COMPaNIEs...........ccevevreververiereereeeerennes [ e 41,570,173 [ oo, (0] IS 41,570,173 | oo 0
16.3  Other amounts receivable under reinsurance Contracts.............cceveveeuveveveeerverens [ ceveeeieiiesiennns 987,229 | oo (1 [ 987,229 | .o 0
17.  Amounts receivable relating to UniNSUrEd PIANS...........ccevevcvereeveieeseeeee s | e (01 R (01 T [0 R 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........cccocoeeeee | coveveeiveieveisiceieinenl0 |0 |0 |l 0
18.2 Net deferred tax @sset.........ccocrrrreinerinererereneennerssesssssesssnssssesssssssnessens | ovnveenenenn 101771483 | 101,681,522 | oo 89,967 | e 0
19.  Guaranty funds receivable Or ON dEPOSIL...........ccceiurireieieiierieeetsese i | s (01 TR O | e (01 R 0
20. Electronic data processing equipment and SOfWErE...........co.errerrnrirnenrnnisesneeneessenesns | severensiessssssssessensenns (01 (01 R [0 R 0
21.  Furniture and equipment, including health care delivery assets ($.......... 0. | e (01 RO (01 TR (01 TR 0
22. Netadjustment in assets and liabilities due to foreign exchange rates.........cccoevvvrenn | vevvrnrirnineinnrnssinnnnd (01 (U1 (U1 0
23. Receivables from parent, subsidiaries and affiliates............cccoceereieevereineveieriseieiiens | e 42,001,678 | .ovoverreeerreeeis (1] IS 42,001,678 | .o 0
24. Health care (§.......... 0) and other amounts receivable..............ccverrrrrinrnriinenensirninns | e (01 (U1 (01 OO 0
25. Aggregate write-ins for other-than-invested assets..........cccoceueeveierecieieisesesesesiens | cveieesienes 390,764,531 | oo (U I 390,764,531 | .o 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell ACCOUNtS (LINES 1210 25).....ccuuvercereereeeesereseesssseseeessseessseesseessssssssessssesssesssnes | seessneeesnnes 737,129,404 | .............. 101,681,522 | ..oovvvevnve 635,447,882 | ..o 0
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts...........cco. | vovevverreieeseiriiisinnnnnd (01 (01 R [0 R 0
28. TOTAL (LINES 26 AN 27)......comrveerrerreeerseceseeeireeeseeetseessseessssesssesssesssssssssessssesssssssassens | svessnesesnnes 737,129,404 | .............. 101,681,522 | .............. 635,447,882 | ..o 0
DETAILS OF WRITE-INS
T10T. ettt et sss s ssstsnsssssnsssssnessssnsssssnnssssnns | sesssnnesssnnnsssnnnssssnnnss | sennnressnnnesssnnssssnnenenQ | e (U [ 0
1102. ..
1103, ettt ssesst e ssssssssssenssssssssstnnesssssnssssnnsssssssssns | sennnsssnnesssnnsssnnesenQ | onmmernnnnsssnnssesnnneen0 | 0| o,
1198. Summary of remaining write-ins for Line 11 from overflow page...........cooeurenenrnneiniens | coveneeneireinineieseeneinns (U1 IO (U1 O (01 OO 0
1199. Totals (Lines 1101 through 1103 plus 1198) (Line 11 8DOVE)......cccoiiviiieiiicieiieieiieiens | oo 0 i {01 IR [V 0
2501. Excess Of [0SS reiNSUrANCe @SSEL...........ovuevevcveereicieieiseisessieseeesessssesesssssssesessessnsens | oeenrennernnn390, 764,531 [ vl 0 | 390,764,531 | oo 0
2502. ..
2503, oottt ettt ssst s snssssnnsnssnnnnss | snnesesenssssssnssssnnnsstenns0 [ ereeesnnensisnnessnnenssnnn0) [ rerrernnersnennsnnnssnen0 [ s
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccooevevvevervceeeens [ coveieeccsccc, (01 TR 0 | e 0 | e 0
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 aDOVE).....covviveessireinnssiiisssirinisies | v, 390,764,531 [ oo 0] s 390,764,531 [ .o 0




Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current Year Prior Year
1. Aggregate reserve for life contracts $.....412,621,984 (Exhibit 5, Line 9999999) less §.......... 0
included in Line 6.3 (including $
2. Aggregate reserve for accident and health contracts (including §.........
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $
4.  Contract claims:
41 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 and 11)
5.
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $
6.2  Dividends not yet apportioned (including $..........
6.3 Coupons and similar benefits (including §..........
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less §.......... 0
discount; including §.......... 0 accident and health premiums (Exhibit 1, Part 1, Col. 1, sum of Lines 4 and 14)........ccccoceuvevvervecen| cerverrerriercisirnnnns 1,656,551 [ oo 0
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES...........c.uruririereireireiineeeeineiee ettt es ettt bs s ss st st sestntas | rebsessestsssessesssssessessesssnesn (01 RSO 0
9.2 Provision for experience rating refunds, including the liability of $
rating refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............ccovvveevevceeeies | coveeeeceeeeee e 0
9.3  Other amounts payable on reinsurance, including §$.......... Oassumedand§......... 0 CEABG. ...t | eevereree s 0
9.4 Interest Maintenance RESEIVE (IMR, LINE B).........covuieiericieiierieiceee ettt tes s sss st sssssses s ssssesss s s sssssssessssnns | evssssessesssessesissssessesssssnenns 0
10.  Commissions to agents due or accrued - life and annuity contracts §.......... 0, accident and health §.......... 0
and deposit-type contract funds §.......... Dttt bbb bbbttt b bbbt nne | nebentesae bbbttt eee 0
11. Commissions and expense allowances payable on reinsurance assumed..
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 6)
13. Transfers to Separate Accounts due or accrued (net) (including §.......... 0 accrued for expense
allowances recognized in reserves, net of reiNSUrEd AllOWANCES)............cvueviieerereveie et sees
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 5)
15.1 Current federal and foreign income taxes, including §.......... 0 on realized capital gains (losses)....
15.2 Net deferred tax liability..........
16.  Unearned investment iNCOME...........ccovevercveeeevereeieeeieenns
17.  Amounts withheld or retained by company as agent or trustee
18.  Amounts held for agents' account, including §..........
19.  Remittances and itemMs N0t AlOCALEA. ...ttt
20. Net adjustment in assets and liabilities due to foreign eXChange FateS.........ccvirrrrirrneirriesre et eees
21. Liability for benefits for employees and agents if not included above...
22. Borrowed money §.......... 0 and interest thereon §..........
23. Dividends to stockholders declared and UNPEIG.............curvererirrienrinreriinrines ettt st ssesssnssnes
24. Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR Line 16, Col. 7)
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies....
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans..
24.07 Funds held under coinsurance
24.08 Derivatives
24.09 Payable for securities
24.10 Payable for SECUMHES IENAING.......... vttt ettt bbbttt ssentns | eesessestsseentensssssnssestensaneaa 0
2411 Capital notes §.......... 0 and interest thereon §......... 0ttt sttt | ettt 0
25.  Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 447,134,593 |...
27.  From Separate ACCOUNLS SEAIEMENL.........c.ccueieiiiiisic ettt s et s st s s s s ssessssentens | sinsnsenssssstansenesnbensessessssand 0
28. Total liabilities (Line 26 and 27) 447,134,593
29, COMMON CAPILAI STOCK.......cvuivitiieiciciie sttt b bbbt st s st s st s bt n s s ssnsensesnnns | evsssesssssessessnsenea 2,500,000
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special SUrPIUS fUNDS...........ccoveiiiiriccce e
32, SUIPIUS NOES......uoiveiieieeiicie ettt sttt bbb s bbb bbb s st b s bbbt e s sttt
33.  Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1).
34. Aggregate write-ins for special SUrPIUS fUNS...........cc.evviveieiieeiiee e
35.  Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 29 §.......... 0) vttt ettt
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0.ttt et
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 185,813,289
38. Totals of Lines 29, 30 and 37 (Page 4, Line 55)................... .188,313,289 | ...
39. Totals of Lines 28 and 38 (Page 2, LiNe 28, COl. 3)........coouiiiiiriiiieiesssiei ettt ssssssssssssesssssessssssssessssessessssssssssnssssessens | sressesssessassnsans 635,447,882
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above)
3101.
3102. ...
3103, s
3198. Summary of remaining write-ins for Line 31 from overflow page..
3199. Totals (Lines 3101 through 3103 plus 3198) (Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page..
3499. Totals (Lines 3401 through 3403 plus 3498) (Line 34 above)..........




Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

SUMMARY OF OPERATIONS

1

Current Year

2
Prior Year

©®NDR W~

10.
1.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.

22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.
33.

34,

35.

36.
37.
38.
39.
40.
41.
42.
43.
44.
45.
46.
47.
48.
49.
50.

51.

52.
53.
54.
55.

Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less Col. 11)
Considerations for supplementary contracts with life contingencies
Net investment income (Exhibit of Net Investment Income, Line 17)

Amortization of Interest Maintenance Reserve (IMR) (Line 5)

Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1)
Reserve adjustments on reinsurance ceded

Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income

Totals (Lines 1to 8.3)..........
Death benefits

Matured endowments (excluding guaranteed annual pure endowments)
Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 8)........ccccoeenuenee
Disability benefits and benefits under accident and health contracts
Coupons, guaranteed annual pure endowments and similar benefits...
Surrender benefits and withdrawals for life contracts

Group conversions
Interest and adjustments on

Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health contracts

Totals (Lines 10 to 19)

Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
(Exhibit 1, Part 2, Line 31, Col. 1)
Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)
General insurance expenses (Exhibit 2, Line 10, Columns 1, 2, 3 and 4)
Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 + 2 + 3)

contract or deposit-type contract funds

Increase in loading on deferred and uncollected premiums............cccccuueee.

Net transfers to or (from) Separate Accounts net of reinsurance..
Aggregate write-ins for deductions...........ccccueeerisrereirevennn.
TOtAIS (LINES 20 0 27)....uvuevieeiecieieieie ettt sttt bbbt bbbt

Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)....
Dividends t0 POICYNOIABTS..........cuvuieiiciiieiiee ettt ettt ans
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)

Federal and foreign income taxes incurred (excluding tax on capital gains)
Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (losses) (Line 31 minus Line 32)
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of §..

(excluding taxes of $

Change in net deferred incol

Change in nonadmitted assets:

CAPITAL AND SURPLUS

Capital and surplus, December 31, prior year (Page 3, Line 38, Col. 2)
Net income (Line 35)...........
Change in net unrealized ca|
Change in net unrealized foreign exchange capital gain (loss)

pital gains (losses) less capital gains tax of $..

me tax

Change in liability for reinsurance in unauthorized and certified companies

Change in reserve on account of change in valuation basis, (increase) or decrease...
Change in asset valuation reserve
Change in treasury stock, (Page 3, Lines 36.1 and 36.2 Col. 2 minus Col. 1)
Surplus (contributed to) withdrawn from Separate Accounts during period..

Other changes in surplus in
Change in surplus notes......

Cumulative effect of changes in accounting principles

Capital changes:
50.1 Paidin

50.2 Transferred from surplus (Stock Dividend)

50.3 Transferred to surplus
Surplus adjustment:

B0 PAIA M.ttt
51.2 Transferred to capital (Stock Dividend)

Separate Accounts Statement......................

51.3 Transferred from capital.........cccccooverrerrinnnas

51.4 Change in surplus as a result of reinsurance...

Dividends to stockholders....

Aggregate write-ins for gains and losses in surplus
Net change in capital and surplus for the year (Lines 37 through 53)
Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38)

ACCOUNT

493,615

coocooooo

..97,504,762

412,621,984

436,591,403

oo ococooooooloooo

1.

...(347,785,948)

(20,270,321)

oo ool oo ooo

o

................. (

327,515,627)

o

101,771,483

101,681,522)

olojlo oo oo

DETAILS OF WRITE-INS

08.301.
08.302.
08.303.
08.398.
08.399.

2701.
2702.
2703.
2798.
2799.

Summary of remaining write-ins for Line 27 from overflow page.
Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)

5301.
5302.
5303.
5398.
5399.

Excess of loss reinsurance asset

Summary of remaining write-ins for Line 53 from overflow page
Totals (Lines 5301 through 5303 plus 5398) (Line 53 above)

cCoooobocoocoolooooo




Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

CASH FLOW

Curre:t Year Prior2 Year
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE. ..ottt sesienes | sbesisesssesienesnes 91,060,499
2. Netinvestmentincome... ..(125,856)| ...
3. MISCEIIANEOUS INCOME. .......vouiiriiiieiiiiiii sttt | tobiiss i 493,615
4, Total (LINES T HrOUGN 3)..ouceueeiierieireiseirisissisis sttt sttt sttt sttt s st ssessnssssnssanssnssnsss | svsessssssessansanssnns 91,428,258 | ...ovvererereeeerreieeseinninn 0
5. Benefit and (0SS related PAYMENLS.......c..cccveiicieieisecssse ettt sttt ssen s nsenans | entessiesiesiensn s 44,879,663 | ....oovvrrrereieirneieieisiinnend 0
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS.........ccoruureerrerrenrnrinsinrenceneinsineneines | veireeesinsieessensessesssesenesnens (01 0
7. Commissions, expenses paid and aggregate Write-ins for dEUCHONS...........c.civeiivciciieeesee et sesssnnns | cvesesssssessssesss 4,802,700 | .oveerirreiereireinssneneseinead 0
8. Dividends paid t0 POICYNOIAETS...........rvuiurerieiiecireieiie ittt ss sttt s sttt ensenssnssentns | setssssessnsasesssstansssssestensessees [0 RN 0
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........cevvevermrrrerrererrersesserens [ eerssisisssienens (31,228,958) | ..o 0
10, TOAl (LINES 5 thTOUGN 9)..cvvuiveriirereseeieeise ettt sess st | oeessesnssessssenes 18,453,405 | ....coooeveerrecerseriseeiienns 0
11, Net cash from operations (Ling 4 MINUS LINE 10)........ccevuiurierireieiesssissessssessssssssesesses s ssssessssssssssssessessssssessessssssessessssssesss | sesssssessesssssnsans 72,974,853 [ oo 0
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
12,1 BONAS....ociiecc bbbt | chbeneb bbb (U RN 0
12,2 SHOCKS....vvveeeesaeesreseee st
12.3 MOMGAGE [0BNS.......eocerririiceeieieet ettt b e s s8R b st
124 REAIESIAE ... R
12.5  Other iNVESIEA @SSEES........uveuiiiiii bbbt
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments...
12.7  MiISCEIIANEOUS PIOCEEAS. .......ucveiveieieciiciiie ittt bbbttt bbb s bbb bbb s bbb bbbt n s baen
12.8 Total investment proCeeds (LINES 12.110 12.7)....cuvirreierrrieiesnsieessississssssssssssesssssssssessssssesssssssssessssssssessesssssassnsss | sessessessssssessnssansnssessensnssens [0 R 0
13.  Cost of investments acquired (long-term only):
131 BONGS. .ottt | sestieestenestnnenn 100,599,978 | ....oveoverrreerererreerneeenn 0
13,2 SHOCKS.....verererseesesiscesse sttt | cerireneb et (U RN 0
13.3 MOMGAGE [0BNS......ceureerieiieeieie sttt sttt et ns st st ssentenes | anbsessessasassssestanssnssnssensnsneed [0 R 0
134 REAIESIALE.......oui s | Shb b (U 0
13.5  Other INVESIEA @SSEIS......eouverrirrirrircireii bttt | erbtesrebn bbbt (0 N 0
13.6  MiSCEllANEOUS @PPIICALIONS. .........cvveerreieiiiiie ettt ess et es s st ensessesnsensesnnsensessenns | _sssssessessesssssssensessesanses 7,923 | 0
13.7 Total investments acquired (LINES 13.1 10 13.6)......vuriirrrrririnrreiecssieisesesteesssssessesessessss s ssesssessesssssssssesssssssssesss | sosssssssssssessssens 100,607,901 | oo 0
14. Netincrease (decrease) in contract loans and premium notes .0
15.  Net cash from investments (Line 12.8 minus Lines 13.7 MINUS LINE 14)........covrirrrrrrinrireirninrnsieissensiseessssesssessessssssessesssssns | seeesesssseessnnes (100,607,901) | cvovvrrerrerereereeneereereeennenns 0
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES........vviericvctere ettt sttt b s s b sss s st sassnssensesans | suessessesiesessesessssensssaessnsnean 0 [ 0
16.2 Capital and paid in SUIPIUS, 1€SS trEASUNY STOCK........c..riuruririicireieiie ettt ettt ssestessnnns | sesessssesessessneens 125,000,000 | ..ooveorereerieerneeneereieeineens 0
16.3 BOITOWEM fUNAS........cveeviireeirniirerires st | eesisnessnens st ness st (U RN 0
16.4 Net deposits on deposit-type contracts and other insurance abilItIEs............ccvcveverieieieeieeec s | e [0 TR 0
16.5 DiVIENdS 10 SIOCKNOIABTS............vviueirrerieciieriereiiceseess sttt rensenes | eesssenesssesssnenssssssenessenssed (U N 0
16.6  Other cash provided (APPHEA)..........cuueviiriieieiirieie sttt st bt s s bes s s saens | ensessssesssssessnans (42,001,681) [ ..o 0
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Lin€ 16.6)..........cecrvrvvveerrrrrniens [ corisrisisisniininas 82,998,319 [ .o 0
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17).......cccccveeeveereerrvineereeens | ceveerveieesieieenns 55,365,271 | coevvereererereeeseesesee s 0
19. Cash, cash equivalents and short-term investments:
19.1 Beginning of year.
19.2 End of year (Line 18 plus Line 19.1)....

Note: Supplemental disclosures of cash flow information for non-cash transactions:

[ 20.0001

Unrealized gain/loss 0n Short-term NVESIMENES..........c.oiiiiiiceiictcisis s ssssesnsesessessenssssssssssnssnsessssensssssnsenssssnss | cosssessssinsensasssssnsnssssessnsnea
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ANALYSIS OF OPERATIONS B

Y LINES OF BUSIN

ESS

Ordinary Accident and Health 12
3 4 5 Credit Life 10 Aggregate of
Life Individual Supplementary (Group and Credit (Group All Other Lines
Insurance Annuities Contracts Individual) and Individual) of Business

Premiums and annuity considerations for life and accident and health contracts........

Considerations for supplementary contracts with life contingencie

NEt INVESIMENT INCOME. .....ovvuiriiirie bbb

Amortization of Interest Maintenance Reserve (IMR) .

Separate Accounts net gain from operations excluding unrealized gains or 10SSES............ocvuerrererriniinnne

Commissions and expense allowances on reinsurance ceded
Reserve adjustments on reinsurance Ceded........ .o seseeenieeies

© N w2

Miscellaneous Income:

8.1 Fees associated with income from investment management, administration and contract guarantees from S/A..............

8.2 Charges and fees for deposit-type COMIACES..............riermrierreiiriese e

8.3 Aggregate write-ins for miSCEllaneous INCOME............ccuuruurvmrireriieeieiseseisasie e

9. Totals (Lines 110 8.3)......ccccvuvunrinriicniriciians

10. Death benefit:
11. Matured endowments (excluding guaranteed annual pure endowments)............co.ocveeeererinnn

12, ANNUItY DENEFIES.......oovvveeviii e

13. Disability benefits and benefits under accident and health CONraCctS..............cereeireriecrieri s .

14. Coupons, guaranteed annual pure endowments and similar benefits

15.  Surrender benefits and withdrawals for life CONTACES............cc.rvuiieiiierii s .

16.  GrOUP CONVETSIONS.......ovvuierrriercereierserieeseriesseeseneenes

17. Interest and adjustments on contract or deposit-type contract funds.
18. Payments on supplementary contracts with life CONtiNgeNCIES..........c.vveueeeeienerncrireriieenns

19. Increase in aggregate reserves for life and accident and health contract:

20. TOHalS (LINES 1010 19)..... cuuueuueeuirieriseeeseeeseeese st
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)..........c.cc.cocvveunecn. .

22. Commissions and expense allowances on reinsurance assumed.............co..ovene.

....... 23,969,419

0
.0
.0

0

0

.“0

23, General iNSUrANCE EXPENSES. ........cvuurvrerurireesereeeseessese st

24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES..........vreriiiriiiiieeri s

25. Increase in loading on deferred and uncollected premiums

26. Net transfers to or (from) Separate Accounts net of reinsurance

27. Aggregate write-ins for deductions
28. Totals (Lines 20 t0 27).......cccvvenee

..... 445,290,710

.(348.130.238) ..

29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28) 344,290
30 DiVIENS t0 PONCYNOITETS........vvevevereseseserrrereeessssssseeeessesssssssssssseesssssssssssssssssssssssssssssssssssssssssssssssnssssesssssssssssssssssssssssssssns | ovrvensesessenseneedQ | evervenensesesensensedd | eeeeeeseseseeeessesns 0 [0 i i L0 [0 i {0 L0 |, 0
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)............... +.(348,130,238) | v 0 |0 0 0 | 0 0 0 |0 344,290
32. Federal income taxes incurred (excluding tax on capital gains).............ccccccuveveeerevernnerreecrmeenirirnnenessssnesesesnenesissnnensssenseene | vrenen( 20,270,321 | cvvvevecvvreiire0 | (20,290,388) | ...ocveverererienean0 [0 i) i) [0 [0 i |0 [ 20,067
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (losses) (Line 31 minus Line 32) SRS 1(327,839,850) | ..vvvvevrrierieireeen0 |0 0 0 0 0 e 0 0 | 324,223
DETAILS OF WRITE-INS

08.301. Funds withheld assumed investment income

08.302. ..o

08.303. o

08.398. Summary of remaining write-ins for Line 8.3 from overflow page

08.399. Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)

2700, s

2702.

2703, s

2798.  Summary of remaining write-ins for Line 27 from overflow page.

2799. Total (Lines 2701 through 2703 plus 2798) (Line 27 above)

............ 493,615

(@) Includes the following amounts for FEGLI/SGLI: Line 1.......... 0 Line 10.......... 0




Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

NG THE YEAR

ANALYSIS OF INCREASE IN RESERVES DURI
1 2

Ordinary 6 Group
3 4 5 Credit Life 7 8
Industrial Supplementary (Group and
Total Life Life Insurance Individual Annuities Contracts Individual) Life Insurance Annuities

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve DECEMDET 31, PHOT YEAI..........ceriiieiriiieirieieieisie sttt tesesene | ebebsssebesessesessnsetesassesesanans 0 [0 | [0 R 0 [ o 0 {0 [ [0 SR 0
2. Tabular net premiums 0r CONSIABIALIONS..........coviviuriiieieiieseese et ssesenns | ortsssesessresesnaa 62,634,131 | oo

3. Present value of disability ClaimS iNCUITEA...........ccoruiuiiiiriircieieini e enieniees | e 0 [0 | e 0 [ (VI I XXX ovivrieieineinns | eenrnrennnensnneenenenn0 | (0 S 0
4. TaDUIAE INEEIESE. ......ooceeerieseresis st | eeestenes st 3,103,089 | ..ovevvrrieerincrerrinerireenn0 [, 3,103,089 | ..o (VORI 0 [ om0 | (O PR 0
5. Tabular less actual reServe rele@sed.............cocuiiiiiiiiiiciisscisesssi s ssinines | s L0 OO | I OO (U LU U 0 | om0 e LU R 0
6. Increase in reserve on account of change in Valuation DASIS.............c.eueeririieriinieieeeereseeenes | oo (01 USRI | B ST RTRSRR [0 0 [ 0 {0 [ 0 [ 0
7. OtherinCrEASES (MEE)......viveireiriiiieieiirie ettt snsns | stssssstessessntenas 377,178,195 |0 e, 377478,195 | oo (R (RO 0 OO (O 0
8. TOHAIS (LINES 110 7)..vvuuceeureiseeireeseeeieeie s sest st es sttt enstns | essssssnsssssssaces 442,915,415 | ..o 0 | s 442,915,415 | oo (0 RO 0 o0 [ (R 0
9. TADUIAI COSL......oueriricc bbbttt | etnieene e eenes 27,192,426 | ....ovvvvvrererrcrrernerinend0 |, 27,192,426 | ..o (V1 IO )00 SO NSRRI | ) PO (0 OO 0
10. Reserves released Dy death..........occiiiic | e 45,487 |0 [ 45487 | ..o D 0,9, SO RS XXX oveviveeeeviie L0 el (| D.0.0, S
11, Reserves released by other terminations (NEt)..........cccoueeriiiriieieesee e eeieies | eeeeeseesssseseensees 3,055,519 | oo

12.  Annuity, supplementary contract, and disability payments involving life CONtINGENCIES............vurereereens | corerrerrereireireirerieeinees (01 USRS | B TR (O S {0 O 0 [0 [ [0 TR 0
13.  Net transfers to or (from) Separate ACCOUNLS...........ciuiieieiriieieisee et sees | ersesssseseesssessesssssnsenssssnsans 0 |0 | (O {0 R 0 [0 e [0 P 0
14, Total deductions (LINES 910 13).......vumrrumcrirrrricerseiiseeeiseeissesseesssesessessesesssssensssssssssssssssssssenns | sessssssssssssssssesas 30,293,432 | ..o | i 30,293,432 | oo (0 SRR 0 o0 [ ([ 0
15. Reserve DECEMDEr 31, CUMTENE YBAT.........ccceuiieriicieieiiieisiscieteser ettt eae s ssebssseressnsssesenssresensaseses | sessesesessnsesssnns 412,621,983 | ..o | i 412,621,983
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EXHIBIT OF NET INVESTMENT INCOME

2
Collected Earned
During Year During Year

1. U.S. government bonds
1.1 Bonds exempt from U.S. tax....
1.2 Other bonds (unaffiliated)

1.3 Bonds of affiliates

2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21  Common stocks of affiliates

3. Mortgage loans....

Real estate

4

B, CONTACLIDBNS.........ouiviceieictct ettt st bbb bt e ettt nans
6.  Cash, cash equivalents and Short-term INVESIMENTS.............cccocueivevcviiecie e
7. DerivVatiVe INSITUMENTS...........ceiiieiiicciece ettt bbb bbbt s st n et es s snas
8. OMheriNVESIEA @SSELS........cuevucveiiiiieeicete ettt bbb bbbttt s

9. Aggregate write-ins for investment income
10.  Total gross investment income

11, INVESIMENT EXPENSES. ..o verieererrereiseeeeeeetseesseeeessese et sse st ee e st s st eS8 E et en s
12.  Investment taxes, licenses and fees, excluding federal INCOME tAXES..........cccvuiveieiiviiieireiieee e

13. Interest expense
14.  Depreciation on real estate and other invested assets

15.  Aggregate write-ins for deductions from investment INCOME..............coeuiveieiciriicic e
16.  Total deductions (LINES 11 throUGN 15)........cviiiuiieieieieeeis ettt
17. Net investment income (Line 10 MINUS LINE 16)...........coeviirireieiciieie et

0901.
0902.
0903.
0998.
0999.

Summary of remaining write-ins for Line 9 from overflow page
Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)

1501.
1502.
1503.
1598.
1599.
(@) Includes $.....27,676 accrual of discount less $.....22,705 amortization of premium and less $.....277,955 paid for accrued interest on purchases.
(b) Includes §.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued dividends on purchases.
(¢) Includes§$.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
(d) Includes §.......... 0 for company's occupancy of its own buildings; and excludes §.......... 0 interest on encumbrances.
(e) Includes$.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
() Includes §.......... 0 accrual of discount less §.......... 0 amortization of premium.
(9) Includes$.......... 0 investment expenses and §.......... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to segregated and Separate Accounts.
(h) Includes §.......... 0 interest on surplus notes and §.......... 0 interest on capital notes.
(i) Includes§$.......... 0 depreciation on real estate and §.......... 0 depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Realized Change in
Gain (Loss) Other Total Realized Change in Unrealized
on Sales Realized Capital Gain (Loss) Unrealized Foreign Exchange
or Maturity Adjustments (Columns 1 +2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. government DONAS.........cccvvuevnrerrininrinreesesisessssesssssessenens | svsssesssssssssssssssssssssnssesssQ | svvnrnnsessssssnssesssesinnensQ | cvvessinssessinnsesennsQ | o0 [ .. 0
1.1 Bonds exempt from U.S. tax rrveverneeennnennnnsennenens0 | e |0 |0 | 0
1.2 Other bonds (unaffiliated)...........ccceeererererceriereeeice e reveverneeennnesnsnsennenensQ | e | 0 |0 | 0
1.3 Bonds of affiliates..........cccovvvereirereieiceeceeeeeee e rrveverneerennnesnnnsennenens0 | e |0 | 0 | 0
2.1 Preferred stocks (Unaffiliated)..........c..covrvreerrrernenrrsinrnnnnineinns | v |0 [0 |0 | 0
2.11 Preferred stocks of affiliates...........cccccveeveecverieiccieeieiceieens | cvvereesesieneeseesieeeieens0 | vveieeeseeeieeeieeieeeel0 | e [0 | e 0
2.2 Common stocks (Unaffiliated)........cccevrrrmrrrrrrninenrirninrennrninnens | rnrnrnnissinsnensssninnenn0 | vvvrsrinsnsssinninenn0 [0 |0 | 0
2.21 Common stocks of affiliates...........cccceeveereeeerecerccvcreeeceieeeiees | v I PO B 0 | 0 0 | e 0
3. MOrtgage l0ans.........covveeirieeer e e L RO A BREF 00 0 | 0
4, REAIESIALE. ... | nnenensisssinsessesnteses s | eeesrrsessensessssirsessnrinensd | cerernensnniensnninnnenenns 0| o0 [ 0
5. CONTACt I0ANS........ovvereeiiirrireieeinsie i ssssssesssesssssnssenes | ssssssssssssssssssssesssssnssesssQ | sennsnnennssnssmsssnssnssnssnnensd | sonvrssnssnsssnnnssessenensQ [ connonrnnsinnnnnsnnnennQ | e 0
6. Cash, cash equivalents and short-term investments.................... reveernneennnensnssennenensQ | e |0 | 0 | 0
7. Derivative inStruUmeNts...........cccoueericreieicessesee s S | B ISR | N OSSR O N ESPRTRRTTTRTTTTRN 0  SRSRRR 0
8. Otherinvested @ssets..........cccoueveveurerererieieeee e rrveernneennnennnnsennenensQ | e | 0 | 0 | 0
9. Aggregate write-ins for capital gains (I0SSES).........ccceveveeveriereres | covreerersrisieersesriereerenee | evversieeeeisieseeisiesiereenc0 | eveeeieeiieeeissieseeeeiennsn0 | oo | oo 0
10. Total capital gains (I0SSES)........ccververrerrurereereireineenrerserereseiseeens | seeseeressessnnesessesmnssneseessQ | eeverinesnssnsinssesssseninnensd | covrinninssnsssinsnsnsienens0 | o0 | 0
0907, oottt sesssssssesensens | erssssssssesssssesssesiesennene0 | cvesseseseseseesenneQ | e | o0 | ... 0
0902, oottt ssssssesensens | erssssssssesssssesssesesennnna0 | sveesseseseseseesenneQ | e | Q| ... 0
0903, oot revinrnenesiesnesssiesiennen0 | e 0 | 0 | 0 | 0
0998. Summary of remaining write-ins for Line 9 from overflow page... | ...cccoeeveveeveveieieieeen0 |0 | eevceececeerieeeiennnd0 |0 | e 0
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)........ | ecveerevrrsrririsierninnad 0 | oveereeeeierisreseniieiene0 | (01 I [ I 0
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EXHIBIT 1 - PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

Ordinary Group Accident and Health 1
Credlt Life 8 9 10 Aggregate of
Industrial Individual (Group and Credit All Other Lines
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business

oo~ W=

© oo~

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

FIRST YEAR (other than single)

Uncollected
Deferred and accrued

Deferred, accrued and uncollected:

3.1 DIFBCL et s
3.2 Reinsurance assumed .

3.3 Reinsurance ceded..

3.4 Net (Line 1 + Line 2)...

Advance..........ccceune.
Line 3.4 - Line 4
Collected during year:

6.1 DIMECE.....evieeieiceece e
6.2 Re!nsurance assumed

Line 5+ Line 6.4...

Prior year (uncollected + deferred and accrued - advance)..............
First year premiums and considerations:

9.1 DMECL...vvveecee e
9.2 Reinsurance assumed .

9.3 Reinsurance ceded..

9.4 Net (LiNe 7 - LiNe 8)....cuvuveeeieerireeneseiereseeeneieee s

SINGLE

Single premiums and considerations:

10,1 DIFECE. vttt
10.2 Reinsurance assumed..
10.3 Reinsurance ceded...

104 NBt... e

Uncollected
Deferred and accrued

Deferred, accrued and uncollected:

131 DIFECL. ..t
13.2 Reinsurance assumed

13.3 Reinsurance ceded
13.4 Net (Line 11 + Line

Collected during year:
16.1 DIFECE......viiieei e
16.2 Reinsurance assumed..
16.3 Reinsurance ceded...

Line 15+ Lin€ 16.4......coovvvvererieeririeienns

12).

Prior year (uncollected + deferred and accrued - advance)..............
Renewal premiums and considerations:

191 DIFECL. ...ttt e
19.2 Reinsurance assumed..

19.3 Reinsurance ceded
19.4 Net (Line 17 - Line

Total premiums and annuity considerations:
20,1 DIFBCL.....cviveviececteecte st
20.2 Reinsurance assumed..

20.3 Reinsurance ceded

20.4 Net (Lines 9.4 + 10.

18)
TOTAL

4+19.4)

..3,397,470
848,617
....2,548,853

1,375,778
2,489,662

..3,865,440
.807,934

....3,057,506

.................... 861,768
2,535,702

..25,418,692
..21,967,545

................. 1,375,778
................. 2,489,662

..65,641,806
..68,699,312

cooococo

cooocoo

coocooo

coocooo

.96,666,857

..96,666,857
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EXHIBIT 1 - PART 2 - DIVIDENDS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

ES AND COMMISSIONS INCURRED (direct business only)

EXPENSE ALLOWANC
2

1 Ordinary 5 Group Accident and Health 1
3 4 Credit Life 6 7 8 9 10 Aggregate of
Industrial Individual (Group and Credit All Other Lines
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business
DIVIDENDS AND COUPONS APPLIED
(included in Part 1)
21. To pay renewal PremilmS..........ccevevevererererieisersnerens | coevesesesssesesssssesesesens 0 [ o0 | e 0 [ cveveerreeeeieeisreieneen0 [0 | el 0 [ cvevevreeerreeernieiereen0 [0 | el 0 [ o0 [ e
22, AONEN ... | e (0 RSP | N ST 0 | v |0 | e 0 | e |0 | 0 | e |
REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES INCURRED
23. First year (other than single):
23.1 ReinSUrance CEARM...........cuvueimerieiniiireinninnes | rveeriesissinesesiesisesrene 0 | e | s 0 | om0 | e 0 [ cevererermrrerererneneen0 | o0 | 0 | e | s
23.2 Reinsurance assumed...........ccoueueveeeerreernnseenns | ovverersesennnnns 1,143,897 | o0 [ 1,143,897 | o0 0 [ ) 0 [ e [0 | e (0 RPN | KR
23.3 Net ceded 1€SS @SSUME........coverrvrrreneereirireinees | ceeereeinnineenns (1,143,897) | covoeeeerereereneneenn0 | s (1,143,897) | el 0 | 0 | 0 | s 0 | e | e 0 | o0 e
24, Single:
24.1 ReinsuranCe Ceded...........ocuwuiiiniiniisiineies | v 0 [ o0 [ 0 [ ovrverrereererenieneen0 [0 | s 0 [ o0 [0 | 0 [ o0 [
24.2 Reinsurance assUMEd............courveuienreneineiienes | i 0 [ o0 [, 0 [ om0 [0 | 0 [ o0 [0 | i, 0 [ o0 [
24.3 Net ceded €SS @SSUME..........cocevririiriniiieis [ i O RPN | R ISR 0 [ oo [0 | 0 [ o0 [0 | L0 P RRIOR | B SOOI
25. Renewal:
25.1 ReinsUrance Ceded...........ocuvvmernrniineieininns | oreevieeissinesesissisessean 0 | 0 | s 0 | om0 0 | e 0 | e 0 | o0 | 0 | e | e
25.2 Reinsurance asSUmed............ceveveveeveveesreeniens | cvveveveererenns 3,500,693 | .oocvoieiereiveeieeeeennn0 | 3,500,693 | ..oooverivieeveeiieeenn0 [0 | 0 | o0 e | e {0 RN 0 I ISR
25.3 Net ceded less assUMEd..........ccoeveevereierreniiens | ceverererisians (3,500,693) [ ..ooovereiireiiiiirienennd0 | i (3,500,693) | ..ovoverierirererieiiieeennd |0 | e 0 | e |0 | e 0 | e |
26. Totals:
26.1 Reinsurance ceded (Page 6, LiN€ 6).........ccccoeever | covrerreererniereinnenenns (01 O UTORRORIN | N SPSTRRORRROTRRRRIN 0 | e [0 | s 0 | o |0 | s 0 | e | e
26.2 Reinsurance assumed (Page 6, Ling 22).........c.. | voeevvevernnnns 4,644,590 | ..o 0 | 4,644,590 | o0 0 ) 0 [ cveverreeerreennieiereen0 [0 | el 0 [ o0 e
26.3 Net ceded eSS aSSUME.........covevrerirreereenenins | ceereerereeneeens (4,644,590) | ...ovooverrrererrrnrreennn0 | i (4,644,590) | .ovevverrerrrireiiniinneenn0 | 0 | 0 | e |0 | 0 | oo | e
COMMISSIONS INCURRED
(direct business only)
27. First year (other than SiNgI).........cccoevvvveviverciieeiicees | vt 0 [ e | e 0 [ cveevrreeeeeeisrerenee0 |0 | el 0 [ cvevevreerrieernieiereen0 [0 | el 0 [ o0 | el
28, SINGIB.....cvereeierirreirereeere s | eessenn et 0 [ e | s 0 [ covverrrerrerrrnnrrereenn0 | e 0 [ 0 [ cvvrerernrersernenneeen0 | 0 [ 0 [ e | s
29, RENEWAL.......coiiiceceesrse s | seressesineseee s (01 (01 (0 O 0 | e | e 0 | e 0 | 0 | (0 O (0 O 0
30. Deposit-type CONract fuNdS...........cceeeererrerreeenrirrireins | sreieesesssessessesenessssneaees 0 | o 0 | s [0 P 0 | o0 | i 0 | e |0 | {0 { T 0
31. Totals (to agree with Page 6, Line 21).......cccoeeviieies | corierieriieiiesisicriennad [0 I 0 | e (O P [0 oo 1 PO OOO RO RO RO 0 | i |0 | e [0 I 0 | e 0




Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

EXHIBIT 2 - GENERAL EXPENSES

Insurance 5 6
1 Accident and Health 4
2 3 All Other Lines
Life Cost Containment All Other of Business Investment Total
1. Rentiiene, .0 .0 .0
2. Salaries and Wages..........ccoeverriererierieinnnns .0 .0 .0
3.11  Contributions for benefit plans for employees... .0 .0 .0
3.12  Contributions for benefit plans for agents...................... .0 .0 .0
3.21 Payments to employees under non-funded benefit plans.................... 0 0 0
3.22 Payments to agents under non-funded benefit plans............cocoeueinne 0 0 0
3.31  Other employee welfare .0 .0 .0
3.32  Other agent welfare........... .0 .0 .0
41 Legal fees and eXPENSES........ccveviueireieiiesiieieseissese s 0 0 0
4.2 Medical eXamination fEES.........couvurinieieeirseiee s 0 0 0
4.3 Inspection report fees.......cccouvverivrererersienennns .0 .0 .0
4.4  Fees of public accountants and consulting actuaries.... .0 .0 .0
45 Expense of investigation and settlement of policy claims.. .0 .0 .0
51  Traveling expenses... .0 .0 .0
5.2 AQVErtiSING......cccoererrieieesreieeeissiennes .0 .0 .0
5.3 Postage, express, telegraph and telephone.. .0 .0 .0
5.4  Printing and stationery.........c.cccccoevvveveeeerennnnen. ...0 (] ...0
5.5  Cost or depreciation of furniture and equipment... .0 .0 .0
5.6  Rental of equipment.........cccccovreviviererenienennns .0 .0 .0
5.7  Cost or depreciation of EDP equipment and software... ...0 (] ...0
6.1 Books and periodicals............ccccevvveverereresierennns ...0 (] ...0
6.2 Bureau and assoCiation fEES.........cccuvrrrrrinineineereee e 0 0 0
6.3 Insurance, except on real estate 0 0 0
6.4  Miscellaneous l0SS€S.........ccvvrrens .0 .0 .0
6.5 Collection and bank service charges. ...0 (] .0
6.6  Sundry general expenses.................. ...0 (] ...0
6.7  Group service and administration fees.. .0 .0 .0
6.8 Reimbursements by uninsured plans.... .0 (] ...0
7.1 Agency expense allowance..............cccoeeerreerircrernnnenns ...0 (] ...0
7.2 Agents' balances charged off (less §.......... 0 recovered)... .0 ] .0
7.3 Agency conferences other than local meetings............. .0 (] ...0
9.1 Real estate eXpenses.........ccccovvvvvrereinennenns .0 .0 .0
9.2  Investment expenses not included elsewhere... ...0 (] .0
9.3 Aggregate write-ins for expenses.................. | .0 ..0 ....0
10.  General eXpenses INCUITEd..........c.everurrirnrenrerirriesiseesssesesssesseneneans 0 0 0
11. General expenses unpaid December 31, prior year............co.coervinrenns 0 0 0
12.  General expenses unpaid December 31, current year...... .0 .0 .0
13.  Amounts receivable relating to uninsured plans, prior year... .0 .0 .0
14, Amounts receivable relating to uninsured plans, current year... .0 .0 .0
15.  General expenses paid during year (Lines 10+11-12-13+14)... 158,110 | .. ...0 (] ...0
DETAILS OF WRITE-INS
09.301. Other professional fEES.........ccuieieiriririeesseesese e 382,800
09.302. INVEStMENtS SEIVICE fEES.....cviviirireiciisie e
00.303. .o bbb
09.398. Summary of remaining write-ins for Line 9.3 from overflow page........ .
09.399. Totals (Lines 09.301 through 09.303 plus 09.398)(Line 9.3 above).....
(@)  Includes management fees of §.......... 0 to affiliates and §.......... 0 to non-affiliates.
EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)
Insurance
1 2 3
Accident All Other Lines
and Health of Business Investment Total
1. Real estate taXES. ..o
2. State insurance department licenses and fees..........cccovveverisiceirrrinnnnns
3. State taxes on PremilmsS..........cccvvcveveerereirieieiseeeesieees e eesesssesens | sene
4, Other state taxes, including $ 0 for employee benefits....................
5. U.S. Social SECUNitY tAXES........ccevrrcrerrerercierisiee et ses s sssssaenens
6. AlLOthEr tAXES. .ot ntenns | aees
7. Taxes, licenses and fees iINCUMEd..........couvvvenenieeinsnieesesseneessinns | oo
8.  Taxes, licenses and fees unpaid December 31, prior year.............cccceuve..
9. Taxes, licenses and fees unpaid December 31, current year....................
10.  Taxes, licenses and fees paid during year (Lines 7+ 8-9).....ccccovcvvenanaee
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to Pay rENEWAI PIEMIUMS..........civeireieiiieise ettt bbb bbbttt bbb st
2. Applied to shorten the endowment or premium-paying period
3. Applied to provide paid-up additions........
4. Applied to provide paid-up annuities
5. Total Lines 1 through 4..........ccc......
6. Paid-in cash.............
7. Left on deposit.......ccccvveeiirinieesesieeseins
8. Aggregate write-ins for dividend or refund OPHONS.........cccuiirieiccre e
9. Total Lines 5 through 8.........ccccoeeevinennne
10.  Amount due and unpaid
11, Provision for dividends or refunds payable in the followmg calendar year.... o B
12, TEIMINGI QIVIABNGAS. .....vervvieieieic ettt b s 28t ans e s s e s st ns st essnsnsansas s e bnsassessnsansansessnsa
13, Provision for deferred divIENd CONMTACES.........c.cvuiiueiriiiiiriecisi et nn s
14.  Amount provisionally held for deferred dividend contracts not included in Line 13.
15.  Total Lines 10 through 14.........c.coeveiieeieeeecceee e
16.  Total from prior year.

Total dividends or refunds (LINES 9 # 15 = 16)........vueirrciiieiieiectese ettt sttt s bbbt sae st s e saes

0898.
0899.

Summary of remaining write-ins for Line 8 from overflow page...
Totals (Line 0801 through 0803 plus 0898) (LINE 8 @DOVE)........cuiuiieiiiiiiiiiieiiei ettt sttt enans
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Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4

5 6
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual) Group

Life Insurance:

0100001. 2001 CSO ALB 3.50% CRVM IDB (15-NB)... 30,710,871 cerrnnn30,710,871

0100002. 2001 CSO ANB 3.50% CRVM IDB (15-NB).......ccrsvurrrrerririiesississsesssssssesssesssessssssssssens [ cenvsees 90,276,711 | oovvvercveriverirenenn0 | 90,276,711

0100003. 50% OF GROSS PREMIUM (15-NB).......ooiuiiiiiiiiisiessisisisssssssssssssssssssssssssssesssssssssssssssnss | eossosssassons 502,749 | o0 [ 502,749 | o0

0199997, TOtAIS (BrOSS)......cvuuireiisiissesssesssssssessesssesssssssesss st esss st sesssesssess st st ssns st snsssssnss | sesseas 121,490,330 [ .0 | 121,490,330 [ o0 | i,

0199999, TOtAIS (NEE). ..o ivuiiesiieeissiiesis sttt sttt ettt nssns | senseas 121,490,330 [ .0 121,490,330 [ o0 | e,
Accidental Death Benefits:

0400001. 1980 CSO ANB 3.50% FPT (15-NB)......oiuiiieiiieiiiessissiesisessssssssssssesssesssssssenssssssssssnsasssanes | sesesssssssnses IS0 [CTO N [N o [ [ 86,060 [ .o |

0499997, TOtAIS (BGrOSS)......rvuresisisrissssssesssesssssssesssssssssssssss st essssesssess st st sesssensenssnsensesssasssssssssssnns | sesessssssnses 86,060 | .oooooviiiiininnnd0 [ 86,060 [ .o |

0499999, TOtAIS (NEE)....vuieuiesiisisisseiis e sess sttt sttt snssns | ensssssssnses 86,060 | .oooioviiiininnnd0 [ 86,060 [ .o | e
Disability - Active Lives:

0500001. 1952 INTERCO DIS 3.50% (15-NB).....iviieiieisiiisiiisissis s sssssesssssssssssssssssssssssssssssess | ssssssssans 1,583,631 | o0 [ 1,583,631 | o0 |

0599997, TOtAIS (BrOSS). ... rvuuiesirsisisseissssesssssesssesssssesss st sess s sess st sess sttt ettt ansssnss | ansssssaa 1,583,631 | oo [ 1,583,631 | oo |

0599999, TOtAIS (NEE). ..o veiieeieeit ettt sttt sttt sttt nsens | snssnssae 1,583,631 | oo 1,583,631 | o0 |
Miscellaneous Reserves:

0700001. FOR EXCESS OF VALUATION NET PREMIUM OVER GROSS PREMIUMS..........ccccc. | covven. 287,827,553 | coovvveriinniennnnd0 [ e 287,827,553 | coovveveriinniinnn0 | e
0700002. FOR NON-DEDUCTION OF DEFERRED FRACTIONAL PREMIUMS.........cccoovrmvermimnnes [ cevvrriinnnnns 297,875 | cooveeverineeenn0 [ 297,875 | o0 [ e
0700003. SUBSTANDARD EXTRA. .. ..ottt sssessss s ssns s snssns st snsssesseness | snsssssaas 1,336,534 | .o [ 1,336,534 | o0 |
0799997 TO1AIS (GFOSS).....-rvureueisseisseisseiesessesssessessssesseess st sess st st sees sttt snssnns | fenneas 289,461,963 | .0 [ 289,461,963 | .0 o
0799999, TOtAIS (NEE)....e.ieuieiieie ettt sttt | eenneas 289,461,963 | .0 [ 289,461,963 | ..ooooiviniiinnen0 i
9999999. Totals (Net) - Page 3, LiNe ..o | eneeas 412,621,984 | ..oooovvvvvei 0 [ 412,621,984 | ..ooooovvvviiiiee0 i
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Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating contracts? Yes[ 1] No[X]
1.2 If not, state which kind is issued
Non-Participating

2.1 Does the reporting entity at present issue both participating and non-participating contracts? Yes[ ] No[X]
2.2 If not, state which kind is issued
Non-Participating

3. Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements? Yes [ X] No[ 1
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as
described in the instructions.

4. Has the reporting entity any assessment or stipulated premium contracts in force? If so, state: Yes[ 1] No[X]
4.1 Amount of insurance: G 0
4.2 Amount of reserve: e 0

4.3  Basis of reserve:

4.4  Basis of regular assessments:

45  Basis of special assessments:

46  Assessments collected during year: B 0
5. Ifthe contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.

6. Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis? Yes[ ] No [X]
6.1 If so, state the amount of reserve on such contracts on the basis actually held: B 0

6.2  That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the reporting entity
has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently approved by the
state of domicile for valuing individual annuity benefits: B 0
Attach statement of methods employed in their valuation.

7. Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? Yes[ ] No[X]
7.1 Ifyes, state the total dollar amount of assets covered by these contracts or agreements: B 0
7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

7.3 State the amount of reserves established for this business: et 0
7.4  Identify where the reserves are reported in the blank.

8. Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December of the current year? Yes[ | No[X]
8.1  Ifyes, state the total dollar amount of account value covered by these contracts or agreements: B 0
8.2  State the amount of reserves established for this business:
8.3  Identify where the reserves are reported in the blank:

9. Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the current year? Yes[ | No[X]
9.1 Ifyes, state the total dollar amount of any account value associated with these contracts, agreements or riders: G 0
9.2 State the amount of reserves established for this business: B 0

9.3 Identify where the reserves are reported in the blank:

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR
1

Valuation Basis 4
2 3 Increase in Actuarial
Description of Valuation Class Changed From Changed To Reserve Due To Change

NONE
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Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

Ex. 6 - Aggregate Reserves for A&H Contracts
NONE

Ex. 7 - Deposit-Type Contracts
NONE

14,15
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Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
PART 1 - Liability End of Current Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Credit Life Credit
Industrial Life Individual Supplementary (Group and Life (Group and
Total Life Insurance Annuities Contracts Individual) Insurance Annuities Group Individual) Other
1. Due and unpaid:
1.4 DIFECL. ettt ettt nsns | sressensnsses st st nnrens (0 (0 (0 0 {0 e (0 0 [ eorrrerrrererernnneenen 0 e (0 (N 0
............................... (O O OTRPPOROROON | v 0 |0 cererernenenennnnennd0 e 0
............................... (0 OO (| RSSO 0 I DUSPTRURRRRRRRN (| SEUUSTSTRSRPRRI 0 I RO
............................... (O RPN || revenrnernsnsnensenneen0 e DSOS o I ORI
2. In course of settlement:
2.1 Resisted:
2,10 DIFECE. ...ttt | cesenbnenre e 0 [0 [ 0 [0 L0 0 [0 [0 L0 | (O RO
2.12 ReiNSUrANCe @SSUMEM........coucuimrririirieeereieiereisesesieesinnes | coeeeneinsssnssensssnseenenn 0 a0 | 0 [ om0 0 0 [0 0 [0 (O O
2.13 ReINSUraNCe CEAEM..........vurerrrrreieiriereireiseeeeississeeneinnens | enenensesnenenssnsenseneend [ ronnreinninsineinsisenenns0 o 0 om0 0 0 [0 0 [0 (O N
2.14 Net
2.2 Other:
221 DITECL.....vevericrrieriesie ettt | ceseninssre s 0 [0 [ 0 [0 L0 |0 [0 [0 L0 | (O RO
2.22 ReinSUrance asSUMEU..........ccvviverreeveeirieerieereeissesseesesses | evviersinesanens 16,507,352 | .ooveveveercriiiieeeen0 s 16,507,352 | ..ooveveveeerceiieeeenn0 0 0 0 [0 |0 L0 IO
2.23 REINSUFANCE CEUBM. .......vvereeirereiciniieieieesereeeseissseeernnsees | creeereensnsnseenessnseeenn 0 0 | 0 [ om0 0 0 [0 0 [0 O
2.24 NEL....ooioiiciercets et | v 16,507,352 | ..o () Ao 16,507,352 | (D)...evverrerveriiriiens0 [ () B (D)o 0 e, (<) S () (U (<) IO
3. Incurred but unreported:
3.1 DHMECE. vttt | sreeenee sttt 0 0 | 0 [ om0 0 {0 [0 0 [0 O

are included in Page 3, Line 2, (See Exhibit 6, Claim Reserve).




Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Industrial Life Credit Life Life Credit
Life Insurance Individual Supplementary (Group and Insurance (Group and
Total (a) (b) Annuities Contracts Individual) (c) Annuities Group Individual) Other

Ll

1. Settlements during the year:
11 DIMECL. ...t e
1.2 Reinsurance assumed
1.3 Reinsurance ceded.

2. Liability December 31, current year from Part 1:
2.1 Direct

3. Amounts recoverable from reinsurers Dec. 31, current year........... [ cocooeeriveeeieennnnnad [0 {1 [0 {0 O [0 [ [0 () T L0 IO 0
4. Liability December 31, prior year:
B DIFEC. ...t | erres et [0 OO 0 | [0 O (0 N 0 [ [0 OO (0 U (0 U (01 O 0 [ 0

Amounts recoverable from reinsurers Dec. 31, Prior Year........cccoo.. [ coveeririeieisisiiaiinnans [0 R { ] RN [0 [ R [0 I [0 [ [0 0 [ [ I 0
6. Incurred benefits:

8.1 DIMECL.....uvveeeecereie ettt | creseseesssensne e (0 [0 0

B4 NBL. oot 23,969,419 | .o | ..23,969,419
a) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... OinLine 1.1, $......... OinLine 14, 8$.........

(@)

(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... 0inLine 1.1, $.......... OinLine 14, 8$.........
(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... 0inLine 1.1, $.......... 0inLine 14, 8..........
(d) Includes §.......... 0 premiums waived under total and permanent disability benefits.




Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

EXHIBIT OF NONADMITTED ASSETS

Current Year
Total
Nonadmitted Assets

2
Prior Year
Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2 - Col. 1)

© ®© N o

1.
12.
13.
14.
15.

16.

17.
18.1
18.2

19.
20.
21,
22.
23.
24,
25.
26.

BONAS (SChEAUIE D)......cvevviriiie ettt naes
Stocks (Schedule D):

2.1 Preferred StOCKS..........oiuiiiieee s
2.2 COMMON SHOCKS.......coueercerrireisesieee ettt
Mortgage loans on real estate (Schedule B):

31
3.2 Other than firstlIens.........ccviiii s
Real estate (Schedule A):

4.1

FIESE IBNS ... ettt bttt st ena

Properties occupied by the COMPANY.........cccrieieieinieeee e
4.2 Properties held for the production 0f INCOME. ..o
4.3 Properties held for SAlB...........cccoviiveiiiiieice e

Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term investments (SChedulg DA)...........c.cuverieireeeiesee et esnes

CONTACE IOBNS........ ettt
Derivatives (SChedulg DB)..........ccccieiieiceiee ettt
Other invested assets (SChedUIE BA)............cccviieiiiiieiieieeieeee et
ReCeiVabIES fOr SECUNLIES..........vuurererrirriiiriceie st
Securities lending reinvested collateral assets (Schedule DL).........c.ccecveieieicresieeesesne
Aggregate write-ins for iNVESEA @SSELS...........cvevvcveieieess e
Subtotals, cash and invested assets (LINES 110 11)....c.civrieieieieieiecsesie e
Title plants (for Title INSUIETS ONIY)........cvuririerrieieene ettt
Investment income due and 8CCTUB............cuuuiiiuiniieririrrre e
Premiums and considerations:

15.1  Uncollected premiums and agents' balances in the course of collection

15.2 Deferred premiums, agents' balances and installments booked but
deferred and NOt YEt AUE..........overeiereiee ettt

15.3 Accrued retrospective premiums and contracts subject to redetermination..............cccoc......
Reinsurance:

16.1  Amounts recoverable from FeINSUENS............cc.viimiiniiiiirirernsseeeseses
16.2 Funds held by or deposited with reinsured COMPANIES...........ccvrurerrerrrereeneereireeeeeeseereieeeene
16.3 Other amounts receivable under reinsurance CONtracts...........cc.ocuvereeeveersiiniiseisciciens
Amounts receivable relating to UniNSUred PlanS.............covrerireee e
Current federal and foreign income tax recoverable and interest thereon...........c.ccceeeevveriernnes
Net defermed taX @SSEL...........viririiii e
Guaranty funds receivable or 0N AEPOSIL............cccovvevevevcrereie e s
Electronic data processing equipment and SOftWare..............ccvcueiveievivrisieieseese s
Furniture and equipment, including health care delivery assets.............ccccoveveeevcevivcisccennnen,
Net adjustment in assets and liabilities due to foreign exchange rates............ccccevevieierrciceriennns
Receivables from parent, subsidiaries and affiliates............coceervevvererieeeeesie s
Health care and other amounts receivable.............c.ooviiinrinriniiiie i
Aggregate write-ins for other-than-invested @SSetS..........c..covrrrrrninrnreerseses s

Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25).........ccevrrnrereinisnrensesissessessessssssesseeenns

From Separate Accounts, Segregated Accounts and Protected Cell Accounts....
TOTALS (LINES 26 @NA 27)......cererrirrerrieernernsisesessssssessssssssseesssssssssssessasssessees

1103, e

1198. Summary of remaining write-ins for Line 11 from overflow page.........ccoevverivrnenenseeiennnns
1199. Totals (Lines 1101 through 1103 plus 1198) (Ling 11 @bOVE)......rvrverrerreniisreseiisi e

2598. Summary of remaining write-ins for Line 25 from overflow page...........cceveuviveievieveesieiceinnns

2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above)
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Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies

A. Accounting Practices

The financial statements of TLIC Watertree Reinsurance Inc. (TWRI) are presented on the basis of accounting practices prescribed or
permitted by the lowa Insurance Division. The lowa Insurance Division recognizes only statutory accounting practices prescribed or permitted
by the State of lowa for determining and reporting the financial condition and results of operations of an insurance company for determining its
solvency under lowa Insurance Law. The National Association of Insurance Commissioner’s (NAIC) Accounting Practices and Procedures
Manual (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the State of lowa.

The State of lowa has adopted a prescribed accounting practice that differs from that found in the NAIC SAP related to the admission of a
excess of loss reinsurance asset as an admitted asset. As prescribed by lowa Administrative Code 191-99.11(3), the Company is entitled to
admit as an asset, the value of the reinsurance asset, whereas the NAIC SAP would not allow the admissibility of such an asset.

A reconciliation of the Company's net loss and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of
lowa is shown below:

0
|m@|£
y
%

SSAP # Line # 2016 2015

NET LOSS
(1) TWRI state basis (Page 4, Line 35, Column 1 & 2) XXX XXX XXX $ (327,515,627) % -

(2) State Prescribed Practice that increase(decrease) - -
NAIC SAP: - -
None - -

(3) State Permitted Practice that increase(decrease)

NAIC SAP: - -
None - -

(4) NAIC SAP XXX XXX XXX $ (327,515,627) _$ -

SURPLUS
(5) TWRI state basis (Page 4, Line 35, Column 1 & 2) XXX XXX XXX $ 188,313,289 $ -

(6) State Prescribed Practice that increase(decrease) - -
NAIC SAP: - -
None - -

(7) State Prescribed Practice that increase(decrease)

NAIC SAP: Excess of loss reinsurance asset 4 2 2501 (390,764,531) -

(8) NAIC SAP XXX XXX XXX S (202,451242) $ B

If the Company had not been entitled to include the excess of loss reinsurance asset in surplus, the Company’s risk-based capital would have
been below the mandatory control level of $17,198,355 at December 31, 2016.

Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make estimates that affect

the reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities at the date of the financial

statements and the reported amounts of revenue and expenses during the period. Actual results could differ from those estimates.

Accounting Policy

In addition, the Company uses the following accounting policies:

(1) Short-term investments are accounted for in the same manner as similar long-term investments. Investments in exempt money market
mutual funds as identified by the Securities Valuation Office (SVO) are reported in accordance with the guidance as outlined in the

Purposes and Procedures Manual of the NAIC SVO.

(2) Investments in bonds not backed by other loans are stated at amortized cost using the scientific interest method, except those with a
NAIC designation 6, which are stated at the lower of amortized cost or fair value.

(3) The Company had no investments in common stock during 2016.

(4) The Company had no investments in preferred stock during 2016.

(5) The Company had no investments in mortgage loans during 2016.

(6) Investments in loan-backed securities are stated at amortized cost, except those with an initial NAIC designation 6, which are stated at
the lower of amortized cost or fair value. The retrospective adjustment method is used to value all securities unless the security has
been impaired.

(7) The Company had no investments in subsidiaries, controlled or affiliated companies during 2016.

(8) The Company had no investments in joint ventures, partnerships or limited liability companies during 2016.

(9) The Company has not invested in derivatives during 2016.

(10) Not applicable as the Company does not write accident and health business.

(11) Not applicable as the Company does not write accident and health business.

(12) The Company has not modified its capitalization policy from the prior period.

(13) Method used to estimate pharmaceutical rebate receivables - Not applicable.

Going Concern

Management has evaluated the ability of the Company to continue as a going concern and has determined that no substantial doubt exists
with regard to the Company'’s ability to meet its obligations as they become due within one year after the issuance of the financial statements.
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NOTES TO FINANCIAL STATEMENTS

2. Accounting Changes and Corrections of Errors

A. Material Changes in Accounting Principles and/or Correction of Errors - None

3. Business Combinations and Goodwill
A. Statutory Purchase Method - Not applicable.
B. Statutory Merger - Not applicable.
C. Assumption Reinsurance - Not applicable.
D. Impairment Loss - Not applicable.
4. Discontinued Operations - None.
5. Investments
A. Mortgage Loans - None.
B. Debt Restructuring - None.
C. Reverse Mortgages - None.
D. Loan-Backed Securities

(1) Prepayment assumptions were obtained from BlackRock or Bloomberg prepayment models. If assumptions were not available from
these sources, internal estimates were used.

(2) There were no loan-backed securities with a recognized other-than-temporary impairment (OTTI) due to intent to sell or lack of intent and
ability to hold during the current reporting period.

(3) There were no loan-backed and structured securities held at December 31, 2016, for which an OTTI had been recognized during the
current reporting period.

(4) The unrealized losses of loan-backed and structured securities where fair value is less than cost or amortized cost for which an OTTI has
not been recognized in earnings as of December 31, 2016 are as follows:

a. The aggregate amount of unrealized losses:
1. Lessthan 12 months $ 480,093
2. 12 months or longer $ -

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 months $ 15,272,623
2. 12 months or longer $ -

E. Repurchase Agreements and/or Securities Lending Transactions - None.
F. Real Estate - None.
G. Investments in Low Income Housing Tax Credits - None.
H. Restricted Assets - None.
I. Working Capital Finance Investments - None.
J.  Offsetting and Netting of Assets and Liabilities - None.
K.  Structured Notes - None.
6. Joint Ventures, Partnerships and Limited Liability Companies - None.
7. Investment Income
A. Due and accrued income was excluded from surplus on the following basis:
Due and accrued interest income was excluded when payment exceeded 90 days past due.
B. The Company did not exclude any investment income due and accrued as of December 31, 2016.

8. Derivative Instruments - None.
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9. Income Taxes

A. The components of the net deferred tax asset/(liability) at December 31 are as follows:

@
(b)
©

(d)
()

®
@

@
(b)
©

(d)
©)

®
©

@
(b)
©

(d)
()

®
@

Gross Deferred Tax Assets

Statutory Valuation Allowance Adjustments
Adjusted Gross Deferred Tax Assets
(1a-1b)

Deferred Tax Assets Nonadmitted

Subtotal Net Admitted Deferred Tax Asset
(1c-1d)

Deferred Tax Liabilities

Net Admitted Deferred Tax Assets /

(Net Deferred Tax Liabilities) (1e-1f)

Gross Deferred Tax Assets

Statutory Valuation Allowance Adjustments
Adjusted Gross Deferred Tax Assets
(1a-1b)

Deferred Tax Assets Nonadmitted

Subtotal Net Admitted Deferred Tax Asset
(1c-1d)

Deferred Tax Liabilities

Net Admitted Deferred Tax Assets /

(Net Deferred Tax Liabilities) (le-1f)

Gross Deferred Tax Assets

Statutory Valuation Allowance Adjustments
Adjusted Gross Deferred Tax Assets
(1a-1b)

Deferred Tax Assets Nonadmitted

Subtotal Net Admitted Deferred Tax Asset
(1c-1d)

Deferred Tax Liabilities

Net Admitted Deferred Tax Assets /

(Net Deferred Tax Liabilities) (le-1f)

Admission Calculation Components SSAP No. 101

@
(b)

©

(d)

Federal Income Taxes Paid in Prior Years

Recoverable Through Loss Carrybacks

Adjusted Gross Deferred Tax Assets Expected To

Be Realized (Excluding The Amount of Deferred

Tax Assets From 2(a) above) After Application of

the Threshold Limitation (the Lesser of 2(b)1 and

2(b)2 below)

1. Adjusted Gross Deferred Tax Assets
Expected to be Realized Following the
Balance Sheet Date

2. Adjusted Gross Deferred Tax Assets
Allowed per Limitation Threshold

Adjusted Gross Deferred Tax Assets (Excluding

The Amount Of Deferred Tax Assets From 2(a)

and 2(b) above) Offset by Gross Deferred Tax

Liabilities

Deferred Tax Assets Admitted as the result of

application of SSAP No. 101, Total (2(a) + 2(b) + 2(c))
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12/31/2016

(€

Ordinary

@

Capital

®

(Col 1+2)
Total

101,771,483

101,771,483

101,771,483

101,681,522

101,771,483

101,681,522

89,961

89,961

89,961

89,961

12/31/2015

4

Ordinary

®)

Capital

(6)

(Col 4+5)
Total

Change

)

(Col 1-4)
Ordinary

®

(Col 2-5)
Capital

©)

(Col 7+8)
Total

101,771,483

101,771,483

101,771,483

101,681,522

101,771,483

101,681,522

89,961

89,961

89,961

89,961

12/31/2016

(€

Ordinary

@

Capital

®

(Col 1+2)
Total

89,961

89,961

XXX

89,961

XXX

89,961

89,961

28,233,499

89,961
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(a

(b

- <

Admission Calculation Components SSAP No. 101

(a) Federal Income Taxes Paid in Prior Years
Recoverable Through Loss Carrybacks
(b) Adjusted Gross Deferred Tax Assets Expected To
Be Realized (Excluding The Amount of Deferred
Tax Assets From 2(a) above) After Application of
the Threshold Limitation (the Lesser of 2(b)1 and
2(b)2 below)
1. Adjusted Gross Deferred Tax Assets
Expected to be Realized Following the
Balance Sheet Date
2. Adjusted Gross Deferred Tax Assets
Allowed per Limitation Threshold
(c) Adjusted Gross Deferred Tax Assets (Excluding
The Amount Of Deferred Tax Assets From 2(a)
and 2(b) above) Offset by Gross Deferred Tax
Liabilities
(d) Deferred Tax Assets Admitted as the result of
application of SSAP No. 101, Total (2(a) + 2(b) + 2(c))

Admission Calculation Components SSAP No. 101

(a) Federal Income Taxes Paid in Prior Years
Recoverable Through Loss Carrybacks
(b) Adjusted Gross Deferred Tax Assets Expected To
Be Realized (Excluding The Amount of Deferred
Tax Assets From 2(a) above) After Application of
the Threshold Limitation (the Lesser of 2(b)1 and
2(b)2 below)
1. Adjusted Gross Deferred Tax Assets
Expected to be Realized Following the
Balance Sheet Date
2. Adjusted Gross Deferred Tax Assets
Allowed per Limitation Threshold
(c) Adjusted Gross Deferred Tax Assets (Excluding
The Amount Of Deferred Tax Assets From 2(a)
and 2(b) above) Offset by Gross Deferred Tax
Liabilities
(d) Deferred Tax Assets Admitted as the result of
application of SSAP No. 101, Total (2(a) + 2(b) + 2(c))

Ratio Percentage Used To Determine Recovery
Period and Threshold Limitation Amount

Amount of Adjusted Capital and Surplus Used To
Determine Recovery Period and Threshold
Limitation in 2(b)2 above

Impact of Tax Planning Strategies

(@) Determination of Adjusted Gross Deferred
Tax Assets and Net Admitted Deferred Tax
Assets, By Tax Character As A Percentage.

1. Adjusted Gross DTAs Amount From
Note 9A1(c)
2. Percentage of Adjusted Gross DTAs

By Tax Character Attributable
To The Impact Of Tax Planning

Strategies
3. Net Admitted Adjusted Gross
DTAs Amount From Note 9A1(e)
4, Percentage of Net Admitted

Adjusted Gross DTAs By Tax
Character Admitted Because Of
The Impact Of Tax Planning
Strategies

(b) Does the Company's tax-planning strategies include the use of reinsurance?

12/31/2015
4 (5) (6)
(Col 4+5)
Ordinary Capital Total
$ - $ - 8 -
$ - $ -3 -
$ - 8 -3 -
XXX XXX -
$ - 8 -3 -
$ - $ - $ -
Change
™ (C)] (C)]
(Col 7+8)
Ordinary Capital Total
$ - 8 - 3 -
$ 89,961 $ - 8 89,961
$ 89,961 $ - 8 89,961
XXX XXX $ 28,233,500
$ - $ - 8 -
$ 89,961 $ - 8 89,961
| 12/31/2016 | 12/31/2015 |
766% 0%
$ 188,223,328 $ -
12/31/2016
@ @ ©)
(Col 1+2)
Ordinary Capital Total
$ 101,771,483 $ - $ 101,771,483
0% 0% 0%
$ 89,961 $ - $ 89,961
0% 0% 0%
Yes No X
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12/31/2015
“ ®) (6)
(Col 4+5)
Ordinary Capital Total
Impact of Tax Planning Strategies
(a) Determination of Adjusted Gross Deferred
Tax Assets and Net Admitted Deferred Tax
Assets, By Tax Character As A Percentage.
1. Adjusted Gross DTAs Amount From
Note 9A1(c) $ - % - 8 -
2. Percentage of Adjusted Gross DTAs
By Tax Character Attributable
To The Impact Of Tax Planning 0% 0% 0%
Strategies
3. Net Admitted Adjusted Gross
DTAs Amount From Note 9A1(e) $ - 3% - $ -
4. Percentage of Net Admitted
Adjusted Gross DTAs By Tax
Character Admitted Because Of 0% 0% 0%
The Impact Of Tax Planning
Strategies
(b) Does the Company's tax-planning strategies include the use of reinsurance? Yes No X
Change
™ () 9)
(Col 7+8)
Ordinary Capital Total
Impact of Tax Planning Strategies
(a) Determination of Adjusted Gross Deferred
Tax Assets and Net Admitted Deferred Tax
Assets, By Tax Character As A Percentage.
1. Adjusted Gross DTAs Amount From
Note 9A1(c) $ 101,771,483 $ - $ 101,771,483
2. Percentage of Adjusted Gross DTAs
By Tax Character Attributable
To The Impact Of Tax Planning 0% 0% 0%
Strategies
3. Net Admitted Adjusted Gross
DTAs Amount From Note 9A1(e) $ 89,961 $ - $ 89,961
4. Percentage of Net Admitted
Adjusted Gross DTAs By Tax
Character Admitted Because Of 0% 0% 0%
The Impact Of Tax Planning
Strategies
B. There are no temporary differences for which deferred tax liabilities are not recognized.
C. Current income taxes incurred consist of the following major components:
@ @ ©))
(Col 1-2)
12/31/2016 12/31/2015 Change
1. Current Income Tax
(a) Federal $ (20,270,321) $ - (20,270,321)
(b) Foreign - - -
(c) Subtotal (20,270,321) 0 (20,270,321)

(d) Federal income tax on net capital gains
(e) Utilization of capital loss carry-forwards

(f) Other

(g) Federal and foreign income taxes incurred
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2. Deferred Tax Assets:

(a) Ordinary

(1) Policyholder reserves $ 101,460,040 $ - % 101,460,040

(2) Organizational Expense Amortization 311,443 - 311,443

(3) Other (including items <5% of total ordinary tax assets) - - -

(4) Subtotal $ 101,771,483 $ - % 101,771,483

(b) Statutory valuation allowance adjustment - - -

(c) Nonadmitted 101,681,522 - 101,681,522

(d) Admitted ordinary deferred tax assets (2a99-2b-2c) $ 89,961 $ - % 89,961
(e) Capital:

(1) Investments - - -
(2) Other (including items <5% of total capital tax assets) - - -
(99) Subtotal $ - $ -3 -

(f) Statutory valuation allowance adjustment - - -
(9) Nonadmitted - - -

(h) Admitted capital deferred tax assets (2e99 - 2f - 2g) $ - % -3 -

(i) Admitted deferred tax assets (2d + 2h) $ 89,961 $ - % 89,961

3. Deferred Tax Liabilities

(a) Ordinary

L) Investments $ - 8 - $ -
) Other (including items <5% of total ordinary tax liabilities) - - -
(99) Subtotal $ - 3% - $ -
(b) Capital
(1) Investments $ - % - $ -
2 Other (including items <5% of total capital tax liabilities) - - -
(99) Subtotal $ - $ -3 -
(c) Deferred tax liabilities (3a99 + 3b99) $ - 3% -3 -
4. Net deferred tax assets/liabilities (2i - 3c) $ 89,961 $ - % 89,961
D. The Company's current income tax incurred and change in deferred income tax differs from the amount obtained by applying the federal statutory rate

of 35% to income before tax as follows:

12/31/2016 12/31/2015
Current income taxes incurred $ (20,270,321) $ -
Change in deferred income taxes (101,771,483) -
(without tax on unrealized gains and losses)

Total income tax reported $ (122,041,804) $ -

Income before taxes (347,785,950) -

35.00% 35.00%

Expected income tax expense (benefit) at 35% statutory rate $ (121,725.083) $ -
Increase (decrease) in actual tax reported resulting from:

a. Other $ (316,721 $ -

Total income tax reported $ (122,041.804) $ -

E. Loss and Credit Carry Forwards

(1) As of December 31, 2016, the Company has no operating loss or capital loss. The company has a $0 tax credit carryforward available for tax
purposes.

(2) The amount of Federal income taxes incurred that is available for recoupment in the event of future net losses is:

2016 $0
2015 $0
2014 %0

(3) The Company does not have any deposits admitted under Section 6603 of the Internal Revenue Code.

F. Consolidated Federal Income Tax Return
(1) The Company’s federal income tax return is consolidated with other includible affiliated companies. Please see attached listing.

(2) The method of allocation between the companies is subject to a written tax allocation agreement. Under the terms of the tax allocation
agreement, allocations are based on separate income tax return calculations. The Company is entitled to recoup federal income taxes paid in
the event the losses and credits reduce the greater of the Company's separately computed income tax liability or the consolidated group's
income tax liability in the year generated. The method of allocation between the companies is subject to a written tax allocation agreement.
The Company is also entitled to recoup federal income taxes paid in the event the losses and credits reduce the greater of the Company's
separately computed income tax liability or the consolidated group's income tax liability in any carryback or carryforward year when so applied.
The Company is not entitled to be paid for losses used on the consolidated group's income tax return; therefore a deferred tax asset has been
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10.

11.

12.

13.

recorded for the loss. As the Company earns income, the Company will not have to pay the consolidated group's parent until the deferred tax
asset is fully offset due to the Company's earnings. Intercompany income tax balances are settled within thirty days of payment to or filing with
the Internal Revenue Service.

Federal or Foreign Income Tax Loss Contingencies

It is not anticipated that the total amounts of unrecognized tax benefits will significantly increase within twelve months of the reporting date.

Information Concerning Parent, Subsidiaries, and Affiliates

A-C. The Company received $2,500,000 from its parent company, Transamerica Life Insurance Company (TLIC), in consideration for 25,000
shares of the Company’s stock on September 28, 2016. The Company received an additional capital contribution of $122,500,000 from TLIC
on September 28, 2016.

D. At December 31, 2016, the Company reported a net amount of $42,001,678 as receivable from parent, subsidiary, and affiliated companies.
Terms of settlement require that these amounts are settled within 90 days.

E. The Company has made no guarantees or commitments with regard to affiliated or related parties.

F. The Company is party to a Consulting Services and Administration agreement with TLIC, whereby TLIC provides certain professional and
administrative services to the Company. AEGON USA Investment Management, LLC acts as a discretionary investment manager under an
Investment Management Agreement with the Company. The Company is included in the Tax Allocation Agreement between Transamerica
Corporation and its consolidated domestic subsidiaries.

G. All outstanding shares of the Company are owned by Transamerica Life Insurance Company, an insurance company domiciled in lowa.

H. The Company does not own any shares of stock of its parent company.

I-J. The Company has no investments in subsidiary, controlled or affiliated companies.

K. The Company has no investments in foreign insurance subsidiaries.

L. The Company does not hold any investments in a downstream noninsurance holding company.

M. Aggregate Balance Sheet Value for All SCA Investments Except SCA Insurance Entities - None.

N. Investments in SCA Insurance Entities with Prescribed or Permitted Practices - None.

Debt

A. The Company did not participate in repurchase agreements in 2016.

The Company does not have any reverse repurchase agreements.

B. FHLB (Federal Home Loan Bank) Agreements - None.

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

The Company has no employees. Services are provided by employees of an affiliated company as part of a consulting services and administration
agreement. This agreement has been approved by the domiciliary regulator of the insurance companies involved.

Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations

1. The Company has 25,000 common shares authorized, issued and outstanding. Par value is $100 per share.

2. The Company has no preferred shares authorized.

3. The Company has established a plan with the lowa Insurance Division for the declaration and payment of dividends or distributions to its
shareholder. The Company may declare and pay dividends or distributions to its shareholder that does not decrease the Company’s capital
below the greater of a) the minimum capital and surplus amount designated by the Commissioner pursuant to Rule 191-99.6(505,508) of the
IAC and b) 200% of Company-action level risk-based capital, provided, however, that the Company may not declare or pay any dividend or
distribution if such dividend or distribution would jeopardize the ability of the Company to fulfill the Company’s obligations under the
Reinsurance Agreement or any other agreement to which it is a party. The Company shall give the Commissioner thirty days’ prior notice of
any dividend or distribution. The notice shall include the amount of the dividend or distribution and a certification signed by an officer of the
Company stating that the dividend or distribution would not jeopardize the ability of the Company to fulfill the Company’s obligations.

4. The Company did not pay a common stock dividend in 2016.

5. Within the limitation of (3) above, there are no restrictions placed on the portion of Company profits that may be paid as ordinary dividends to
stockholders.

6. There were no restrictions placed on the Company's unassigned surplus, including for whom the surplus is being held.
7. The total amount of advances to surplus not repaid is $0.

8. The amounts of stock held by the Company, including stock of affiliated companies, for special purposes is:

(a) For conversion of preferred stock 0 Shares
(b) For employee stock options 0 Shares
(c) For stock purchase w arrants 0 Shares

9. The Company has no special surplus funds.
10. The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains (losses) was $0 as of December 31, 2016.
11. The Company issued the following surplus debentures or similar obligations: Not applicable.
12. The impact of any restatement due to prior quasi-reorganization is as follows: Not applicable.

13. The effective date(s) of all quasi-reorganization in the prior 10 years is/are: Not applicable.
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14. Liabilities, Contingencies, and Assessments
A. Contingent Commitments - None.
B. Assessments - None.
C. Gain Contingencies - None.
D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - None.
E. Joint and Several Liabilities - None.
F.  All Other Contingencies - None.
15. Leases - None.
16. Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk - None.
17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales - None.
B. Transfer and Servicing of Financial Assets - None.
C. Wash Sales - None.
18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - None.
19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - None.
20. Fair Value Measurements
A. (1) Fair Value Measurements at Reporting Date

The following table provides information about the Company’s financial assets and liabilities measured at fair value as of December 31,
2016:

(@) @) (©) 4) &)
Description (Level 1) (Level 2) (Level 3) Total

a. Assets at fair value

Short-term
Government $ - $ 55,365,271 $ - $ 55,365,271
Total short-term $ - $ 55,365,271 $ - $ 55,365,271
Total assets at fair value $ - $ 55,365,271 $ - $ 55,365,271
b. Liabilities at fair value
Total liabilities at fair value $ - $ - $ - $ -

During 2016 there were no transfers between Level 1 and Level 2.
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy - None.
(3) The Company’s policy is to recognize transfers in and out of Level 3 as of the beginning of the reporting period.
(4) Short-term investments are classified as Level 2 as they are carried at amortized cost, which approximates fair value.
B. Other Fair Value Disclosures - None
C. Fair Value Hierarchy by Type of Financial Instrument

The following table sets forth a comparison of the estimated fair values and carrying amounts of the Company’s financial instruments,
including those not measured at fair value in the balance sheets, as of December 31, 2016:

@ @ (©)] O] ®) (6)
Aggregate Fair
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3)

Admitted assets:
Cash equivalents & short-term

investments, other than affiliates $ 55,365,271 $ 55,365,271 $ - $ 55,365,271 $ -
Short-term notes receivable from affiliates - - - - -
Bonds 97,280,123 100,604,949 65,663,500 27,620,394 3,996,229
Receivable from parent, subsidiaries

and affiliates 42,001,678 42,001,678 - 42,001,678 -

D. Not Practicable to Estimate Fair Value - Not Applicable.

21. Other Items
Effective September 30, 2016, the Company assumed term life business from TLIC, an affiliate, on a coinsurance funds withheld basis. The
Company received an initial reinsurance premium of $41,564,941 and other net assets of $2,041,924 and assumed life and claim reserves of
$296,655,597 and $21,925,702, respectively, resulting in a pre-tax loss of $274,974,434 which has been included in the Summary of Operations.
A. Unusual or Infrequent Items - None.
B. Troubled Debt Restructuring - None.

C. Other Disclosures - None.

D. Business Interruption Insurance Recoveries - None.
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22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

E.

F.

G.

H.

State Transferable and Non-transferable Tax Credits - None.
Subprime Mortgage Related Risk Exposure

(1) Subprime mortgages are loans to homebuyers who have weak or impaired credit histories, are loans that are non-conforming or are
loans that are second in priority. The Company's businesses in the United States do not sell or buy subprime mortgages directly. The
Company's position is related to so-called "asset-backed securities" (ABS). These securities are pools of mortgages that have been
securitized and offered to investors as asset-backed securities, where the mortgages are collateral. Most of the underlying mortgages
within the pool have credit scores below 660 at origination. Therefore, the ABS has been classified by the Company as a subprime
mortgage position. Also included in the Company's total subprime mortgage position are ABS with second lien mortgages as collateral.
The second lien mortgages may not necessarily have subprime credit scores; however, the Company has included these ABS in its
subprime position as it's the second priority in terms of repayment.

For asset-backed securities in an unrealized loss position, the Company would consider them for impairment when there has been an
adverse change in estimated cash flows from the cash flows previously projected at purchase, which is in accordance with SSAP No.
43R, Loan-Backed and Structured Securities. The Company did not record any impairments for the years ended December 31, 2016 or
2015.

(2) The Company does not have any direct residential mortgages to subprime borrowers outside of the ABS structures.

(3) The Company had no subprime mortgage direct exposure through other investments at December 31, 2016 or 2015.

(4) The Company does not have any underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty
insurance coverage.

Retained Assets - None.

Insurance Linked Securities - None.

Events Subsequent

The Company is not aware of any Type | Recognized or Type Il Non-recognized events subsequent to December 31, 2016, that may have a
material effect upon the Company’s financial statements. Subsequent events were evaluated through February 24, 2017, the date these statutory
financial statements were available to be issued.

The Company is not subject to the annual fee imposed under section 9010 of the Affordable Care Act, as the Company has no health business.

Reinsurance

A.

B.

C.

D.

Ceded Reinsurance Report - Not applicable.
Uncollectible Reinsurance - None.
Commutation of Ceded Reinsurance - None.

Certified Reinsurer Rating Downgraded or Status Subject to Revocation - Not applicable.

Retrospectively Rated Contracts & Contracts Subject to Redetermination - None.

Change in Incurred Losses and Loss Adjustment Expenses - Not applicable.

Intercompany Pooling Arrangements - None.

Structured Settlements - None.

Health Care Receivables - None.

Participating Policies - None.

Premium Deficiency Reserves - Not applicable as the Company does not write accident and health business.

Reserves for Life Contracts and Annuity Contracts

@

@)

(©)

©)

®)
(6)

For fixed premium life insurance benefits, the company waives deduction of deferred fractional premiums upon death of insured and returns
any portion of the final premium beyond the date of death. The reserve for these benefits is computed using aggregate methods and is held
in Exhibit 5, Parts A and/or G.

Additional premiums are charged or additional mortality charges are assessed for policies issued on substandard lives according to
underwriting classification. Generally, mean reserves are determined by computing the regular mean reserve for the plan at the true age and
holding, in addition, one-half (1/2) of the extra premium charge for the year. Reserves for life insurance policies are calculated using the
Commissioner’s Reserve Valuation Method and recognize any substandard ratings.

As of December 31, 2016, the Company had $41,659,162,735 of insurance in force for which the gross premiums are less than the net
premiums according to the standard valuation set by the State of lowa. Reserves to cover the above insurance totaled $287,827,553 at year-
end and are reported in Exhibit 5 Miscellaneous.

The Tabular Interest (Page 7, Line 4), Tabular less Actual Reserve Released (Page 7, Line 5), and Tabular Cost (Page 7, Line 9), have been
determined by formula as described in the instructions for Page 7 or from the basic data and accounting records, as we deemed appropriate.

The company does not have any amounts in Exhibit 7, Line 4.

The details of “Other Increases (net)” on Page 7, Line 7 are (in dollars):

ORDINARY GROUP
1 3 4 5 6 7 8
Individual Supplementary Life

Item Total Life Insurance Annuities Contracts Credit Life | Insurance Annuities
Change in deficiency
reserve $ 80522598 |$ 80522598 $ -1 $ -1$ -1 8 -1$ -
Reserve Transfer 296,655,597 296,655,597 - - - - -
Total $ 377,178,195 | $ 377,178,195 | $ -1 $ -1$ -1$ -1$ -

32. Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics - Not applicable.
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33. Premium and Annuity Considerations Deferred and Uncollected

Type Gross Net of Loading
Ordinary new business $ 3,397,470 | $
Ordinary renewal 3,865,440 3,590,992
Total $ 7,262,909 | $ 3,590,992

34. Separate Accounts - None.

35. Loss/Claim Adjustment Expenses - Not applicable.
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10.1

10.2

10.3

10.4

10.5
10.6

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?
If yes, complete Schedule Y, Parts 1, 1A and 2.

If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with such regulatory
official of the state of domicile of the principal insurer in the Holding Company System, a registration statement providing disclosure substantially
similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in its Model Insurance Holding Company

System Regulatory Act and model regulations pertaining thereto, or is the reporting entity subject to standards and disclosure requirements

substantially similar to those required by such Act and regulations? Yes|[ ]

State regulating?  lowa

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity?

If yes, date of change:
State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity.
This date should be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
lowa

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

Yes[X]

No[X]

Yes[X]

No[ ]

NAT ]

No[ ]

statement filed with departments? Yes|[ ]

Have all of the recommendations within the latest financial examination report been complied with?

During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination
thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control a substantial part
(more than 20 percent of any major line of business measured on direct premiums) of:

411 sales of new business?
412  renewals?

During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:

421  sales of new business?
422  renewals?
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide the name of entity, NAIC company code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

Yes| ]

No[ ]
No[ ]

Yes|[ ]
Yes|[ ]

Yes|[ ]
Yes|[ ]
Yes|[ ]

NIA[X]
NAT ]

No[X]
No[X]

No[X]
No[X]
No[X]

Name of Entity

2
NAIC
Company
Code

3

State of
Domicile

0

Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity?
If yes,
7.21 State the percentage of foreign control

Yes|[ ]

Yes[X]

100.

No[X]

No[ ]

000%

7.22  State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity

Dutch Corporation

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?
If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and locations (city and state of the main office) of any affiliates regulated by a federal financial
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator.

Yes|[ ]

Yes|[ ]

No[X]

No[X]

1 2 3
Affiliate Name Location (City, State) FRB

0CC

FDIC

SEC

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
PricewaterhouseCoopers LLP One North Wacker Drive, Chicago. IL 60606

Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant requirements
as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state law or regulation?

If the response to 10.1 is yes, provide information related to this exemption:

Has the insurer been granted any exemptions related to other requirements of the Annual Financial Reporting Model Regulation as allowed
for in Section 18A of the Model Regulation, or substantially similar state law or regulation?

If the response to 10.3 is yes, provide information related to this exemption:

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes[X]

If the response to 10.5 is no or n/a, please explain:

20

Yes|[ ]

Yes|[ ]

No[ ]

No[X]

No[X]

NAT ]
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12.1

12.2

13.
131

13.2
13.3
134
141

14.11

14.2
14.21

143
14.31

15.1

15.2

20.1

20.2

211

21.2

221

22.2

231
23.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting firm)
of the individual providing the statement of actuarial opinion/certification?
Nik Godon, an officer of the Company_

Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes[ ] No[X]
12.11  Name of real estate holding company
12.12  Number of parcels involved

12.13  Total book/adjusted carrying value $

If yes, provide explanation

FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes[ ] NoJ[ ]
Have there been any changes made to any of the trust indentures during the year? Yes[ ] No[ ]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? Yes[ ] No[ ] NA[]

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.

If the response to 14.1 is no, please explain:

Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response to 14.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 14.3 is yes, provide the nature of any waiver(s).

Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the SVO
Bank List? Yes[ ] NoJ[ ]

If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming bank of
the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

American Bankers1Association (ABA) ? Circumstances 'I?hat Can Trigger )
Routing Number Issuing or Confirming Bank Name the Letter of Credit Amount
0 0
BOARD OF DIRECTORS
Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinator committee thereof? Yes[X] Nol[ ]
Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes[X] Nol[ ]
Has the reporting entity an established procedure for disclosure to its Board of Directors or trustees of any material interest or affiliation on the part
of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such person? Yes[X] Nol[ ]
FINANCIAL
Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)? Yes[ ] No[X]
Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):
20.11  To directors or other officers $ 0
20.12  To stockholders not officers $ 0
20.13  Trustees, supreme or grand (Fratermnal only) $ 0
Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
20.21  To directors or other officers $ 0
20.22  To stockholders not officers $ 0
20.23  Trustees, supreme or grand (Fratermal only) $ 0

Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such obligation
being reporting in the statement? Yes[ ] No[X]

If yes, state the amount thereof at December 31 of the current year:

21.21  Rented from others $ 0
21.22  Borrowed from others $ 0
21.23  Leased from others $ 0
21.24  Other $ 0
Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? Yes[ ] No[X]
If answer is yes:
22.21  Amount paid as losses or risk adjustment $ 0
2222 Amount paid as expenses $ 0
22.23  Other amounts paid $ 0
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0

20.1
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

24.01

24.02

24.03

24.04

24.05

24.06
24.07

24.08

24.09.

24.10

25.1

252

253

26.1

26.2

271

27.2
28.

INVESTMENT

Were all of stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control,

in the actual possession of the reporting entity on said date (other than securities lending programs addressed in 24.03)? Yes[X] NoJ ]
If no, give full and complete information, relating thereto:
For security lending programs, provide a description of the program including value for collateral and amount of loaned securities, and whether
collateral is carried on or off-balance sheet (an alternative is to reference Note 17 where this information is also provided).
Does the company’s security lending program meet the requirements for a conforming program as outlined in the Risk-Based Capital Instructions? ~ Yes[ ] No[ ] NA[X]
If answer to 24.04 is yes, report amount of collateral for conforming programs. $ 0
If answer to 24.04 is no, report amount of collateral for other programs $ 0
Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the outset
of the contract? Yes[ ] No[ ] NA[X]
Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? Yes[ ] No[ ] NAI[X]
Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities Lending Agreement (MSLA) to
conduct securities lending? Yes[ ] No[ ] NA[X]
For the reporting entity's security lending program, state the amount of the following as of December 31 of the current year:
24.101 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
24.102 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
24.103 Total payable for securities lending reported on the liability page: $ 0
Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the control
of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is current in force? (Exclude
securities subject to Interrogatory 21.1 and 24.03.) Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the current year:
25.21  Subject to repurchase agreements $ 0
25.22  Subject to reverse repurchase agreements $ 0
25.23  Subject to dollar repurchase agreements $ 0
25.24  Subject to reverse dollar repurchase agreements $ 0
25.25  Placed under option agreements $ 0
25.26  Letter stock or securities restricted as sale — excluding FHLB Capital Stock $ 0
2527  FHLB Capital Stock $ 0
25.28  On deposit with states $ 0
25.29  On deposit with other regulatory bodies $ 0
25.30  Pledged as collateral — excluding collateral pledged to an FHLB $ 0
25.31  Pledged as collateral to FHLB — including assets backing funding agreements $ 0
2532 Other $ 0
For category (25.26) provide the following:
1 2 3
Nature of Restriction Description Amount
$ 0
Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NA[X]
If no, attach a description with this statement.
Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the issuer,
convertible into equity? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the current year: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
28.01 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian's Address
Citibank New York, NY
28.02  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation
1 2 3
Name(s) Location(s) Complete Explanation(s)
28.03  Have there been any changes, including name changes, in the custodian(s) identified in 28.01 during the current year? Yes[ ] No[X]
28.04  Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
28.05 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority
to make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity,
note as such. ["...that have access to the investment accounts", ... handle securities"].
1 2
Name of Firm or Individual Affiliation
AEGON USA Investment Management, LLC A
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29.1

29.2

29.3

30.

304

311
31.2

31.3

32.1
32.2

331

33.2

341
34.2

35.1
35.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

28.0597 For those firms/individuals listed in the table for Question 28.05, do any firms/individuals unaffiliated with the reporting entity

(i.e. designated with a "U") manage more than 10% of the reporting entity's assets? Yes[ ] No[ ]
28.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 28.05, does
the total assets under management aggregate to more than 50% of the reporting entity's assets? Yes[ ] NoJ[ ]

28.06  For those firms or individuals listed in the table for 28.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information
for the table below.

1 2 3 4 5
Investment
Management
Registered | Agreement
Central Registration Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) With (IMA) Filed
114537 AEGON USA Investment Management, LLC 4DJIF67XTB552L0E3L78 SEC DS
Does the reporting entity have any diversified mutual funds reported in Schedule D-Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5 (b) (1)])? Yes[ ] No[ ]
If yes, complete the following schedule:
1 2 3
CUSIP Name of Mutual Fund Book/Adjusted Carrying
Value
0
29.2999 TOTAL 0
For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual Fund’s
Book/Adjusted Carrying
Name of Mutual Fund Name of Significant Holding Value Attributable to the
(from above table) of the Mutual Fund Holding Date of Valuation
0
Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or statement value for fair value.
1 2 3
Excess of Statement over Fair
Value (-), or Fair Value over
Statement (Admitted) Value Fair Value Statement (+)
30.1 Bonds 155,970,220 152,645,394 (3,324,826)
30.2 Preferred Stocks 0 0 0
30.3 Totals 155,970,220 152,645,394 (3,324,826)
Describe the sources or methods utilized in determining the fair values:
In calculating the fair value, the following pricing sources are used: indices, third party pricing services. external money managers, brokers and internally
modeled.
Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? Yes[X] No[ ]
If the answer to 31.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic
copy) for all brokers or custodians used as a pricing source? Yes[X] No[ ]
If the answer to 31.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of
disclosure of fair value for Schedule D:
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
If no, list exceptions:
OTHER
Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? $ 0
List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to
trade associations, service organizations and statistical or rating bureaus during the period covered by this statement.
1 2
Name Amount Paid
$ 0
Amount of payments for legal expenses, if any? $ 0
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal
expenses during the period covered by this statement.
1 2
Name Amount Paid
$ 0
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? $ 0
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers or departments of government during the period covered by this statement.
1 2
Name Amount Paid
$ 0
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GENERAL INTERROGATORIES
PART 2 - LIFE INTERROGATORIES

1.1 Does the reporting entity have any direct Medicare Supplement Insurance in force?
1.2 If yes, indicate premium earned on U.S. business only.

1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit?

13 Reason for excluding:
14 Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in Item (1.2) above.
15 Indicate total incurred claims on all Medicare Supplement insurance.
1.6 Individual policies:

Most current three years:
1.61 Total premium earned
1.62 Total incurred claims
1.63 Number of covered lives
All years prior to most current three years:
1.64 Total premium earned
1.65  Total incurred claims
1.66 Number of covered lives
1.7 Group policies:

Most current three years:

1.71 Total premium earned
1.72 Total incurred claims
1.73 Number of covered lives
All years prior to most current three years:
1.74 Total premium eamed
1.75 Total incurred claims
1.76 Number of covered lives
2. Health Test:
1 2
Current Year Prior Year
241 Premium Numerator $ 0 $ 0
22 Premium Denominator $ 96,666,857 $ 0
23 Premium Ratio (2.1/2.2) 0.000 0.000
24 Reserve Numerator $ 0 $ 0
25 Reserve Denominator $ 144,807,179 $ 0
2.6 Reserve Ratio (2.4/2.5) 0.000 0.000
31 Does the reporting entity have Separate Accounts?
32 If yes, has a Separate Accounts statement been filed with this Department

3.3 What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently distributable

from the Separate Accounts to the general account for use by the general account?

34 State the authority under which Separate Accounts are maintained:

35 Was any of the reporting entity's Separate Accounts business reinsured as of December 31?

3.6 Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 31?

3.7 If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued (net)?”

41 Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used by
this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity studies)™?
42 Net reimbursement of such expenses between reporting entities:
421 Paid

4.22 Received
5.1 Does the reporting entity write any guaranteed interest contracts?
5.2 If yes, what amount pertaining to these items is included in:

5.21 Page 3, Line 1

522  Page4, Line1

6. For stock reporting entities only:

6.1 Total amount paid in by stockholders as surplus funds since organization of the reporting entity:
7. Total dividends paid stockholders since organization of the reporting entity:

711 Cash

21

Yes[ ] No[X]

$ 0
$ 0
$ 0
$ 0
$ 0
$ 0
$ 0
$ 0
$ 0
$ 0
$ 0
$ 0
$ 0
$ 0
$ 0
$ 0
Yes[ ] No[X]

Yes[ ] No[ ] N/A[X]

$ 0
Yes[ ] No[ ]

Yes[ ] No[ ]

$ 0
Yes[X] NoJ ]

$ 25,781
$ 8,745
Yes[ ] No[X]

$ 0
$ 0
$ 122,500,000
$ 0
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8.1

8.2
8.3

8.4

8.5
9.1
9.2

10.1
10.2

1.1
1.2
1.3
114
12.1
12.2

GENERAL INTERROGATORIES
PART 2 - LIFE INTERROGATORIES

712 Stock $ 0
Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: Yes[ ] No[X]
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death benefits of the occupational
illness and accident exposures, but not the employers liability exposures, of business originally written as workers’ compensation insurance.
If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? Yes[ ] No[X]
If 8.1 is yes, the amounts of earned premiums and claims incurred in this statement are:
1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained
8.31 Earned premium $ 0 $ 0 $ 0
8.32  Paid claims $ 0 $ 0 $ 0
8.33  Claim liability and reserve (beginning of year) $ 0 $ 0 $ 0
8.34  Claim liability and reserve (end of year) $ 0 $ 0 $ 0
8.35 Incurred claims $ 0 $ 0 $ 0
If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 8.31 and 8.34 for
Column (1) are:
1 2
Attachment Earned Claim Liability
Point Premium and Reserve
841 <$25,000 $ 0 $ 0
842  $25,000— 99,999 $ 0 $ 0
8.43  $100,000 — 249,999 $ 0 $ 0
844  $250,000 — 999,999 $ 0 $ 0
8.45  $1,000,000 or more $ 0 $ 0
What portion of earned premium reported in 8.31, Column 1 was assumed from pools? $ 0
Does the reporting entity have variable annuities with guaranteed benefits? Yes[ ] No[X]
If 9.1 is yes, complete the following table for each type of guaranteed benefit.
Type 3 4 5 6 7 8 9
1 2
Guaranteed Guaranteed Waiting Period Account Value Total Related | Gross Amount of |  Location of Portion Reinsurance
Death Benefit Living Benefit Remaining Related to Col. 3 | Account Values Reserve Reserve Reinsured Reserve Credit
0 0 0
For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:
Amount of loss reserves established by these annuities during the current year: $ 0
List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.
1 2
P&C Insurance Company Statement Value on
and Purchase Date of Annuities
Location (i.e., Present Value)
N 0
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the reporting date. $ 0
Are any of the captive affiliates reported on Schedule S, Part 3, authorized reinsurers? Yes[ ] No[X] NA[]
If the answer to 12.1 is yes, please provide the following:
1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Company | Domiciliary Reserve Letters of Trust
Name Code | Jurisdiction Credit Credit Agreements Other
0 0 0 0 0
Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or ceded).
13.1  Direct premiums written $ 0
13.2  Total incurred claims $ 0
13.3  Number of covered lives 0

*Ordinary Life Insurance Includes
Term (whether full underwriting, limited underwriting, jet issue, "short form app")
Whole Life (whether full underwriting, limited underwriting, jet issue, "short form app")
Variable Life (with or without secondary guarantee)
Universal Life (with or without secondary guarantee)
Variable Universal Life (with or without secondary guarantee)
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FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e., 17.6.
Show amounts of life insurance in this exhibit in thousands (omit $000)

-

N o o ke N

10.
1.
12.
13.

14.
15.1
15.2

16.
171
17.2
18.1
18.2
18.3

19.

20.

21,
22.
23.
24.
25.
26.
27.
28.

29.

30.
31.

32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.

Life Insurance in Force (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Ling 34, Col. 4)........cocovrrenrermeneenrrninenereeseeseiees
Ordinary - term (Line 21, Col. 4, less Ling 34, COol. 4)......cccvveeverneeeesieesessee e
Credit life (LINE 21, COL B).....uvreerereerrrireirireeiseeeesssssessesssessss e ssessssssessessssssessessesssessesssens
Group, excluding FEGLI/SGLI (Line 21, Col. 9 less Lines 43 & 44, Col. 4)..........ccccevrrrennee
Industrial (LINE 21, €Ol 2)....vueereriercereireiiecereieiseesssteee st ss s essnenns
FEGLI/SGLI (Lines 43 & 44, Col. 4).........cccrvvvrriiriririnerieesisesiseesieseseesssesessessssesssnns
Total (LINE 21, COL 10)....uuririerererreereireireetssissisesssseeesesssssse st sssssssessessssssessesssens

New Business Issued (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, COl. 2)........ccovrirrrerirnrnieeisssieiessinnnns
Ordinary - term (Line 2, Col. 4, less Ling 34, COL. 2).......ccccoeuviueieiererisieeeseese s
Credit life (LINE 2, COL. B)......cveverireieiieetsice ettt ses
Group (LINE 2, €Ol 9)..euueiieiieieieiieieeeis ettt
INdustrial (LINE 2, COL. 2)......vvueieieieeeieeieiretese sttt
Total (LINE 2, COL 10).....uceuurerreeererirresieeesseessseeesssessseses st ssstsssssessssessnas

Premium Income - Lines of Business (Exhibit 1-Part 1)

Industrial life (LiNg 20.4, COL. 2).......ovrerinrirrieierssieississessessiesssssessesssssssssssssessessssssessenes
Ordinary life insurance (Line 20.4, Col.. 3)
Ordinary individual annuities (Line 20.4, Col. 4)......
Credit life (group and individual) (Line 20.4, Col. 5).
Group life insurance (Line 20.4, Col. 6)...
Group annuities (Line 20.4, Col. 7)......
A&H - group (Line 20.4, Col. 8)....
A&H - credit (group and individual) (Line 20.4, Col. 9)
A&H - other (Line 20.4, Col. 10)

Balance Sheet (Pages 2 and 3)

Total admitted assets excluding Separate Accounts business (Page 2, Line 26, Col. 3)....
Total liabilities excluding Separate Accounts business (Page 3, Line 26)............cccovvveunnee
Aggregate life reserves (Page 3, LINE 1).....cccvvcvicreeeeiceeeee et
Aggregate A&H reserves (Page 3, LiNE 2).......cccucvcueieeieicieeeeiseese s
Deposit-type contract funds (Page 3, LiN 3)........cccvievriieeieeieiiiee e
Asset valuation reserve (Page 3, Ling 24.01).......ccocueieieiinieiereiseese e
Capital (Page 3, LiINES 29 & 30)........ccvvueveiererereieiessese et sees
SUIPIUS (PAQE 3, LINE 37ttt s

Cash Flow (Page 5)

Net Cash from 0perations (LINE 11)......ccruerrrurrernrrnrereninsieesssssssesessesssssesssssessesssssssenns

Risk-Based Capital Analysis

Total adjuSted CaAPItAL......c.eeeerieieier e

Authorized control level risk-based capital...
Percentage Distribution of Cash, Cash Equivalents and Invested Assets
(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3) x 100.0

Bonds (Line 1)

Stocks (Lines 2.1and 2.2)........ccccevvvereiririinnens
Mortgage loans on real estate (Lines 3.1 and 3.2)..
Real estate (Line 4.1,4.2and 4.3).......
Cash, cash equivalents and short-term investments (Line 5)..
Contract loans (Line 6)....
Derivatives (Line 7)......
Other invested assets (Line 8).
Receivables for securities (Line 9)
Securities lending reinvested collateral assets (LN 10)..........cevevevereerererrereeereeresenes
Aggregate write-ins for invested assets (LINE 11)........ccveveveieiereeiieceseee s

Cash, cash equivalents and invested assets (LiNE 12).......urirrnrenreiseeressessissrsssessesessanes

1
2016

2
2015

3
2014

2013

............ 2,500,000
........ 185,813,289

.......... 72,974,853

........ 188,338,862
..24,569,079
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Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

FIVE-YEAR HISTORICAL DATA

(continued)

Investments in Parent, Subsidiaries and Affiliates
Affiliated bonds (Sch. D Summary, Ling 12 Col. 1)......c.covvrimrnrrerninrireisisnesessssnnenns
Affiliated preferred stocks (Sch. D Summary, Ling 18 Col. 1).....covveverererrieieieirenns

44.
45.
46.
47.
48.
49.
50.
51.

Affiliated short-term investments (subtotal included in Sch. DA, Verif. Col. 5, Line 10)

Affiliated mortgage loans on real estate

Total of above LINES 44 10 49..........couoieieiceeeeee s

Total Nonadmitted and Admitted Assets
52.
53.

Total nonadmitted assets (Page 2, Line 28, Col. 2)........ccccovuveverveerenireeseeeeeeeenns
Total admitted assets (Page 2, Ling 28, Col. 3)........ovrrueenrerrineeneireeerneeeeeesseeseeeees

Investment Data
54.
55.
56.

57.  Total of above Lines 54, 55 @Nd 56..........cccverrirrininrnineisineeiseeeese s sssssnsennes

Benefits and Reserve Increase (Page 6)

Total contract benefits - life (Lines 10, 11, 12, 13, 14 and 15
Col. 1 minus Lines 10, 11, 12, 13, 14 and 15, Cols. 9, 10 & 11).....cvevvevererrerirereinne

58.

59.
60.
61.

62. Dividends to policyholders (Ling 30, COl 1)......owrrrurrrnrerreeineineereeeesseeseieeseeseeseesees

Operating Percentages

63. Insurance expense percent (Page 6, Col. 1, Lines 21, 22, & 23 less Line

6)/(Page 6 Col. 1, Line 1 plus Exhibit 7, Col. 2, Line 2) x 100.00....

64. Lapse percent (ordinary only) [(Exhibit of Life Insurance, Col. 4, Lines 14 & 15)

Total investment in parent included in Lines 44 to 49 above..........ccovvvrivrnirerninninn.

Affiliated common stocks (Sch. D Summary, Line 24 Col. 1)........cocvrurerrerrernenrneereieneneens

All Other AfflIAtEd. ..o

Net investment income (Exhibit of Net Investment INCOME)...........ccccovrrurrninrininieneirnins
Realized capital gains (losses) (Page 4, Line 34, Column 1).......cccccvvereverneereieresereerans

Unrealized capital gains (losses) (Page 4, Line 38, Column 1)........ccccoevvevveveiercevcesicicnnns

Total contract benefits - A&H (Lines 13 & 14, Cols. 9, 10 & 11)....cvvveveriiiviererisieenns
Increase in life reserves - other than group and annuities (Line 19, Cols. 2 & 3).................

Increase in A&H reserves (Line 19, Cols. 9, 10 & 11).....cuiveieieirieiecese e

[ 1/2 (Exhibit of Life Insurance, Col. 4, Lines 1 & 21)] X 100.00.........ccovererrerrirrereirerrrinns

65.
66.

67. A&H expense percent excluding cost containment expenses

(Schedule H, Part 1, Ling 10, COol. 2)......cciiurierrereieeineereeeesseiseeeeseseeeesseseseesessessseeessesens

A&H Claim Reserve Adequacy

A&H loss percent (Schedule H, Part 1, Lines 5 & 6, Col. 2)........ccocveveierecrrieeeeieeinne
A&H cost containment percent (Schedule H, Part 1, Line 4, Col. 2).......ccccovvrvrvvvvninireinnnns

1
2016

.......................... 0 | om0 [0 [0 0
.......................... 0 | im0 [0 [0 0
.......................... 0 | om0 [0 [0 [ iil0
.......................... 0 | im0 [0 [0 0
.......................... 0 | om0 [0 [0 [ iiil0
.......................... (O FSOOTOOOOOOPOOOPOR 0B [POOOROOOOOPOOOORPPOON | I [PPOOROOOROOROPORPPOO | I [POOOPOROOROPOROOOON |
.......................... 0| o0 |0 [0 |0
.......................... (O RO 0 [POOOROOOOOPOOOPPOON | [PPOOUROOOROOOOOROPOO | I (PO |
........ 101,681,522 | .ooevvvrviinricennn0 [0 [0 0
........ 635,447,882 | ... | 0 | 0 | 0
............... 344,287 | o0 | 0 | 0 | 0
.......................... 0 | cvrrrierrinnrienen0 [0 [0 0
.......................... (O PSOOTOOOOOPOOPOR 0 I [PPOOOOOOPOOUPPOON 0 I [PPOUOOOROOROOOROPOO O I [POOROPOPROOROPOPROOOO |
............... 344,287 | o0 | 0 | 0 0
.......... 23,969,419 | ..ovvvvevvenirenn0 [0 [0 0
.......................... 0 | im0 [0 [0 0
........ 412,621,984 | o0 | 0 | 0 0
.......................... 0 | im0 [0 [0 | iinl0
.......................... 0 | om0 [0 [0 | iiil0

....................... 3.9
....................... 0.0
....................... 0.0

....................... 0.0

....................... 0.0
....................... 0.0
....................... 0.0

....................... 0.0

....................... 0.0
....................... 0.0
....................... 0.0

....................... 0.0

....................... 0.0
....................... 0.0
....................... 0.0

....................... 0.0
....................... 0.0
....................... 0.0

68. Incurred losses on prior years' claims - group health (Sch. H, Part 3, Line 3.1, Col. 2)...
69. Prior years' claim liability and reserve - group health (Sch. H, Part 3, Line 3.2, Col. 2)
70. Incurred losses on prior years' claims - health other than group (Sch. H, Part 3,

Ling 3.1, COl 118SS COL. 2)....vuvuivreieiiiieiciesste ettt bt ssssssessenss | evsssssessesssessessens [V RN [0 I (11 I [0 I 0
71.  Prior years' claim liability and reserve - health other than group (Sch. H, Part 3,

LiNg 3.2, COlL 118SS COL. 2).....uvurererrereiinreeieiiesissisisessssssesesssssssssessessssssessesssssssssessssssssens | sessessessasssessnssassans [V I (01 I {1 (01 I 0

Net Gains From Operations After Federal Income Taxes by Lines of Business

(Page 6, Line 33)
72, INAUSEHAL life (COL. 2).uerrirereeiierirreeiieensiseis ettt sesssssansssssnssanes | snsssessessensssssessanens (V1 I (01 I {1 (01 0
73, 0rdinary - life (COl. 3).....uevuueriririreieriscrieesesesserissess s sse s essssssnes | oeeeins (327,839,850) [ ....ovevrrernrrirrenne (U N [V R (U RN 0
74.  Ordinary - individual annUItIES (COL. 4)........cvrrerirrireieinsirrieessieesssssssessesssssesssssssssssns | rsssesssssesssssessesens [V I (01 I {1 (01 0
75.  Ordinary - supplementary contracts (COL. 5).........cevviueieiiiniieieeieessieiesesese e | cvesssssssessessssessenns [V N (01 I (1 I [0 I 0
76, Credit life (COL B).....ureerererereirerireerencsseeseess it ssssesssessessesssesssssansssssnssanes | snessesssssossnsssessasens (V1 (01 I {1 (01 0
77, Group life (COL 7).t essss st essssssssseness | sessessssesssnssssesens (O (U TN (U N (O RN 0
78. Group anNUItIES (COL. 8).......covururrirriirririeeirriree ettt ssessenssssns | onsssessessesssssessenens [V I (01 I {1 I (01 0
79, A&H = grouP (COL. 9)..cceuuverieiriiericeiersiseseesisesss e eest st sssesssses | eessesssessseessenenens (O R (U N [V R (U RN 0
80, A&H = Credit (COI. 10)....vueurermeeerecerreeieeeieeeeeeeres s sest s esssssssss st essssssssssssssnns | sessnessssssssnsssssnseens O (O [V I (O O 0
81, A&H = Other (COL 11).cecuvirriiicriririeree et sess s esnsses | cessessssesssesssenenens (O RN (U N (U N (O RN 0
82. Aggregate of all other lines of buSINESS (COI. 12)........vuuiurruririererreneeneireeeeesereeseesseieeees | ereresessennes 324,223 | o (1 I (O] I (1 I 0
83. Tl (CO. 1).veuurerurrrueresirrisiesrnsseres s ssass s ssne s snsssnnes | aseens (327,515,627) | ..ooovvevcrerarireninenns (O I (O P (O IR 0

NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction of Errors? Yes[ ] No[ ]

If no, please explain:
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DIRECT BUSINESS IN GRAND TOTAL DURING THE YEAR

NAIC Group Code.....0468 NAIC Company Code.....16032
LIFE INSURANCE
1 2 3 4 5
Credit Life
(Group and
Ordinary Individual) Group Industrial Total

DIRECT PREMIUMS AND ANNUITY CONSIDERATIONS
Life INSUFANCE......cveeciciecie et
Annuity considerations
Deposit-type contract funds.
Other considerations....
Totals (Sum of Lines 1 to 4)

R =

DIRECT DIVIDENDS TO POLICYHOLDERS

Life insurance:
6.1 Paid in cash or left on deposit
6.2 Applied to pay renewal premiums
6.3 Applied to provide paid-up additions or shorten the endowment

Or Premium-paying PEHOQ........cccvvevriererereeiesiee e ssseressneens | oo a0 | o0 0 | 0
6.4 Otherloeiceeicneeeensreesssneessssssessssesessssssessessesseneees | oA TR B0 | o0 | 0 | 0
6.5 Totals (Sum of Lines 6.110 6.4).......ccccceveveveveevrvecevveesercessrneseieiees | ol N - B B B0 | o0 |0 [ e 0
Annuities:

7.1 Paid in cash or left on deposit
Applied to provide paid-up annuities....

Totals (Sum of Lines 7.1 to 7.3)...
8.  Grand Totals (LINES 6.5 + 7.4)......ccouerereiirsereeseeseesee s ssssisnaenans

DIRECT CLAIMS AND BENEFITS PAID
9. Death DENEfitS.......c.errieiereiee st enes
10. Matured endowments
11, Annuity benefits.......c.cocvvvevercereeiisieienne
12.  Surrender values and withdrawals for life contracts....
13.  Aggregate write-ins for miscellaneous direct claims and benefits paid
14.  All other benefits, except accident and health..............cccoceeereererrrircinne.

1398. Summary of remaining write-ins for Line 13 from overflow page.
1399. Total (Lines 1301 through 1303 plus 1398)(Line 13 above)........ccccewreeee.

Credit Life
Ordinary (Group and Individual) Group Industrial Total
1 2 3 4 5 6 7 8 9 10
No. of Ind.
Pols. & Gr. No. of
No. Amount Certifs. Amount Certifs. Amount No. Amount No. Amount
DIRECT DEATH BENEFITS AND
MATURED ENDOWMENTS INCURRED
16. Unpaid December 31, prior year. 0 0 0 0 0 0 0 0 0 0
17. Incurred during current year . 0 0 0 0 0 0 0 0 0 0
Settled during current year:
18.1 By payment in full 0 0 0 0 0 0 0 0 0 0
18.2 By payment on compromised claims 0 0 0 0 0 0 0
18.3 Totals paid 0 0 0 0 0 0 0
18.4 Reduction by compromise 0 0 0 0 0 0 0
18.5 Amount rejected 0 0 0 0 0 0 0
18.6 Total settlement 0 0 0 0 0 0 0 0 0 0
19. Unpaid Dec. 31, current year
(Lines 16 + 17 - 18.6) 0 0 0 0 0 0 0 0 0 0
POLICY EXHIBIT No. of Pol.
20. In force December 31, prior year. 0 0 0 {(a) 0 0 0 0 0 0 0
21. Issued during year............. 0 0 0 0 0 0 0 0 0 0
22. Other changes to in force (Net) 0 0 0 0 0 0 0 0 0 0
23. In force December 31 of current year......... 0 0 0 |(a) 0 0 0 0 0 0 0
(@) Includes Individual Credit Life Insurance, prior year §.............. O current year§................ 0.
Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year §............... 0 current year §............... 0.
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year §............... 0 current year §............... 0.
ACCIDENT AND HEALTH INSURANCE
4 5
D|V|dends Paid Or Direct
Direct Direct Premiums Credited on Direct Losses Direct Losses
Premiums Earned Business Paid Incurred

24. Group policies (b)
241 Federal Employee Health Benefits Plan premium (b)..
24.2 Credit (group and individual)..........coceverererrirnneennns
24.3 Collectively renewable poliCies (b).........ccccveereieevireresieereeeeeeenees | e
24.4 Medicare Title XVIIl exempt from state taxes or fees...........ccovvrverrrnnnes

Other Individual Policies:
25.1 Non-cancelable (b).......
25.2 Guaranteed renewable (b)...................
25.3 Non-renewable for stated reasons only (b)
25.4 Other accident only
25.5 All other (b).......covverrrreeeereerinnn.
25.6 Totals (Sum of Lines 25.1t0 25.5)........ccceevvererenne

26. Totals (Lines 24 +24.1+24.2+24.3+ 2444 25.68)....cccvrcvrcvcrererrennnnns

(b)  For health business on indicated lines report: Number of persons insured under PPO managed products

24
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EXHIBIT OF LIFE INSURANCE

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9 Total
Number Amount Number Amount Number of Amount 7 8 Amount Amount
of of of of Individual Policies and of of of
Policies Insurance (a) Policies Insurance (a) Group Certificates Insurance (a) Policies Certificates Insurance (a) Insurance (a)
1. INTOrce end Of PrOr YEAT........cvvveieicieie e | evreiissesses s 0 [ o0 | e (01 TR (01 TR (0 TSR L0 IR L0 TN 0 [ o0 | e 0
2. Issued during year. 8,839,171
3. Reinsurance assumed ....66,187,480
4. ReVIVEd dUING YEAI.........cveveviee e
5. Increased during year (net)
6. Subtotals, LINES 210 5....vcvvieicieieiceie e
7. Additions by dividends dUriNG YEar...........ccoeuerirreriererereineieeeiseiseeseeneines | coreeneseenenns D, 0 O O (1] 9.0 N RO (V10 IO 9.0, O IR (V1 [P 9.9, SO I XXX oveevieens [ e | e 0
8. Aggregate write-ins for increases
9. Totals (LinesS 1aNnd 610 8)......cocvucuiuirireieiieeeeeee e
Deductions during year:
10.

11.  Maturity

Disabi

Totals

Line 2

Expiry....

Aggregate write-ins for decreases

In force end of year (Line 9 minus Line 20)
Reinsurance ceded end of Year...........ccccvveiiccvececeeeeeee s

lity

DECreased (NBL).......ccceviireieiiescie e
Reinsurance

(LINES 100 19)...vuvuierieirirrieieseisse st

1T MINUS LINE 22t

0

.................... 1,471,120
....13,555,531

0898. Summary of remaining write-ins for Line 8 from overflow page

0899. Totals

(Lines 0801 through 0803 plus 0898) (Line 8 above)..........cccouevenes

1901. .........

1998. Summary of remaining write-ins for Line 19 from overflow page

1999. Totals

(Lines 1901 through 1903 plus 1998) (Line 19 above)

(a) Amounts of life insurance in this exhibit shall be shown in thousands (omit 000).

(b) Group $...

....... 0; Individual §..........0.
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EXHIBIT OF LIFE INSURANCE (continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Industrial Ordinary
1 2 3 4
Number of Policies Amount of Insurance (a) Number of Policies Amount of Insurance (a)
24, Additions by dividends............cccceuereereieiecneieieieeieeies | cveeieeieseeis XXX oereeveerieriesiiens | e [0 I XXX ooeiereerieiesienns | et 0
25.  Other paid-UP INSUFANCE. ........vuvereeerrerreeseereesnnesseeesesenes | seseessseseesssssessessssesssssessessssssessnd [0 IO URRN (0 USSR 0 | oo 0
26. Debit ordinary iNSUrANCE. .......ccovvivererieissieressissierisiines | cosseensesssssseenns D0 TR [PTRRN XXX oevivrrierienisisnens | cerisrssiessesssssssssessesssssssessesssssssans {0 PR R OO 0
ADDITIONAL INFORMATION ON ORDINARY INSURANCE
Issued During Year (Included in Line 2) In Force End of Year (Included in Line 21)
1 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies Amount of Insurance (a) Number of Policies Amount of Insurance (a)
27. Term poliCieS-deCreaSsiNg.........ceurererureereereirereeeineireenes | cereresseeseessseesesssessssssesessesssseeenn 0 | e 0 | e 0 | oo 0
28, Term PONCIES-OtNET........cvueierieieiiesiee e | evveesessessesse e ssss e sseseas 24,779 | oo 8,839,171 | oo 205,301 | cvoovrreeieierieeienians 73,388,258
29. Other term inSUrance-aeCreasing..........ocweeereenrerrerneenns | werseererseesneeees XXX oevrireineineeineines | e [0 I XXX oevievieieeiieieniens | et 0
30. Other term iNSUFANCE.........cvevreveerreereereissierereisssesseseenns | ssesssessssssssssans XXX oevrrirnennrenisnsnenns | eorneseessassanssessssnsessessssssssssassesa [ XXX orirrrerrsensennennnns | corssessseessesssessesssassesssssnes 167,273
31, Totals (LINES 27 10 30)....cueerrerrereerrereereeeneeeereesseeeeseesnnes | seseessessessssssesesssssssesessesenne 24779 | oo 8,839,171 | e 205,301 | ceveeereereeeeeeereeeeen 73,555,531
Reconciliation to Lines 2 and 21:
32, Term additions..........cceveviveieicieecie et | s XXX oveivireieiieieniens | e (01 [P XXX oeviveveiieiieiesens | e 0
33. Totals, extended term iNSUraNCe.........cocvvveeererneererrenns | vevvereieiseinnnns ) 0.0, GO ISR XXX oeivirrinrineeinsines | e sesssns 0 | oo 0
34. Totals, whole life and endowment.............ccocueveeeerveveees | covereeeieeeeeeeece e 0 | oo 0 | oo 0 | oo 0
35. Totals (LINES 3110 34)....vereriereriisiersnissiersnssssensensns | sosssssssssasssnsesssnssnsssssessnens 24,779 | oo 8,839,171 | i 205,301 | .o 73,555,531
CLASSIFICATION OF AMOUNT OF INSURANCE (a) BY PARTICIPATING STATUS
Issued During Year (Included in Line 2) In Force End of Year (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
36, INAUSHTIAL.......cveiieieicicsie et | oeresien et es 0 | e 0 | oo 0 | oo 0
37, OFAINAIY.....cooiiiiiieieie e ssesssns | ssssssssssses s 8,839,171 | oo (0 73,555,531 | cooveeiieeieeieeieesesssesisnid 0
38. Credit Life (Group and INdiVidU@l).........ccoccevererrreieieiens [ veereieiseieesssesessssese s 0 | e 0 | oo 0 | oo 0
30, GOUP..euveerererirreseisessessssssessesssssssssesssssessessesssnssessessnsns | srsesssssssssasssssssssassanssnssassassssssssas [0 PO [0 PR 0 [ oo 0
40. Totals (LINES 36 10 39).......uuiirereiiieiieiesissiisississrssssisnes | crresisssessessssssssssessnees 8,839,171 | oot [0 I 73,555,531 | oo 0
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual Policies Amount Number Amount
and Group Certificates of Insurance (a) of Certificates of Insurance (a)
41. Amount of insurance included in Line 2
ceded to Other COMPANIES...........veeeerererneereereiiereneireinees | ceeereieeseeneinns XXX rireireeeereeinnenees | reereesneesees st ssessseeesnend [0 I XXX oeviieieieeieeienens | e 0
42. Number in force end of year if the number
under shared groups is counted on @ pro-rata basis........ | ..coeeereenenererininerienrinnnnens 0 [ v XXX | e 0 [ ). 9,% T
43. Federal Employees' Group Life Insurance
INCIUAEd N LINE 271ttt | v 0 | e 0 | e 0 | e 0
44, Servicemen's Group Life Insurance included
INLINE 271ttt ensnsss | essessesessess s s st enes L0 U L0 SRR L0 ST 0
45. Group Permanent Insurance included in Lin€ 21......cccocee [ cvreriiisisieiiescssssecssi e 0 oo 0 e 0 e 0
ADDITIONAL ACCIDENTAL DEATH BENEFITS
| 46. Amount of additional accidental death benefits in force end of year under ordinary POICIES (B).......v.evueviriuereeriiiiieserisistisse e sssessessstsssesesssssssssessessessetsssesesssssnsansesessnsensessnsnss | evsesssssssessssssssssns 0 \
BASIS OF CALCULATION OF ORDINARY TERM INSURANCE
47, State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on wife and
children under Family, Parent and Children, etc., policies and riders included above.
471
472
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of Amount of Number of Amount of Number of Amount of Number of Amount of
Disability Provision Policies Insurance (a) Policies Insurance (a) Policies Insurance (a) | Certificates | Insurance (a)
48. Waiver of Premium .0 1,911,473
49. Disability Income.... .0 290,449
50. Extended Benefits........ccccccvvvrvvrinrinrennneinneneinninniens | cevveneineinnn0 | v 0 | et XXX [ XXX
51, OB et senis | eeressaenissiansd [ I (V1 I (1 I (1) I (1 I (1) I (O] I 0
52, TOtAl.ruucviierieisi st ssssnensnnes | eersesesneenaad [0 (<) 0 [ 8,157 | (b).......2,201,922 | .....ccoouunn [0 () ()] [P (O () M 0

(@) Amounts of life insurance in this exhibit shall be shown in thousands (omit 000).
(b) See Paragraph 9 of the Annual Audited Financial Reports in the General section of the Annual Statement Instructions.
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Ex. of Number of Policies, Contracts, Certificates
NONE

Form for Calculating IMR
NONE

Amortization
NONE
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ASSET VALUATION RESERVE

Default Component

1
Other Than
Mortgage
Loans

3

Total
(Cols. 1+2)

Common
Stock

Equity Component
5

6

Total
(Cols. 4 +5)

7

Total
Amount
(Cols. 3 +6)

6Z

10.

1.

12.

13.

14.

15.

16.

. Reserve as of December 31, Prior YEar..........cocueiirirrieriniieere e

. Realized capital gains/(losses) net of taxes - General Account

. Realized capital gains/(losses) net of taxes - Separate Accounts

. Unrealized capital gains/(losses) - net of deferred taxes - General Account

. Unrealized capital gains/(losses) - net of deferred taxes - Separate Accounts.

. Capital gains credited/(losses charged) to contract benefits, payments or reserves

. BasiC CONTDULION. .......cveiiiciccc s

. Accumulated balances (Lines 1 through 5, minus 6 PIUS 7).........c.ceeereuerrinririiierirnrenenieene

. MAXIMUM FESEIVE......c..vuiiiiiriiiiet et bbbttt

Reserve objective

20% of (Line 10 MINUS LINE 8)......cvuivueeeiiiciriieiisesee et enn

Balance before transfers (Lines 8 + 11)

TEANSTEIS. ...ttt s

Voluntary CONTDULION. .........cueviieiiiicieiee e

Adjustment down t0 MaXiMUM/UP 0 ZETO..........ccrvurirrinieirerieinere e

Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15)

................................. 13,114

................................. 13,114
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ASSET VALUATION RESERVE

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

Default Component
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4x7) Factor (Cols. 4x9)
LONG-TERM BONDS
1 EXEMPE ODIGALONS. ......ceveeiceie sttt sssenens | reeseesnnsnenns 67,819,449 |........... ) 0.0, SO IS ) 0.0 N IS 67,819,449 | .....ccco.e... 0.0000 | ..voevevereeereieerineeeenns (018 [ 0.0000 | ..vovereerrrrnrerrerrernennend0 | e 0.0000
2 1 HIGheSt QUAIIY.......ceeeereececeeieiecreneieceeieesstseseessreeeseeseesssseesssessesensnses | ceneeensenenens 32, 189,500 | ovveninee ) 0.0 SO IS ) 0.0, OSSN [N 32,785,500 | ..covverenne. 0.0004 | ..o 13,114 | e 0.0023 | oo 75,407 | e 0.0030
3 2 HIGN QUAIIY...o ettt estensensenns | ereesensssenssensensnsenssensned | ceveeseneens )., GOSN [N ¢, ¢, GRS BUUUTRTRRRTRRRRIRI ) ) (NSUTRN 0.0019 | .ovoeeeereereereeeeeereeeena (V18 [ 0.0058 | ....overerrrnrrrirrerneinnend0 | i 0.0090
4 3 MEIUM QUAIIEY......ceeeeieceeicieic et sessssssntsesessensenens | sensesessesssessnssssssessensens0 [ cennineins ). 0., SO [N 0.9, GRS BUUUISRRURTRRRTORI ) ) (NSO (001 X T (V18 [ 0.0230 | .veeereeernrrrirrireeienend0 | e 0.0340
5 4 LOW QUAIIY...cooceececeeeeceeeie sttt nsessenssenes | sentssinensensessssnsennessensen0 [ reneineis )., SO INTRIRNID 0.9, GV PUUUITRRURTOORORRRORIS ) N (SOOI (0722 1< T (V18 [ 0.0530 | ..vecererrnrrneererreereeinnend0 | i 0.0750
6 5 LOWET QUAIIEY......vveiicieiecsce et nssssesesens | cresensesessnnssesessesennnnnensQ [ coeeininens )., 9, SO
7 6 [N Or NEAI ABFAUIL........coueiriciciciic e | eesenisenenensssenenenenene0) | v ) 9,9, SO ISR ), 9,0, SO I . . .
8 Total unrated multi-class securities acquired by CONVErSioN...........cccovevvevines |ereinniieinisniisinnneeninnn0 | .0, TN T XXX ireirinieinins | V) XXX erirenins | v [\ XXX rrvrins | e 0 | XXX
9 Total long-term bonds (sum of Lines 1 through 8)..........ccccoevreinivissessisiscincnns | covinnnnen.. 100,604,949 ... DO S IR 0.0, S [P 100,604,949 |........... XXXoovvvia | v 13114 |........... DO N 75407 |......... XXX.vvo
PREFERRED STOCKS
10 1 HIGHESE QUAIIEY. ...t
11 2 High quality
12 3 Medium quality
13 4 LOW QUAIEY. c..ecvvieiicee e
14 5 LOWET QUAIIEY......vveeiiies e
15 6 In or near default
16 Affiliated life with AVR . . .
17 Total preferred stocks (sum of Lines 10 through 16).........ccccvviirieniisninieinnieniees | nessenisississensnssisnesnaes 0 [ 0.0 S I D S PRSP [V D N SN [\ P D N ORI [V I S N [N
SHORT-TERM BONDS
18 Exempt obligations. XXX
19 1 Highest quality.... XXX
20 2 High quality..... XXX
21 3 Medium quality XXX
22 4 Low quality...... XXX
23 5 Lower quality... XXX
24 6 In or near default XXX
25 Total short-term bonds (sum of Lines 18 through 24).........cccccoueievireicerinnnans XXX
DERIVATIVE INSTRUMENTS
26 EXChange traded.........cccvviiieiiiinieeseese s | eennsenennnssennseennnenensQ [ o )9, 9, SO PO XXX
27 1 HIGNESt QUAIIY.......ceuveieciciecrcee e snissensssessenennes | covensnnnenenennenenensnnnsQ | veerneiens ), 9,9, ORI ISP XXX
28 2 HIGN QUAIIY.....ovveeeicesse sttt ssensessenns | essensssssessessenssnssesensnsd | veveensnnens ) .9, SO IS XXX
29 3 MediUM QUAIIEY......cvuvrreiercrere e enenisssssessenisnees | cenesssnenensennenseneninneen0 [ ceneiinines ) 0.9 SO IS XXX
30 4 LOW QUAIIY...c.o ettt ssesssssessenssnsnsnns | sessenssesessessenssessnsensensQ | eennennenn ) 0.0 SO IS XXX
31 5 LOWET QUAIIEY.......vceeiciciec et nsesennsenns | sresessnsessssnsesessnessssnnessQ [ coneinnnens ). 0 SO U XXX
32 6 In Or NEAr default..........c.ccuiiriiicccc e [0 e D, TS I XXX
33 Total derivative INSETUMENLS.........cocivrirircriececeeeesseenennens [ enesnnneesssnessnnsensQ o 0,0 SIS I XXX
34 Total (Lines 9 + 17 + 25 + 33)....cvniinniininnsnisnssssnsnssssessessnsnsssessnsenssssnnnss | sevseenensenses 199,970,220 | i D0, SO IR XXX
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ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

Default Component
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
MORTGAGE LOANS

In good standing:
35 Farm mortgages - CM1 - highest quality...........cccccouveerieinnirciencieieiienins | eveeinseieieisieisssieienen 0 |0 e XXX e [0 [, 0.0010
36 Farm mortgages - CM2 - high quality..... .0.0035 |.
37 Farm mortgages - CM3 - medium qUAlIty..........cccoerereerenenneieseenieieenns [eovesnienessenenneisniennens 0 | o0 [eeiee XX e e | e 0.0060
38 Farm mortgages - CM4 - low medium qUality...........cccceveveinierenieneninniens [ vevssnesessisesnennenns [0 [t XXX [0 | i 0.0105
39 Farm mortgages - CM5 - [oW QUAlItY.........ccovrirrreinineeieienneersnneennins | venennenensenessennsenni0 [ veineinnieeisieisinnend0 Lo XXX e [0 [, 0.0160
40 Residential mortgages-insured or guaranteed.............ccoeerevererernrnererierineins [eronenervernrnenenienienenens 0 [0 e XXX L0 [, 0.0003
41 Residential mortgages-all Other............cocvernnerenceerssneressnnens | eesrneenennenersessneeene0. |0 Leneeee XK [0 | e 0.0013
42 Commercial mortgages-insured or Uaranteed...........coveuveererererenerereenens [evernenereneneennenernnens 0 o0 e XX 0 0.0003
43 Commercial mortgages-all other - CM1 - highest quality...........cccoerevreneinns [rrerennnenenreneinnend0 o0 g XK g ol o o 0 | 0.0010
44 Commercial mortgages-all other - CM2 - high quality...........cccecviverrirencnneins [ covreieneenneisieieneen0 {0 | AR - BQ R . 0 | 0.0035
45 Commercial mortgages-all other - CM3 - medium quality.........cococoeerevieninen [eovivriresneeieniieieinnend0 [0 [ S, B N 0 .. 0.0060
46 Commercial mortgages-all other - CM4 - low medium quality.............ccoeeeceies | verveenrereenesieieinienn 0 [0 e e XXX e [0 e, 0.0105
47 Commercial mortgages-all other - CM5 - low quality...........ccoceveveerierieieiens [orirrisnereinrieieineienenc o0 et XXX [0 | i 0.0160

Overdue, not in process:
48 Farm MOMGAgES. ......ovvvrreeieirieieinirsieieissreeisssseeseisssessssssssenssensssnsesnenns | seessnssensensssssensesnssennsQ | venennnnensinssenennrene0 | eveineieene XXX |0 [, 0.0420
49 Residential mortgages-insured or guaranteed .0.0005 |.
50 Residential mortgages-all Other.............ccovnnicnirincneeneneeesenens | o0 [0 e XXX [0 0.0025
51 Commercial mortgages-insured or guaranteed.............ccoevveeriveeeereiennnens | veversereesesessnserennsns0 |0 | e XXX veirinrieens [ ernneeniesisieieinnneens0 [ i, 0.0005
52 Commercial mortgages-all Other.............ccccceeriirniiienseeeneeeeees | cevesinneensesssneiennn0 |0 | e XXX vieieinveens [0 [ i, 0.0420

In process of foreclosure:
53 Farm mortgages
54 Residential mortgages-insured or guaranteed
55 Residential mortgages-all Other............cccoviriiiincceeeneennes | om0 | e
56 Commercial mortgages-insured or QUArANTEE..............ouueeerrrenreremerinrnereens | eeverinreremrenennenensenen | e
57 Commercial mortgages-all Other............coceenererreereeseeeneneens [enrnnienensnnsnsisnnsnens0 | oo
58 Total Schedule B mortgages (sum of Lines 35 through 57)..........cccceevreeeneeens [evveviieeseeieisnieieineens0 e
59 Schedule DA MOMGAGES. .......cveieiriieierieiesieeieieesissesessssessssssesessssesessnnes | sessesssssssessnsessssnseesnsQ | eonmiesrsssssssssessssssanans
60 Total mortgage loans on real estate (Lines 58 + 59)........ccccouivivniiiniiinieniieinins | eviesssisissssssnnieienns0 | e
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ASSET VALUATION RESERVE

Basic Contribution, Reserve Objective and Maximum Reserve Calculations
Equity and Other Invested Asset Component

1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols.1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4x7) Factor (Cols. 4x9)
COMMON STOCK

1 Unaffiliated PUDIC..........vervreieeereieisceereeiecssieseisstseesseiseeseessssssssssssssssnssssssssessenens | seseesssssnssensnnsnessessensnsQ | cereneeneens KKK erirnineinees | eonrneeee XXX s [0 | i 0.0000 | .ovooverrerrerieneereieenn (VR NE:) I 0.0000 | .eoveorerrerrerreereereireeenes

2 Unaffiliated private rvvennnnen | e XXX e | e 0 0.0000 | .oovveerrieieiriiieinas {1 I 0.1600 | oo

3 Federal HOme LO@N BanK...........ccocuiiviiiniiceineieesesseseisesensisssesseessisssessenssinses | cvennesessennesssensensesenses0 | ovnvenninnns XXX eeirevnenen v XK s [ v 0 | e 0.0000 | .oooeveeeecreiririeines (V1 I 0.0050 | ..o

4 Affiliated life With AVR ..o sseieesessstssssensessssssssnsans | sessneesessessessnesnessessens0 [ crneneinees )., SRR ISTRRRINY 0%, CHSTURRURI [SOUUURTRURTIRRRRTRRIN ) N SOOI 0.0000 | .ovooeereeeererinerneieenn (018 [ 0.0000 | .eovoueerrererreeireerenenes

Affiliated Investment Subsidiary:

5 Fixed income exempt 0bligations...........cccoveiiinniinc s

6 Fixed income highest quality

7 Fixed income high quality.

8 Fixed income Medium QUALILY...........c.ovrueiririiee e

9 Fixed income low quality.

10 Fixed income lower quality

1 Fixed income in or near default............coeririeinincncee s

12 Unaffiliated common stock public

13 Unaffiliated common stock private

14 Real estate

15 Affiliated - certain other (see SVO Purposes and Procedures Manual)..

16 Affiliated - @ll OtNET. ...

17 Total common stock (sum of Lines 1 through 16)...........cccouriininincininisesissiseins

REAL ESTATE

18 Home office property (General ACCOUNE ONIY).........ccureeeriereierienieineineeeeineereseeeeneeesseenes | coneeneeenenneemneenennneens0 | v (0 (0 (V10 [ 0.0000 | .oooeveeereeieceieens (V1 IS 0.0750 | .ovoveveererreneeeenn0 [ 0.0750 | oo 0
19 INVESEMENE PrOPEIIES. ......vovviviicieieirce ettt sesesssessssssenenses | svsssesesssssssssssssessnsenessQ | coeieenseresnseiennneseenn0 [ e 0 | o0 e 0.0000 | oo {1 I 0.0750 | oo

20 Properties acquired in satisfaction of debt.............cccovveviininiieseiens [0 | i | 0 0000 | i (L P 0.1100 | oo .

21 Total real estate (sum of Lines 18 through 20)..........cccecvimiiiiiinniniiniesnissisnisesnnns | eereersnssersnssessnnsnenens0 | conniiiesnsssnisesnnns [0 I [0 I (U 0.0 S [P [\ D0, O [ RRRRRRRRRTOTN | I YT 0 S [N 0

OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF BONDS

22 EXEMPL OBlIGALIONS......vvvvrerireireieciies ettt ssesssssessessensns | svsesssssssssesssnssnssnssensesQ | cevsesensenns ) .0 SO IR )0 O I (N I 0.0000 | ovooverireerierisrieenn (01 [ 0.0000 | .ovooveererereirinreeenen0 [ e, 0.0000 | .eovovereririieririeien 0
23 1 HIGNESE QUAIEY.......cvveerree s

24 2 High quality.

25 3 Medium quality

26 4 LOW QUAIIEY. ...ttt sttt es

27 5 Lower quality.

28 6 In or near default

29 Total with bond characteristics (sum of Lines 22 through 28)
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ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations
Equity and Other Invested Asset Component

1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols.1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4x7) Factor (Cols. 4x9)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF PREFERRED STOCKS
30 1 HIGNESE QUAIILY ...
31 2 High quality
32 3 Medium quality
33 4 Low quality
34 5 Lower quality.
35 6 In or near default
36
37
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF MORTGAGE LOANS

In Good Standing Affiliated:
38 Mortgages - CM1 - highest QUaity...........ccceeriiieriieriee s
39 Mortgages - CM2 - high quality.
40 Mortgages - CM3 - medium quality.
41 Mortgages - CM4 - low medium quality.
42 Mortgages - CM5 - low quality.
43 Residential mortgages-insured or guaranteed
44 Residential mortgages-all other
45 Commercial mortgages-insured or guaranteed.............coeevvreuereeersiceeeseesseens

Overdue, Not in Process Affiliated:
46 Farm mortgages
47 Residential mortgages-insured or guaranteed
48 Residential mortgages-all other..........
49 Commercial mortgages-insured or guaranteed..
50 Commercial Mortgages-all Other............ccceieiciirieeeeee e

In Process of foreclosure Affiliated:
51 Farm mortgages
52 Residential mortgages-insured or guaranteed
53 Residential mortgages-all Other..............cc.eiirinirirceereeseee e
54 Commercial mortgages-insured or guaranteed
55 Commercial mortgages-all other.
56 Total Affiliated (Sum of Lines 38 through 55)
57 Unaffiliated - In Good Standing with Covenants
58 Unaffiliated - In Good Standing Defeased with Government Securities
59 Unaffiliated - In Good Standing Primarily Senior
60 Unaffiliated - In Good Standing All Other.
61 Unaffiliated - Overdue, Not in Process.
62 Unaffiliated - In Process of Foreclosure
63 Total Unaffiliated (Sum of Lines 57 through 62)
64 Total with Mortgage Loan Characteristics (LINES 56 + 63)......c.cruirrenrrnrernsensaneennenes
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ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations
Equity and Other Invested Asset Component

Line
Number

NAIC
Desig-
nation

Description

1

Book/Adjusted
Carrying
Value

2

Reclassify
Related Party
Encumbrances

3

Add
Third Party
Encumbrances

4
Balance for
AVR Reserve
Calculations
(Cols. 1+2+3)

Basic Contribution

Reserve Objective

Maximum Reserve

6

Amount

Factor (Cols. 4 x 5)

Factor

Amount
(Cols. 4x7)

10

Amount
(Cols. 4 x 9)

65
66
67
68
69
70

INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF COMMON STOCK

UNaffiliated PUDIIC.......cvvuveeiiieieics e
Unaffiliated Private.........coeeiieiricieiee e
Affiliated life With AVR..........coiieiieiiesse s
Affiliated certain other (see SVO Purposes and Procedures Manual)...........cccocvevriennes
Affiliated other - all Other............c.co s

Total with Common Stock Characteristics (Sum of Lines 65 through 69)...........cccccvvenn.

71
72
73
74

INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF REAL ESTATE
Home office property (general account only)
Investment properties...........c.ccoevnne

Properties acquired in satisfaction of debt.............c.ccovvunee.

Total with Real Estate Characteristics (Sum of Lines 71 through 73).......ccccocvenninnnins

ve

75
76
77
78
79
80

LOW INCOME HOUSING TAX CREDIT INVESTMENTS
Guaranteed federal low income housing tax credit
Non-guaranteed federal low income housing tax credit.
Guaranteed state low income housing tax Credit............ccoevieeiieieesesieeseeens
Non-guaranteed state low income housing tax credit............cocveeereincnenenseninens

All other low income housing tax Credit............cceernce s

Total LIHTC (Sum of Lines 75 through 79).........cccciieiiiiniiiniississsssssisisseeessnenas

81
82
83
84
85
86

ALL OTHER INVESTMENTS
NAIC 1 working capital finance INVEStMENES...........ccoveierieesieee s
NAIC 2 working capital finance inVEStMENLS...........ccccoverieirieeiese e
Other invested assets - Schedule BA............cocovieininceeeessse s

Other short-term invested assets - Schedule DA...........c.cccoveeinieeneeee e

Total All Other (sum of Lines 81, 82, 83 and 84)........cccoueiiriieiiiiisiceesse e

Total Other Invested Assets - Schedule BA & DA

(Sum of Lines 29, 37, 64, 70, 74, 80 @nd 85).......ccouririiiriniiinirerenisnisereessisneee e

-
CAC)

)
)

=

Times the company's weighted average portfolio beta (Minimum .10, Maximum .20).
Determined using same factors and breakdowns used for directly owned real estate.
This will be the factor associated with the risk category determined in the company generated worksheet.




Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

Asset Valuation Reserve - Replications (Synthetic) Assets
NONE

Sch. F - Claims
NONE

Sch. H - Pt. 1
NONE

Sch. H - Pt. 2
NONE

Sch.H -Pt. 3
NONE

Sch.H - Pt. 4
NONE

Sch.H -Pt. 5
NONE

35, 36, 37, 38, 39
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1

SCHEDULE S - PART 1 - SECTION 1

Reinsurance Assumed Life Insurance, Annuities, Deposit Funds and Other Liabilities
Without Life or Disability Contingencies, and Related Benefits Listed by Reinsured Company as of December 31, Current Year

4 5 6 7 8 9 10 1 12
Reinsurance Funds
NAIC Type of Amount of Payable on Modified Withheld
Company ID Effective Domiciliary Reinsurance In Force at Paid and Unpaid Coinsurance Under
Code Number Date Name of Reinsured Jurisdiction Assumed End of Year Reserve Premiums Losses Reserve Coinsurance
General Account - Affiliates - U.S. - Other

86231......... 39-0989781.... 109/30/2016 | TRANSAMERICA LIFE INS CO....coovviveissiisieiississississssessssssssssssnsssssssssssssssssssssessssssssssssssssssssssessensssssessanses | Paresseseseses | COFW/Luiiiiiiisiiones | coviieiians 73,388,257,577 412,621,984 96,666,857 21,647,158 41,570,173
0299999. | Total - General Account - Affiliates - U.S. - Other. 73,388,257,577 412,621,984 96,666,857 21,647,158 41,570,173
0399999. | Total - General Account - Affiliates - U.S. - Totals 73,388,257,577 412,621,984 96,666,857 21,647,158 41,570,173
0799999, | Total - GENETal ACCOUNL = AFfIIALES. ......vuireisereessisteiiests sttt est s ssesssst e es st s ses st st b b s e st s s st et s sttt ss s bt s s st et b sen s st ants  ebsessesssntanssessestensessessansanssnssnntanss | bessessans 73,388,257,577 412,621,984 96,666,857 21,647,158 41,570,173
1199999, | TOtal = GENETAI ACCOUNL.......c..ieieitiiteieeis ettt ettt sttt ettt ettt es st b st b e sesebs et es st et setes bt ee s sse e s sttt st st et st et sebssessessessntenses | ebsessstessessstossessesssssssessessnsensesntans | sestessesas 73,388,257,577 412,621,984 96,666,857 21,647,158 41,570,173
2399999, | TOAI U, S ...ttt teeitestiteiets st eses e es e sesss et ss st sss s essess s ses s st st e s a8 ee 8 e e 28 o888 8 0848808408808t ee 808 A2 A e R R f et e s Rt ee st s s st ants  skiesiessestinsiesientensansententansesantanes | sessensans 73,388,257,577 | cooovvvrrarens 412,621,984 | ..o 96,666,857 | ...coovrerenen. 21,647,158 | oo (L . 41,570,173
9999999, | TOAL......vvveiveiveiieitcteciieieeeteveee sttt et es e bt st es et b s s st bsee sttt b e st b s st s s s At s et s et e st be s n bt s s tents | ebinbaessestensesiestessastesaessestnseesienes | teeriesiens 73,388,257,577 | ................ 412,621,984 | .................. 96,666,857 | .................. 21,647,158 | oo, (V) [ 41,570,173
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Sch.S -Pt.1-Sn. 2
NONE

Sch. S - Pt. 2
NONE

Sch.S -Pt.3-Sn. 1
NONE

Sch.S -Pt. 3 -Sn. 2
NONE

Sch.S -Pt. 4
NONE

Sch.S -Pt. 5
NONE

Sch.S -Pt. 6
NONE

41, 42, 43, 44, 45, 46, 47
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SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restafement Res:t;ated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and invested aSSets (LINE 12)........ccciurieiiiiiiisieieseiesee st bessesas | sesessessesssssssesesssnes 155,978,143 | oo [0 155,978,143
2. ReINSUrANCE (LINE 16).......ouiveiiireieeiieieeie ettt ettt s ssse s nsnes | sesbessessesssssseseesssnsas 42,557,402 | oo [0 I 42,557,402
3. Premiums and considerations (LINE 15)......c.ciueieieiiiininsinsiesesissiesesesssssssessssssessessessnss | soessessssessesssssssessesesnes 3,590,992 | ..o [0 R 3,590,992
4. Net credit for Ceded rBINSUTANCE.........c..cverririiecic sttt estnnees | cesseessenesenenens XXXttt | v (0 O 0
5. All other admitted aSSets (DAIANCE).........cuvuriiirririeieieie e snsens | cresreressssssansesnesneas 433,321,345 | oo {0 I 433,321,345
6. Total assets excluding Separate ACCOUNLS (LINE 26)..........cuurvurerurrerneeneeeerneineereeseeeseesessesnnens | seereesessssesessessesensen 635,447,882 | ..o (01 635,447,882
7. Separate ACCOUNE @SSELS (LINE 27)........ceireieieeteicieiesee ettt sessnns | erebesssesessssesssssesessssesssssesansesens 0 [ oo 0 | o 0
8. TOtal @SSELS (LINE 28).......cuuvrreerecireriiceieei st sest st sess st sesinne | eesseessssssnestsesssend 635,447,882 | ....cvorvvrerierieeeie s (1 635,447,882
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract reserves (Lines 1 and 2)....
10. Liability for deposit-type CONracts (LINE 3).......cccuiueirereiiieiiiieeteieees et eseresnnins | srevesssesss e sssese s esesssesens 0 [ e 0 [ s 0
11, Claim reserves (Line 4)....
12. Policyholder dividends/reserves (LINES 5 throUGN 7).........c.erririnrnririnensisissississssssssissisens | sessnsssesssssesssssssssesssssessesssssessn L0 SR [0 U 0
13.  Premium & annuity considerations received in advance (LN 8)..........cccoueveivevrieieriesisiienns | e 1,656,551 | oveveieeeeeese e 0
14, Other contract liabilities (LINE 9).......evurvrrrrrerieireirrereisesissisisesssssssssssssssssssssessssssssessssssessessss | ssessssssesssssssssnsssssessnssessessnssessn L0 U [0 U 0
15.  Reinsurance in unauthorized companies (Line 24.02 minus inset @MOUNL)..........ccccceieieieiees | cvrerisiesisieesseseesss s 0 | e 0 | e 0
16.  Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03
minus inset amount)
17.  Reinsurance with certified reinsurers (Line 24.02 iNSEt @MOUNL).........ocrrurerrrreerrerninreneireienns | reeerreeesesnsessesssessssssessesssssseesn L0 U 0 | e 0
18.  Funds held under reinsurance treaties with certified reinsurers (Line 24.03 inset amount)....... | coeeeevierenesieensssenenns L0 U 0
19.  All other liabiliies (DAIANCE)..........cverereeeeireieeireieee et nsrees
20. Total liabilities excluding Separate Accounts (Line 26)....
21.  Separate AcCOUNt lIADIlItIES (LINE 27)........covuruueierrerireiireeeesesseessesseseeeseessesessssseesesssssseessssesssees | sessssssssssssnssssssssenssssssssssssssssssenes (0 O 0 | oo 0
22, Total AbilitIeS (LINE 28).........cverreririrreririiriieeiieesieseissse s esssssessssessesesessens. | cessnesssessssessssesssnens A47 134,593 | ..o 0 447,134,593
23, Capital & SUIPIUS (LINE 38)......cuuvermrrirreimerireeeseesseeeisenseesssssseessssensssess s ssessssessssessessssns | sosssessssssssssssssssessnes 188,313,289 | ..o )00 ST TR 188,313,289
24. Total liabilities, capital & SUMPIUS (LINE 39)........ccuiviieieirieteerceiee st eaesns | ereeseresssssessssesessaees 635,447,882 | ..o (0 IR 635,447,882
NET CREDIT FOR CEDED REINSURANCE
25, CONMIACE TESBIVES........ovvuereerereresiserseeesse s ssess st s s nanias | sesssesssnens s sssees st 0
26.  ClAIM MESEIVES.......ouviuiiriiriiriieii ettt bbbt sbienns | ebbies bbbttt 0
27, Policyholder diVIdENAS/IESEIVES. ........cuuririrreeieiieriss ettt ssssssssssssessssssssessanss | sssessssssessesssssssssessassssssesssssnssenes 0
28.  Premium & annuity considerations received in @dVANCE............cccvveieicvriieieesesieeseiesieiies | ceessesesissssie s 0
29. Liability for depoSit-type COMTACES........cvuevereririrerirririeisesissis s ssss st sessessnes | sssesssssssssesssssssssessansssssessenssnssenes 0
30.  Other contract HabIlIIES............cc.ovueiiririiri s | e 0
31, Reinsurance ceded assets
32.  Other ceded reinSUranCe reCOVETADIES.............occuuiiuiiiiiisiie e | eniisssissne s ssssssnees 0
33. Total ceded reinsurance recoverables
34, Premiums and CONSIAEIALIONS...........c.oiueriiriiriiriiriiieeiessir e esisees | esbisssiss bbbt 0
35. Reinsurance in unauthorized companies
36. Funds held under reinsurance treaties with unauthorized reiNSUTErS............cccoovnrnrnrinninns [ covisiisisssssssines 0
37.  Reinsurance With Certified FeINSUTETS.............ccuiuiiiiiccierisesiesieseesereiseesesesseesesses | ersiessieesiss st sseesseesnes 0
38. Funds held under reinsurance treaties with certified reinSUrers.............cccvcveieiininiiiniiiniies [ o 0
39. Other ceded reinsurance PayableS/OffSELS....... v seees | srsenesse s st nes 0
40. Total ceded reinsurance PayableS/OffSELS..........ciiieiieiiie s | crerereier s nrerens 0
41. Total net credit for CEAEA MEINSUFANCE. .........cuurvrriecieieeeeiee ettt sttt sssssssenis | sressesssessessastsesessesesessessesssssessn 0
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Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Allocated by States and Territories
1

Direct Business Only
4

Life Contracts 6 7
Accident and Health
Insurance Premiums, Total
Active | Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations 2 through 5 Contracts
1. Alabama N 0 0 0 0
2. Alaska.... CWAKLLNL 0 .0 .0
3. Arizona... WAZ|L..N....... .0 ...0 .0
4. Arkansas.... JAR|...N....... .0 .0 .0
5. California.... .CA|..N.... .0 .0 ...0
6. Colorado.... .CO|[..N...... .0 ..0 ...0
7. Connecticut .CT|..N...... .0 .0 ...0
8. Delaware............ .DE|...N....... .0 .0 .0
9.  District of Columbia .DC|..N..... .0 .0 ...0
10.  Florida................ WFLGN L0 .0 .0
11.  Georgia.. LGA|..N.... L0 .0 .0
12.  Hawai.... LHELGN 0 .0 .0
13.  Idaho...... ..ID|...N...... L0 .0 .0
14.  llinois..... sl N 0 .0 .0
15.  Indiana... LINJLGNL L0 .0 .0
16. lowa....... LA L0 .0 .0
17.  Kansas. .KS|..N.... 0 .0 .0
18.  Kentucky. LKY|...N...... L0 .0 .0
19.  Louisiana JLALLN 0 .0 .0
20. Maine..... .ME|..N....... 0 .0 .0
21.  Maryland........ MD|...N...... .0 .0 .0
22.  Massachusetts... .MA|..N.... 0 .0 .0
23.  Michigan..... WMI LGN .0 .0 .0
24. Minnesota.. MN|..N...... 0 .0 .0
25.  Mississippi. MS|..N...... 0 .0 .0
26.  Missouri.. MO|..N...... 0 .0 .0
27.  Montana WMTLN. .0 .0 .0
28.  Nebraska .NE|...N....... 0 .0 .0
29. Nevada....... NV]|..N...... .0 .0 .0
30.  New Hampshire. WNH|[..N...... .0 .0 .0
31, New Jersey.... WNJLLN .0 .0 .0
32.  New Mexico NM|..N....... .0 .0 .0
33.  New York.... NY (LGN .0 .0 .0
34.  North Carolina.... .NC|..N..... .0 .0 .0
35.  North Dakota.. WND|..N...... | .. 0 .0 .0
36. Ohio........... JOH [N | .0 .0 .0
37.  Oklahoma... .OK|...N....... .0 .0 .0
38.  Oregon....... LOR|..N......| .. .0 .0 .0
39. Pennsylvania.. WPALNG L .0 .0 .0
40. Rhode Island.. LRGN .0 .0 .0
41, South Carolina... WSCl..No | .0 .0 .0
42.  South Dakota. SD|...Nooo | . .0 .0 .0
43.  Tennessee. JINJLLN .0 .0 .0
44, Texas..... JIX N .0 .0 .0
45, Utah.... WUT NG .0 .0 .0
46.  Vermont. VT|..N....... .0 .0 .0
47.  Virginia....... VAN .0 .0 .0
48, WashinGtON........ccoevrnreieiresieiees e WA|..N....| .. .0 .0 .0
49, West Virginia.. WV]...N... .0 .0 .0
50.  Wisconsin.. W LLNG .0 .0 .0
51.  Wyoming........ WY [N | .0 .0 .0
52.  American Samoa WASLN .0 .0 .0
53.  Guam............ WGU|[..Nooo| .0 .0 .0
54.  Puerto Rico........ PRINo .0 .0 .0
55.  US Virgin Islands....... WV LGN G0 .0 ...0
56.  Northern Mariana Islands.. MP|..N....| .. .0 .0 .0
57. OO \ S .0 .0 .0
58. XXX .0 .0 .0
59. (a)......1 .0 .0 .0
90. Reporting entity contributions for employee benefit plans........ XXX 0 0 0
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES............evrerrneiresieeeseeese s XXX | (0 (0 O (01 I {1 (01 I 0
92.  Dividends or refunds applied to shorten endowment or
premium paying period XXX | e [0 I 0 [ [0 I {1 R [0 I 0
93.  Premium or annuity conside
disability or other contract provisions.............cccoveereereereercnenns XXX | 0 (0 R | R R 0 0
94.  Aggregate other amounts not allocable by State... XXX .0 .0 .0 .0
95.  Totals (Direct BUSINESS).........evvrerrrrrrrrrerrirneenes XXX | I I ) .0
96. Plus reinsurance assumed. XXX 91,060,498 .0 ..91,060,498 .0
97.  Totals (All Business).......... XXX 91,060,498 ) ..91,060,498 .0
98.  Less reinsurance Ceded...........oouvrrierviereriercieieeeee e XXX 0 0 0 0
99. Totals (All Business) less reinsurance ceded.............cc.ccu....... XXX 0 0

XXX
XXX
. XXX
58998. Summ. of remaining write-ins for line 58 from overflow page... | ..XXX... | ..
58999. Total (Lines 58001 through 58003 plus 58998) (Line 58 above)| .. XXX... | ..
. XXX

9498: Summ. of remaining write-ins for line 94 from overflow page...
9499. Total (Lines 9401 through 9403 plus 9498) (Line 94 above)....

SXKX ]
SXKX ]
SXKXK ]
L XXX

coocooocococog

coocooocococoo

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Explanation of basis of allocation by states, etc., of premiums and annuity considerations.

Mailing address of insured

QRG;

(@) Insert the number of "L" responses except for Canada and Other Alien.
(b) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Cols. 8, 9, and 10, or with Schedule H, Part 1, Column 1, Line 1. Indicate which:

Exhibit 1, Lines 6.4, 10.4 and 16.4, Cols. 8, 9 and 10
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(R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Re

nsurer;




Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only
1 2 3 4 5 6
Life Annuities Disability Income | Long-Term Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

© o N o gk D=

Gl gl gl g1 U1l Gl Ol B S BRAS BR DS R DA DD oW W W W W W W WWRNRNRNDNIDRINDINDRNDRNDRNRN S s s s s s
© ® NSO R WD 2O 0O 00 NSO R WD =20 000N R OS2 O 0O 00N R W= OO N R WD O

KENEUCKY ...ttt
Louisiana.

MAINE......oocveirriiee bbb
MaIYIANG. ... e
MaSSACHUSELES........coueveieeiciieirieiees e MA
Michigan

Minnesota

Mississippi

MISSOUI ..ttt
MONEANG. ...t
NEDIASKA.......cvueeriecii st
NEVAGA. ...t NV
NeW Hampshire..........cocevicviiiereeeeee e NH
NEW JBISEY ..ottt ssesssns NJ
NEW MEXICO......vrverecirriririeiseessissi e NM
NEW YOTK. ..ot NY
NOO Car0liNG......c.cveeeerreeeeieeieeireeieesese et NC
NOMH DAKOLA. ... ND
ORI0.. et OH
OKIZNOMA. ... OK
OFBUON.....ecvceeee ettt st OR
PENNSYIVANIA.........cveeveririirie et esnes PA
RNOAE ISIANG.........eoieiieiee e RI
SOUth CarOliNG.........overerrerererrieeseessiseiesses e sssssesesseneans
South Dakota...

VITGINIB. cvvo ettt essensnnes VA
WaShINGLON. ...t WA
WESE VIFGINIA....evveeceiececeeiei et snsseenns WV
Wisconsin....

WYOMING.. ottt ssenenns

AMENICAN SAMOA. ....eeereerereereereeeseeseeseeeseeseesssesee et esesessessssenees AS
GUAM. ...ttt GU
PUEHO RICO.....euveieciieiieie ettt PR
US Virgin ISIands..........ccrrureieneineinenene e sseseseesesses VI
Northern Mariana ISIands.............cocvurereenrinnineeneeneseeeseeieeeene MP
CaANAGA. .....ceeeiee ettt CAN
Aggregate Other AlIEN.........coceueveieieieieee e oT
TORAIS ..ottt
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"
12
13
14
15
15
16

17
18

NAME IDNUMBER ~ CODE  DOMICKE FOOTNOTE
VERENIGING AEGON, NETHERLANDS MEMBERSHIP ASSOCIATION
AEGON N.V. Foraign NLD
|- AEGON DERIVATIVES N.V. Foreign NLD
- AEGON NEDERLAND N.V. Foreign NLD
- AEGON NEVAK HOLDING B.V. Foreign NLD
-BLUE SQUARE RE N.V. Foreign NLD
- AEGON INTERNATIONAL B.V. Foreign NLD
|- THE AEGON TRUST 51-6513848 DE
LTRANSAMERICA CORPORATION 42-1484983 DE
- AEGON FUNDING COMPANY LLC 42-1489646 DE
- AEGON MANAGEMENT COMPANY 351113520 IN
LAIVER RIDGE INSURANCE COMPANY 20-0877184 VT
- SHORT HILLS MANAGEMENT COMPANY 42-1338496 NS
|- AUSA HOLDING, LLC 621549874 MD
L AEGON ASSET MANAGEMENT SERVICES, INC. 39-1884868 DE
LWORLD FINANCIAL GROUP, INC. 42-1518386 DE
WFG CHINA HOLDINGS, INC. 20-2541057 DE
WFG PROPERTIES HOLDINGS, LLC 20-2133638 GA
WFG REINSURANCE LIMITED HI
- AEGON DIRECT MARKETING SERVICES INTERNATIONAL, INC. 5§2-1281367 MD
- AEGON USA ASSET MANAGEMENT HOLDING, LLC §2-1549874 1A
- AEGON USA INVESTMENT MANAGEMENT, LLC 52-1549874 1A
L AUIM CREDIT OPPORTUNITIES FUND, LLC 47-1181499 DE
- AEGON USA REALTY ADVISORS, LLC 42-1205796 1A
AHDF MANAGER |, LLC 421205796 DE
AUSA PROPERTIES, INC. 271275705 1A
AXA EQUITABLE AGRIFINANCE, LLC 320342677 DE
AEGON USA REAL ESTATE SERVICES, INC. 61-1098386 DE
AEGON USA REALTY ADVISORS OF CALIFORNIA, INC. 20-5023693 1A
- PEARL HOLDINGS, INC. | 20-1063558 DE
-PEARL HOLDINGS, INC. Il 20-1063571 DE
L TRANSAMERICA INVESTMENT MANAGEMENT, LLC 06-1564377 DE
- CREDITOR RESOURCES, INC. 42-1079584 M
LCRI SOLUTIONS, INC. 52-1363611 MD
-MASSACHUSETTS FIDELITY TRUST COMPANY 42-0947998 1A
- MONEY SERVICES, INC. 42-1079580 DE
LTRANSAMERICA TRAVEL AND CONFERENCE SERVICES, LLC 421079580 1A
-MONUMENTAL GENERAL ADMINISTRATORS, INC. 521243288 MD
LTRANSAMERICA RESOURCES, INC. 52-1525601 ™MD
- TABR REALTY SERVICES, LLC 94-3026780 DE
LTRANSAMERICA AFFORDABLE HOUSING, INC. 04-3252196 CA
[ TRANSAMERICA AGENCY NETWORK, INC. 61-1513662 1A
L ONCOR INSURANCE SERVICES, LLC 26-2311888 1A
- TRANSAMERICA CAPITAL, INC. 95-3141953 CA
- TRANSAMERICA FINANCIAL ADVISORS, INC. 59-2476008 DE
- TRANSAMERICA FUND SERVICES, INC. 50-3403587 FL
- TRANSAMERICA RETIREMENT SOLUTIONS, LLC 13-3689044 DE
TRANSAMERICA INVESTORS SECURITIES CORPORATION 13-3696753 DE
TRANSAMERICA RETIREMENT ADVISORS, LLC 13-3689044 DE
TRANSAMERICA RETIREMENT INSURANCE AGENCY, LLC 46-2720367 DE
- TRANSAMERICA VENTURES, LLC DE
- TRANSAMERICA VENTURES FUND, LLC DE
- UNIVERSAL BENEFITS, LLC 42-1334744 1A
L. ZAHORIK COMPANY, INC. 95-2775050 CA
- COMMONWEALTH GENERAL CORPORATION 51-0108922 DE
. AEGON GLOBAL SERVICES, LLC. 81-4266921 1A
- AEGON INSTITUTIONAL MARKETS, INC. 61-1085329 DE
LNEW MARKETS COMMUNITY INVESTMENT FUND, LLC 20-3318246 1A
- AEGON STRUCTURED SETTLEMENTS, INC. 61-1068209 KY
- AFSG SECURITIES CORPORATION 23-2421076 PA
- FINANCIAL PLANNING SERVICES, INC. 23-2130174 pc
-GARNET ASSURANCE CORPORATION Hl 14-1883533 1A
-HARBOR VIEW RE CORP. 46-4393942 15632 Hi
L STONEBRIDGE BENEFIT SERVICES, INC. 75-2548428 DE
- TRANSAMERICA ANNUITY SERVICE CORPORATION 85-0325648 NM
- TRANSAMERICA LIFE INSURANCE COMPANY 390889781 86231 1A
- AEGON AFFORDABLE HOUSING DEBT FUND |, LLC 39-0089781 DE
- AEGON COMMUNITY INVESTMENTS 50, LLC 39-0989781 DE
- AEGON COMMUNITY INVESTMENTS 51, LLC 39-0989781 DE
- AEGON FINANCIAL SERVICES GROUP, INC. 41-1479568 MN
AEGON ASSIGNMENT CORPORATION 42-1477359 L
AEGON ASSIGNMENT CORPORATION OF KENTUCKY 61-1314968 KY
|- AEGON MANAGED ENHANCED CASH, LLC 30-0445264 DE
-BAY AREA COMMUNITY INVESTMENTS | LP 94-3392750 CA
|-CEDAR FUNDING, LTD 98-1055613 CYM
- CUPPLES STATE LIHTC INVESTORS, LLC 20-4498171 DE
|-FD TLIC, LIMITED LIABILITY COMPANY 01-0969916 NY
|- INVESTORS WARRANTY OF AMERICA, LLC 421154276 1A
MITIGATION MANAGER, LLC 20-8736609 DE
LCS ASSOCIATES, LLC 20-8687142 DE
INTERSTATE NORTH OFFICE PARK OWNER, LLC 421154276 DE
PLACER 400 INVESTORS, LLC 45-3601940 CA
PSL ACQUISITIONS OPERATING, LLC 42-1154276 1A
THH ACQUISITIONS, LLC 421154276 1A
TRADITION LAND COMPANY, LLC 421154276 1A
-LIICA HOLDINGS, LLC 42-0191080 DE
LLICARE |, INC 20-5984601 12863 vT
-LICA RE I, INC 20-5927773 12864 vT
|- LIFE INVESTORS ALLIANCE LLC 42-1483973 DE
L MLIC RE |, INC. 010930808 13712 vT
-PEOPLES BENEFIT SERVICES, LLC 231705884 PA
-PINE FALLS RE, INC. 26-1552330 13096 vT
- PRIMUS GUARANTY, LTD. Forsign BMU
-REAL ESTATE ALTERNATIVES PORTFOLIO 2, LLC 02-0685017 DE
-AEAL ESTATE ALTERNATIVES POATFOLIO 3, LLC 20-1378364 DE
-REAL ESTATE ALTERNATIVES PORTFOLIO 3A, INC 20-1627078 DE
- REAL ESTATE ALTERNATIVES PORTFOLIO 4 HR, LLC 20-3878375 DE
-REAL ESTATE ALTERNATIVES PORTFOLIO 4 MR, LLC 20-3878417 DE
LYARRA RAPIDS, LLC 421205796 DE
L SB FRAZER OWNER, LLC 03-0164230 DE
|- STONEBRIDGE REINSURANCE COMPANY 61-1497252 12705 vT
- TLIC OAKBROOK REINSURANCE, INC. 47-1026613 15549 1A
- TLIC RIVERWOOD REINSURANCE, INC. 45-3193055 14146 1A
L TLIC WATERTREE REINSURANCE, INC. 81-3715574 16032 1A
- TRANSAMERICA LIFE (BERMUDA) LTD. 98-0481010 BMU
LZERO BETA FUND, LLC 26-1298094 DE
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NAME
AEGONN.V,
L AEGON INTERNATIONAL B.V.
|- THE AEGON TRUST
LTRANSAMERICA CORPORATION
COMMONWEALTH GENERAL CORPORATION
- TRANSAMERICA PACIFIC INSURANCE COMPANY, LTD.
- TRANSAMERICA PREMIER LIFE INSURANCE COMPANY
AEGON DIRECT MARKETING SERVICES, INC.
TRANSAMERICA AFFINITY SERVICES, INC.
TRANSAMERICA INTERNATIONAL DIRECT MARKETING CONSULTANTS, LLC
LAEGON DIRECT & AFFINITY MARKETING SERVICES (THAILAND) LIMITED
BAY STATE COMMUNITY INVESTMENTS |, LLC
BAY STATE COMMUNITY INVESTMENTS II, LLC
INTERSECURITIES INSURANCE AGENCY, INC
TRAANSAMERICA ASSET MANAGEMENT, INC.
TRANSAMERICA PYRAMID PROPERTIES, LLC
TRANSAMERICA REALTY INVESTMENT PROPERTIES, LLC
WORLD FINANCIAL GROUP INSURANCE AGENCY, INC.
LWFG INSURANCE AGENCY OF PUERTO RICO, INC.
LWORLD FINANCIAL GROUP INSURANCE AGENCY OF HAWAII, INC.
LWORLD FINANCIAL GROUP INSURANCE AGENCY OF MASSACHUSETTS, INC.
LWORLD FINANCIAL GROUP INSURANCE AGENCY OF WYOMING, INC
- TRANSAMERICA STABLE VALUE SOLUTIONS INC.
L WORLD FINANCIAL GROUP HOLDING COMPANY OF CANADA INC.
EWFG SECURITIES INC.

WORLD FINANCIAL GROUP CANADA INC.
WORLD FINANCIAL GROUP SUBHOLDING COMPANY OF CANADA INC.
LWORLD FINANCIAL GROUP INSURANCE AGENCY OF CANADA INC
- FIREBIRD RE CORP.
- IRONWOOD RE CORP.
-RCC NORTH AMERICA LLC
L SOUTHWEST EQUITY LIFE INSURANCE COMPANY
L. TRANSAMERICA ADVISORS LIFE INSURANCE COMPANY
. TRANSAMERICA CASUALTY INSURANCE COMPANY
|- TRANSAMERICA CORPORATION (OR}
- TRANSAMERICA FINANCE CORPORATION
TRANSAMERICA LEASING HOLDINGS INC.
LTRANSAMERICA FUNDING LP
TRANSAMERICA COMMERCIAL FINANCE CORPORATION, 1
TCFC AIR HOLDINGS, INC.
LTRANSAMERICA AVIATIONLLC
TCFC ASSET HOLDINGS, INC.
TCF ASSET MANAGEMENT CORPORATION
TRANSAMERICA ACCOUNTS HOLDING CORPORATION
TRANSAMERICA CONSUMER FINANCE HOLDING COMPANY
L TRANSAMERICA HOME LOAN
TRANSAMERICA DISTRIBUTION FINANCE - OVERSEAS, INC.
TRANSAMERICA SMALL BUSINESS CAPITAL, INC.
TRANSAMERICA VENDOR FINANCIAL SERVICES CORPORATION
- TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY
LCARLE PLACE LEASEHOLD SPE, LLC.
L TRANSAMERICA INTERNATIONAL RE (BERMUDA) LTD.
L TRANSAMERICA INT'L RE ESCRITORIO DE REPRESENTACAO NO BRASIL LTD
L. UNITED FINANCIAL SERVICES, INC.
- AEGON BRAZIL HOLDING B.V.
LMONGERAL AEGON SEGUROS £ PREVIDENCIA SA
DATA A SOLUCOES EM PREVIDENCIA LTDA
MONGERAL AEGON ADMINISTRACAO E NEGOCIOS LTDA
-AEGON BRAZIL HOLDING 11 B.V.
LMONGERAL AEGON HOLDING LTDA
MONGERAL AEGON INVESTIMENTOS LTDA
MONGERAL AEGON TECNOLOGIA LTDA
- AEGON DMS HOLDING B.V.
|- AEGON DIRECT & AFFINITY MARKETING SERVICES LIMITED
L AEGON DIRECT MARKETING SERVICES INSURANCE BROKER (HK) LIMITED
- CORNERSTONE INTERNATIONAL HOLDINGS LTD
AEGON DIRECT MARKETING SERVICES EUROPE LTD.
STONEBRIDGE INTERNATIONAL INSURANCE LTD
. AEGON DIRECT MARKETING SERVICES KOREA CO., LTD.
- TRANSAMERICA DIRECT MARKETING ASIA PACIFIC PTY LTD
AEGON DIRECT & AFFINITY MARKETING SERVICES AUSTRALIA PTY LIMITED
TRANSAMERICA INSURANCE MARKETING ASIA PACIFIC PTY LTD
- AEGON DIRECT & AFFINITY MARKETING SERVICES CO.,, LTD.
. AEGON DIRECT MARKETING SERVICES MEXICO S.A. DE C.V.
- AEGON DIRECT MARKETING SERVICES MEXICO SERVICIOS S.A. DE C.V.
- AEGON DIRECT MARKETING SERVICES, INC.
L AEGON LIFE INSURANCE AGENCY, INC.
[THANSAMEHICA AFFINITY MARKETING CORRECTORA DE SEGUROS LTDA
TRANSAMERICA DIRECT MARKETING CONSULTANTS PRIVATE LIMITED
- AEGON MEXICO HOLDING 11 B.V.
LSEGUROS ARGOS S.A. DE C.V.
- AEGON MEXICO HOLDING IV B.V.
L AKAAN-AEGON, S.A.P.| DE C.V.
L. TRANSAMERICA (BERMUDA) SERVICES CENTER, LTD.
TRANSAMERICA LIFE INTERNATIONAL (BERMUDA), LTD.

51.1

FEDERAL

Foreign
Foraign
51-6513848
42-1484983
51-0108922
94-3304740
52-0419790
42-1470687
42-1523438
42-1470697
Foreign
52-0419780
52-0419790
42-1517005
59-3403585
52-0419790
52-0419780
95-3808372
66-0621281
99-0277127
04-3182849
42-1519076
27-0648897
Foreign
Foreign
Foreign
Foreign
Foreign
47-3331975
47-1703149
13-3256226
86-0455577
91-1325756
31-4423946
98-6021219
95-1077235
13-3452983
Foreign
94-3054228
32-0002333

32-0092334
84-0642550
36-4162154
95-4631538
95-4300983
36-4254366
36-4251204
36-4134790
36-6071399

08-0199561
Foreign
52-1263786
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Forsign
Foreign
Foreign
Foreign
Foreign
08-2507515
08-2524785
08-2524730
Foreign
Foraign
Foreign
Foraign
Foreign
Foreign
Foreign
Foraign
Foreign
Foreign
Foreign
Foreign
Foraign

NAIC CO.

CODE  DOMICHE FOOTNOTE

12134
66281

15684
15633

98426

78022
10852

70688

NLD
NLD
DE
DE
DE
HI
1A
MD
MD
MD
THA
DE
DE
CA
FL
1A
DE
CA
PR
HI
MA
wy
DE
CAN
CAN
CAN
CAN
CAN
AZ
HI
DE
AZ
AR
OH
OR
DE
DE
GBR
DE
DE
DE
DE
co
DE
DE
CA
DE
DE
DE
NY
DE
BMU
BRA
MD
NLD
BRA
BRA
BRA
NLD
BRA
BRA
BRA
NLD
HKG
HKG
GBR
GBR
GBR
KOR
AUS
AUS
AUS
JPN
MEX
MEX
TWN
TWN
BRA
IND
NLD
MEX
NLD
MEX
BMU
BMU

19

21

23

24

27

28

88

AN
32
kX

34
35

88

37

9
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Organizational Chart Footnotes:

Ownership is 100% unless otherwise noted. Inclusion of an entity does not necessarily signify control.

1)
2)

3)
4)

5)
6)
7

8)
9)
10)
1)
12)

13)

14)

15)

16)
17)
18)

19)

20)
21)
22)
23)
24)

25)

26)

27)
28)

29)
30)

31)
32)
33)
34)
as5)
38)
37)
as)
39)

40)

Vereniging AEGON holds voting power in the common, preferred A and preferred B stock of Aegon N.V. totaling 31.8448%.

51% owned by World Financial Group, Inc.; remaining 49% is annually offered to independent contractors associated with
WFG Reinsurance Ltd

Members: AEGON USA Realty Advisors, LLC (50%); AXA Equitable Life Insurance Company, a non-affiliate of Aegon (50%)

AUSA Holding, LLC owns 51.60%; AEGON Asset Management Services, Inc. owns 37.62%; Commonwealth
General Corporation owns 10.78%

AUSA Holding, LLC owns 56%; Transamerica Premier Life insurance Company owns 44%
Ownership: 50% AEGON institutional Markets, inc.; 50% AEGON USA Realty Advisors, LLC

Gamet Subsidiaries: Garnet Assurance Corporation, Gamet Assurance Corporation |ll, Gamet Community Investments I,

LLC, Gamet Community Investments XVIIi, LLC, Gamet Community investments XX, LLC, Garnet Community Investments

XXIV, LLC, Gamet Community Investments XXV, LLC, Garet Community Investments XXVI, LLC, Gamet Community
Investments XXVII, LLC, Gamet Community Investments XXVIII, LLC, Garnet Community Investments XXIX, LLC, Gamet
Community Investments XXX, LLC, Garnet Community Investments XXXI, LLC, Gamet Community Investments XXXII, LLC,
Gamet Community Investments XXXIII, LLC, Gamet Community Investments XXXIV, LLC, Gamnet Community Investments

XXXV, LLC, Gamet Community Investments XXXVI, LLC, Garnet Community Investments XXXVII, LLC, Garmet Community
Investments XXXVIII, LLC, Gamet Community Investments XXXIX, LLC, Garnst Community Investments XL, LLC, Gamet
Community Investments XLI, LLC, Garmet Community Investments XLII, LLC, Gamet Community investments XLIII, LLC

Garnet Community Investments XLIV, LLC, Garnet Community Investments XLV, LLC, Gamet Community Investments XLV, LLC,
Garmet Community Investments XLVII, LLC, Gamet Community Investments XLVIII, LLC, Gamet Community Investments XLIX, LLC

Members: Transamerica Life Insurance Company (84.40%); Transamerica Premier Life Insurance Company (15.60%)
Partners: Transamerica Life Insurance Company (70%); Transamerica Premier Life Insurance Company (30%)
Members: investors Warranty of America, LLC (50%); non-affiliates of Aegon (50%)

Members: Transamerica Life Insurance Company (20%); non-affiliates of Aegon (80%)

Members: Transamerica Life Insurance Company (92.5%); Transamerica Financial Life Insurance Company (7.5%);
Manager: AEGON USA Realty Advisors, LLC

Members: Transamerica Life Insurance Company (74.4%); Transamerica Premier Life Insurance Company (25.6%);
Manager: AEGON USA Realty Advisors, LLC

Members: Transamerica Life insurance Company (53.6%); Transamerica Premier Life Insurance Company (37.0%); Transamerica
Financial Life Insurance Company (9.4%)

Members: Transamerica Life Insurance Company (64%); Transamerica Premier Life Insurance Company (32%);
Transamerica Financial Life Insurance Company (4%). Manager: AEGON USA Realty Advisors, LLC

Members: Real Estate Alternatives Portfolio 4AMR, LLC (49%); non-affiliate of Aegon (51%)
Transamerica Life Insurance Company owns 94.07%; AEGON International B.V. owns 5.9%

Members: Transamerica Life Insurance Company (71.57%); Transamerica Premier Life Insurance Company (16.83%);
Transamerica Financial Life Insurance Company (9.28%); Firebird Re Corp. (1.66%)
Transamerica Advisors Life Insurance Company (0.66%). Manager: AEGON USA Investment Management, LLC

Gamet Subsidiaries: Gamet Community Investments, LLC, Gamet Community Investments IV, LLC,

Garmet Community Investments V, LL.C, Gamet Community Investments VI, LLC, Gamet Community

Investments VII, LLC, Gamet Community Investments VIII, LLC, Garmet Community Investments 1X, LLC, Gamet Community
Investments X, LLC, Garnet Community Investments XI, LLC, Gamet Community Investments XII, LLC.

Transamerica Premier Life Insurance Company owns 103,324 shares; Commonwealth General Corporation owns 37,161 shares
Members: ADMS representative (51%); AEGON Direct Marketing Services, Inc. (49%)

Members: Transamerica International Direct Marketing Consuiltants, LL.C (97%); various ADMS representatives (3%)
Transamerica Premier Life Insurance Company owns 77%; AUSA Holding, LLC owns 23%

50% owned by World Financial Group Holding Company of Canada Inc.; 50% World Financial Group Subholding
Company of Canada inc.

RCC Group: FGH USA, LLC; ALH Properties Eight, LLC; ALH Properties Eleven, LLC; ALH Properties Four, LLC; ALH Properties
Nine, LLC; ALH Properties Seven, LLC; ALH Properties Seventeen, LLC; ALH Properties Sixteen, LLC; ALH Properties Ten, LLC;
ALH Properties Twelve, LLC; ALH Properties Two, LLC; FGH Realty Credit, LLC; FGP 90 West Street, LLC; FGP West Street, LLC;
Fifth FGP, LLC; First FGP, LLC; Fourth FGP, LLC; Second FGP,LLC; Seventh FGP, LLC

100% of the voting common stock owned by Transamerica Corporation is atlocated 75% of total cumulative vote. Participating
common stock (100% owned by non-Aegon shareholders) is aflocated 25% of the total cumulative vote.

99% owned by Transamerica Leasing Holdings Inc.; 1% owned by Transamerica Commercial Finance Corporation, |

Ownership: 87.9% Transamerica Corporation (15,067 shares of common stock and 40,415 shares of preferred stock);
12.1% Transamerica Life Insurance Company (2,075 shares of common stock and 5,566 shares of preferred stock)

Quotaholders: Transamerica Intemational Re (Bermuda) Ltd. (95%) and Commonwealth General Corporation (5%)

United Financial Services, Inc. is using two different DBA's in various states: Monumental Financial Services, Inc. and
Transamerica Agency Network-Outbrokerage Services.

AEGON Brazil Holding B.V. owns 50%; non-affiliate of Aegon owns 50%

Mongeral AEGON Seguros e Previdencia SA owns 99%; non-affiliate of Aegon owns 1%

AEGON Brazil Holding Il B.V. owns 50%; non-affiliate of Aegon owns 50%

Mongeral AEGON Holding Ltda owns 99%; non-affiliate of Aegon owns 1%

Mongeral AEGON Holding Lida owns 50%; non-affiliate of Aegon owns 50%

AEGON Mexico Holding B.V. owns 49,999 shares; AEGON DMS Holding B.V. owns 1 share

AEGON DMS Holding B.V. owns 749,000 quota shares; AEGON International B.V. owns 1 quota share
AEGON DMS Holding B.V. owns 99.95%; ADMS representative owns .05%

AEGON Mexico Holding Il B.V. owns 24.51%; AEGON Mexico Holding Il B.V. owns 24.51%;
non-affiliate of Aegon owns 50.98%

AEGON Mexico Hoiding IV B.V. owns 6,750,500 shares; non-affilate of Aegon owns 501 shares

51.2
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
AEGON AFFORDABLE HOUSING DEBT TRANSAMERICA LIFE INSURANCE OWNERSHIP
L0000 00000... [39-0989781.. | ..ccecvvreeen0 | e [ FUND I, LLC DE............. NIA....cooon. COMPANY BOARD +..100.000 |AEGON N.V...oooiiiirieinrneseesieseseiessssnnsnes. | onees Neoooe [ O
AEGON ASSET MANAGEMENT SERVICES, OWNERSHIP
0000 [ cooeereeeeeereereeeeeeeeseeeeseeeeeeeens 00000... [39-1884868.. | ...cccovveveeee0 | v INC. DE............ NIA...ccooin. AUSA HOLDING, LLC......ovveerrerrieirnieneireieinne BOARD ..100.000 |AEGON N.V....ooiiiiiieineineireieeieeineieesesneieees | s Neoooe [ O
AEGON ASSIGNMENT CORPORATION OF AEGON FINANCIAL SERVICES GROUP, OWNERSHIP
0000 [ .oovereereereeereeereeereeeseeeseeeseeeseees 00000... [61-1314968.. | ....ccceveeen0 | covriieieenn0 [, KENTUCKY KY .o NIA ..o INC. BOARD +.100.000 [AEGON N.V..oooiiiiiiieeeiseeeiseiseinesies | oeeees Neoooor | O
AEGON FINANCIAL SERVICES GROUP, OWNERSHIP
0000 [ .ooveeeereereereereereereeseeseeseees 00000... [42-1477359.. | .oocovreeeen0 | cviieiceenn0 [, AEGON ASSIGNMENT CORPORATION.......... [ NIA ... INC. BOARD +.100.000 [AEGON N.V..ooiiiiineneineineeneesenensnenies | ceeees Novoooe | O
OWNERSHIP
0000 [ .oovveeererrerreereireereereeseeeeees 00000... [ vveererrnerrerne | errrrrrrrrereen0 | 0 e, AEGON BRAZIL HOLDING B.V.......oecrviirrrinnee NLD........... NIA ..o AEGON INTERNATIONAL B.V.....ccoviviriirinee BOARD +.100.000 [AEGON N.V..ooiiiiieineineineeneeseesnesinenines | ceeees Novoore| O
OWNERSHIP
0000 [ oo 00000... [orererrrerrernirne | weerrereereeee0 e [ AEGON BRAZIL HOLDING lI B.V........ccccvveeneee. NLD........... NIA...ccooenn. AEGON INTERNATIONAL B.V.....c.ovvvrerriinnne BOARD ...100.000 |AEGON N.V...oooiiiireinenereseeeseseieesssneennes | conees Neoooe [ O
AEGON COMMUNITY INVESTMENTS 50, TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveeeereereeeieeeseeereeeseeeeeeeseeeeeees 00000... [ .ooveereerirmrirns | v | 0 e, LLC DE........... NIA....cooe. COMPANY BOARD .100.000 [AEGON N.V..oooiiiiiieineneiseeeseieiseies | oeeeee Nooooor | O
AEGON COMMUNITY INVESTMENTS 51, TRANSAMERICA LIFE INSURANCE OWNERSHIP
L0000 TP 00000... [ .oorerrreerirrirns | e | erriieiiennd0 e, LLC DE............ NIA ..o COMPANY BOARD +.100.000 [AEGON N.V..ooiiiiiineieneseeeiseiseiesies | eeeee Noooooe | O
OWNERSHIP
0000 [ .ooveeereereerneereerseereeseeseeseees 00000... [ evvereerrerrerrne | errrrrereeneen0 | erriieiieend0 e, AEGON DERIVATIVES NV NLD........... NIA ... AEGON NV oo BOARD +.100.000 [AEGON N.V..oooiiiiiineneineineeneeneeenisenies | oeeees Novoooe | O
AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
L0000 R 00000... [ eveererrrerrerne | e | 0 e, SERVICES LIMITED HKG.......... NIA ..o AEGON DMS HOLDING B.V......ccosverirrirnes BOARD +.100.000 [AEGON N.V..cooiiiiineineineneeneesensnesinenines | ceeees Novoore| O
AEGON DIRECT & AFFINITY MARKETING TRANSAMERICA INTERNATIONAL DIRECT |OWNERSHIP
0000 [ .ooveeeereereereereereereeseeseeseees 00000... [ eveererrrernerne | errrrrrrirereen | erriirieennd0 e, SERVICES (THAILAND), LTD. THA........... NIA ..o MARKETING CONSULTANTS, LLC. BOARD +.100.000 [AEGON N.V..ooiiiiiineineneineeneenensensnenies | oeeees Noveore | O
AEGON DIRECT & AFFINITY MARKETING TRANSAMERICA DIRECT MARKETING OWNERSHIP
0000 [ oo 00000... [08-2524785.. | ...cccvvceereen0 | e [ SERVICES AUSTRALIA PTY., LTD. AUS.......... NIA.....ccoon.. ASIA PACIFIC PTY, LTD. BOARD ..100.000 |AEGON N.V...oooiiiirenrnereeeiesseiesssssnsnes | conees Neooooe [ O
AEGON DIRECT MARKETING SERVICES CORNERSTONE INTERNATIONAL OWNERSHIP
0000 [ oo 00000... [orererreerrernerne | werrrereereeee0 | e [ EUROPE, LTD. GBR.......... NIA. ... HOLDINGS, LTD. BOARD ...100.000 |AEGON N.V....ooiiiirieireineireseeieeeseeseesssseenees | conees Neoooe [ O
AEGON DIRECT MARKETING SERCIVES AEGON DIRECT & AFFINITY MARKETING | OWNERSHIP
0000 [ .eoveeeerrereereeereeereeeseeeseeeseeeseees 00000... | .oorerrenrineirns | o0 | 0 e, INSURANCE BROKER (HK), LTD. HKG.......... NIA ..o SERVICES LIMITED BOARD +.100.000 [AEGON N.V..ooiiiiiineieneineseiseiseinesies | oeeeee Noooooe | O
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 [ .ooveeeereereereerneereeereeereeseeeseees 00000... [52-1291367... | .ccovvreeeeen0 | o INTERNATIONAL, INC. MD............ NIA ... AUSA HOLDING, LLC......ovvvrirriniiriiniiieens BOARD +.100.000 [AEGON N.V...oooiiiiiineineineineineiseisesinenies | oeeees Noooooe | O
AEGON DIRECT & AFFINITY MARKETING OWNERSHIP
L0000 O 00000... [ eveererrrerrerne | e | 0 e, SERCIVES CO., LTD. JPN......c.o.. NIA ..o AEGON DMS HOLDING B.V......ccovvenririrnes BOARD +.100.000 [AEGON N.V..ooiiiieineineineineeseeseessesinenines | oeeees Novoore | O
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 [ oo 00000... [.overrrrrerrernirns | wrrrrerrereneen0 e [ KOREA CO., LTD. KOR.......... NIA.....ccoon. AEGON DMS HOLDING B.V......cvvevrrrrieinnns BOARD ...100.000 |AEGON N.V...oooiiiireircneseiesiesiseessssnnsnes | onees Neoooe [ O
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 | oo 00000... [ orererrrerrernerne | werrrereereeeen0 | e [ MEXICO SERVICIOS, S.A.DEC.V. MEX.......... NIA. ... AEGON DMS HOLDING B.V.......covvvrirrieinne BOARD ....100.000 |AEGON N.V...oooiioiirinineneireeeieeeseseesssseenees | conees Neoooe [ O
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 [ .ooveeeereereeereeereeereeeseeeseneseeeseeees 00000... | .ovrereeerirenirns | orrrrrreeneen0 | s [0 O MEXICO, S.A.DE C.V. MEX.......... NIA ..o AEGON DMS HOLDING B.V......cccovveririnnc BOARD +.100.000 [AEGON N.V..oooiiiiiineineineiseeeiseiseisenins | eeees Noooooe | O
AEGON DIRECT MARKETING SERVICES, OWNERSHIP
0000 [ .ooveeeerrerreereereereereeseeseeseees 00000... | .eerererrrrrreins | everrrereeneen0 | i (O O INC. TWN.......... NIA ..o AEGON DMS HOLDING B.V......ccovveeieinne BOARD +.100.000 |AEGON N.V...ooiiiiiineneneneneineiseinenines | cves Yoo | O
AEGON DIRECT MARKETING SERVICES, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .ooveerererreeneeneerseereeseeseeseees 00000... [42-1470697.. | ..ccovvreveeen0 | o 0. INC. MD............ NIA ..o INSURANCE COMPANY BOARD ... 73.500 |AEGON N.V..oooiiiiiceseiseseseiseineiies | v Yoo | O
AEGON DIRECT MARKETING SERVICES, COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 00000... [42-1470697... | ...ovovvereeen0 | o (0 INC. MD............ NIA....ccooonn.. CORPORARION BOARD ... 26.500 |AEGON N.V....ooiiirinrinereeeneeneeseeessnsenes | oeees Yoo | O
OWNERSHIP
0000 [ .ooveeeereereeeseeeseeeseeeseeeseeeseeeeeees 00000... | .oorereereerneiins | errrrreeeen0 | s (1 O AEGON DMS HOLDING B.V.......ccovvveerrvrirnnn. NLD........... NIA....cooe. AEGON INTERNATIONAL B.V.....coovrirriianes BOARD +.100.000 [AEGON N.V..oooiiiiiieineeeiseeeiseieeieines | eeeee Neooooor | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 | .ooveeeerrereeereeereeereeeseeeseeeseeeeeees 00000... [41-1479568.. | ....cccceeveen0 | v (1 O AEGON FINANCIAL SERVICES GROUP, INC. [MN............ NIA ..o COMPANY BOARD +.100.000 |AEGON N.V..oooiiiiiineineineneseseiseiseiines | v Yoo | O,
OWNERSHIP
0000 [ .ooveeeeeeerreereereereereeseeseeseees 00000... [42-1489646.. | ................ 1160709 |, AEGON FUNDING COMPANY, LLC................ DE.....ccc.... NIA...ccoces TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V..cooiiiiiineneneineeneeseeseninenines | oeeees Novoooe| O
COMMONWEALTH GENERAL OWNERSHIP
L0000 O 00000... | cvvvererrrerrerne | evrrerrreeneen | s 0. AEGON GLOBAL SERVICES, LLC........cccoc.. A s NIA ..o CORPORATION BOARD +.100.000 [AEGON N.V..ooiiiiineineineneeseenenseninenines | oeeees Novoore| O
COMMONWEALTH GENERAL OWNERSHIP
0000 [ oovereeeeeeerreeseereeeeeeee e 00000... [61-1085329.. | ..cvovreveeee0 | v (0 AEGON INSTITUTIONAL MARKETS, INC........ DE............ NIA...cconenn. CORPORATION BOARD ..100.000 |AEGON N.V...ooooiiiirieineneireseeeeeseieessseneennes | conees Nevoooe [ O
OWNERSHIP
0000 [ .oveoeereereeereeereeereeeseeereeeseeeseees 00000... | .oorerrerrereniins | errrrrreeneen0 | s [0 O AEGON INTERNATIONAL B.V.......ovvvvrierirnen. NLD........... UIP..ine AEGON NV BOARD +.100.000 [AEGON N.V..oooiiiiiinrieineiseeeiseiseisesins | eeees Neooooor | O
AEGON DIRECT MARKETING SERVICES | OWNERSHIP
L0000 00000... | .eorerrerrrienirns | errerrreeneen0 | i [0 O AEGON LIFE INSURANCE AGENCY, INC....... TWN.......... NIA ... INC. BOARD +.100.000 [AEGON N.V...ooiiiiiineieneineneiseisesiesins | eeees Neoooooe | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
L0000 00000... |30-0445264.. | ......ccccceeee0 | corrvrrrvirnns (1 O AEGON MANAGED ENHANCED CASH, LLC.. |DE............. NIA ..o COMPANY BOARD ... 86.397 |AEGON N.V...ooiiiiieneneneneiseeenies | ceeees Neveore | O
TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... {30-0445264.. | .....cccceveeee0 | v (0 AEGON MANAGED ENHANCED CASH, LLC.. |DE............. NIA...ccooenn. INSURANCE COMPANY BOARD ... 13.603 |AEGON N.V..ovoirneneeieeseeeeesineenees | e Neoooe [ O
TRANSAMERICA CORPORATION HOLDING | OWNERSHIP
0000 [ oo 00000... {35-1113520.. | ..ovovrereeee0 | o (0 AEGON MANAGEMENT COMPANY................ 1\ S NIA. ... CORPORATION BOARD ..100.000 |AEGON N.V....ooiiiiiririneineireeeieeeseiseeeseseenees | onees N [ O
OWNERSHIP
L0000 P 00000... | .eoreeeeeireeirns | rrrrrrreeneen0 | s (1 O AEGON MEXICO HOLDING Il B.V.........cccccnu... NLD........... NIA ..o AEGON INTERNATIONAL B.V.....ccoovrinririanee BOARD +.100.000 [AEGON N.V..oooiiiiiineineineneseiseiseisesines | oeeene Noooooe | O
OWNERSHIP
L0000 PP 00000... | .eovererrernrirns | oererereeneen0 | s [0 O AEGON MEXICO HOLDING IV B.V.......cccoueennce. NLD........... NIA ... AEGON INTERNATIONAL B.V.....ccoovvvrciiines BOARD +.100.000 [AEGON N.V...ooiiiiineneineineneineisesinenies | oeeees Noooooe | O
OWNERSHIP
0000 [ .oovveereereereeseereereeseeseeeeees 00000... [ .eveereerreerneene | rvrrrerrinnen0 | e 769218 |NYSE.........cc..... AEGON N.V.iiocceceeesienesees NLD........... UIP e [ e BOARD ... 31.845 |AEGON N.V..ooiiiiicneseseneesenenies | ceeeee Novoore| O
OWNERSHIP
0000 [ oo 00000... [.oreerrrerrereene | verrrerrrrneeen0 [ e, (0 AEGON NEDERLAND N.V......ooovvrerirrirriienns NLD........... NIA...ccooenn. AEGON N.V....oiiirienineineise e BOARD ...100.000 |AEGON N.V...oooiiiiririneineireseieeeseieeessneennes | coeees Neoooe [ O
OWNERSHIP
0000 | oo 00000... | .oeeererrerrermene | verrrererneeen0 | o (0 AEGON NEVAK HOLDING B.V........ccocnrerrenne. NLD........... NIA. ... AEGON N.V...ooiiiieiineneneeesere e BOARD ....100.000 |AEGON N.V....ooiiiirieineneireeeeeeeseiseeesesnenees | e N [ O
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
COMMONWEALTH GENERAL OWNERSHIP
0000 [ .ooveeeereereeereeereeereeeseeeseneseeeseeees 00000... [61-1068209.. | .....ccooen..... (1 [0 O AEGON STRUCTURED SETTLEMENTS, INC. [KY............. NIA ..o CORPORATION BOARD +.100.000 [AEGON N.V..oooiiiiiineineineiseeeiseiseisenins | eeees N...... [
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ .ooveeeerrerreereereereereeseeseeseees 00000... [52-1549874.. | ....ccoounneen. (1 S (O O HOLDING, LLC. A s NIA ..o AUSA HOLDING, LLC.....c.ovverrrrirnrireineineens BOARD +.100.000 [AEGON N.V..ooiiiiineineneineeseeseesesisenies | oeeees N...... [
AEGON USA INVESTMENT MANAGEMENT, AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ .ooveerererreeneeneerseereeseeseeseees 00000... [52-1549874.. | ....cvvvnneen. 0 |...1454937 |.... LLC. A s NIA ..o HOLDING, LLC BOARD +.100.000 [AEGON N.V..cooiiiieineineineeneesensensnenines | oeeees N....... [
OWNERSHIP
0000 [ oo 00000... {61-1098396.. | ...ccovvrnenee (01 (0 AEGON USA REAL ESTATE SERVICES, INC. |DE............. NIA....ccooonn.. AEGON USA REALTY ADVISORS, LLC......... BOARD ...100.000 |AEGON N.V...oooiiiirieineineireeeineeseieessssssenees | conees N....... [ —
AEGON USA REALTY ADVISORS OF OWNERSHIP
0000 [ .ooveeeereereeeseeeseeeseeeseeeseeeseeeeeees 00000... {20-5023693.. | ....ccocuunvee. (0 S (1 O CALIFORNIA, INC. A, NIA....cooe. AEGON USA REALTY ADVISORS, LLC......... BOARD +.100.000 [AEGON N.V..oooiiiiiieineeeiseeeiseieeieines | eeeee N...... [
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 | .ooveeeerrereeereeereeereeeseeeseeeseeeeeees 00000... [42-1205796.. | ....ccocvnnvn. (0 S (1 O AEGON USA REALTY ADVISORS, LLC........... A, NIA ..o HOLDING, LLC. BOARD +.100.000 [AEGON N.V..ooiiiiiineineieseseiseiseisesies | oeeene N...... [/
COMMONWEALTH GENERAL OWNERSHIP
0000 [ .ooveeeeeeerreereereereereeseeseeseees 00000... [23-2421076.. | ..ccoovvvvnvnn. 0... 799183 | .o AFSG SECURITIES CORPORATION............... PA...covi NIA...ccoces CORPORATION BOARD +.100.000 [AEGON N.V..cooiiiiiineneneineeneeseeseninenines | oeeees N....... [
OWNERSHIP
L0000 O 00000... [42-1205796.. | ....ovvvrnenn. (1 S 01.. AHDF MANAGER I, LLC.....coccoevverierircricricrinee DE.....cccc... NIA ..o AEGON USA REALTY ADVISORS, LLC......... BOARD +.100.000 [AEGON N.V..ooiiiiineineineneeseenenseninenines | oeeees N....... [
OWNERSHIP
0000 [ oovereeeeeeerreeseereeeeeeee e 00000... [ ceoreerrerrerrernens | eeereereerenen (010 (0 AKAAN-AEGON, SAP.LDECV..vrernn MEX.......... NIA...cconenn. AEGON MEXICO HOLDING IV B.V................. BOARD ... 99.990 |AEGON N.V....oooiiriririineineireeeesneeseesesssennenes | cerees N....... [ J—
AEGON USA INVESTMENT MANAGEMENT, | OWNERSHIP
0000 [ .oveoeereereeereeereeereeeseeereeeseeeseees 00000... [47-1181499.. | ....ccvvuuneee. (1 S [0 O AUIM CREDIT OPPORTUNITIES FUND, LLC.. |DE............. NIA....cooe. LLC BOARD +.100.000 [AEGON N.V..oooiiiiiinrieineiseeeiseiseisesins | eeees N...... [
OWNERSHIP
L0000 00000... [52-1549874.. | .....ccocouneee. (1 S [0 O AUSA HOLDING, LLC.....covvvrerrirrieiiecieiees MD............ NIA ... TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V...ooiiiiiineieneineneiseisesiesins | eeees N...... [
OWNERSHIP
L0000 00000... [27-1275705.. | ..ccovvrrrnnn. (1 S (1 O AUSA PROPERTIES, INC.......c.oovvvrvrrririrennn. A s NIA ..o AEGON USA REALTY ADVISORS, LLC......... BOARD +.100.000 |AEGON N.V..ooiiiiieineineineenessennensenies | oeeees N....... Oueverene
OWNERSHIP
0000 [ oo 00000... [32-0342677.. | ..covcvvrrnenee (010 (0 AXA EQUITABLE AGRIFINANCE, LLC............. DE............ NIA...ccooenn. AEGON USA REALTY ADVISORS, LLC........ BOARD ... 50.000 |AEGON N.V....oooiiririiinrineireeeeneeseesesssennenes | ceees N....... [
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... {94-3392750.. | ..cvvvrrnenee (010 (0 BAY AREA COMMUNITY INVESTMENTS |, LP|CA............. NIA. ... COMPANY BOARD ... 70.000 |AEGON N.V....ooiiiieinenereeeeneeseessessineenns | cereee N....... [
TRANSAMERICA PREMIER LIFE OWNERSHIP
L0000 P 00000... {94-3392750.. | ..cooovvvvnvn. (1 S (1 O BAY AREA COMMUNITY INVESTMENTS |, LP|CA............. NIA ..o INSURANCE COMPANY BOARD ... 30.000 |AEGON N.V..cooiiiiiicneneseieeeeeies | eeeee N...... [/
BAY STATE COMMUNITY INVESTMENTS |, TRANSAMERICA PREMIER LIFE OWNERSHIP
L0000 PP 00000... [52-0419790.. | ....ccevvunvee. (1 S [0 O LLC. DE........... NIA ... INSURANCE COMPANY BOARD +.100.000 [AEGON N.V...ooiiiiineneineineneineisesinenies | oeeees N...... [
BAY STATE COMMUNITY INVESTMENTS I, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .oovveereereereeseereereeseeseeeeees 00000... [52-0419790.. | ..ccoovvvrnvnn. (1 S (1 O LLC. DE.....cccc... NIA ..o INSURANCE COMPANY BOARD +.100.000 [AEGON N.V..ooiiiiiineineineneeseeseesseninenines | oeeees N....... [
OWNERSHIP
0000 [ oo 00000... [AA-1380027. | ...coovvvnenee (010 (0 BLUE SQUARE RE N.V......oorinreieincineens NLD.......... NIA...ccooenn. AEGON N.V....oiiirienineineise e BOARD ...100.000 |AEGON N.V...oooiiiiririneineireseieeeseieeessneennes | coeees N....... [ J—
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 | oo 00000... | ereereermerrernene | ceereereereeen (010 (0 CARLE PLACE LEASHOLD SPE, LLC.............. DE............ NIA. ... INSURANCE COMPANY BOARD ....100.000 |AEGON N.V....ooiiiirieineneireeeeeeeseiseeesesnenees | e N...... [
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveeeereereeereeereeereeeseeeseneseeeseeees 00000... [98-1055613.. | ..cooovrereen0 | e [0 O CEDAR FUNDING, LTD.....ooovrirrirneirnrireiinrienns CYM.......... NIA ..o COMPANY BOARD +.100.000 [AEGON N.V..oooiiiiiineineineiseeeiseiseisenins | eeees Noooooe | O
COMMONWEALTH GENERAL OWNERSHIP
0000 [ .ooveeeerrerreereereereereeseeseeseees 00000... [51-0108922.. | ....ccceevreee0 | corrrrrrirs (O O CORPORATION DE.....cccc... UIP.ies TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V..ooiiiiineineneineeseeseesesisenies | oeeees Novooooe | O
CORNERSTONE INTERNATIONAL OWNERSHIP
0000 [ .ooveerererreeneeneerseereeseeseeseees 00000... | .veeererrrerrerne | errrrrerierneen | i 0. HOLDINGS, LTD. GBR.......... NIA ..o AEGON DMS HOLDING B.V......occcoveeneirinne BOARD +.100.000 [AEGON N.V..cooiiiieineineineeneesensensnenines | oeeees Noveore| O
OWNERSHIP
0000 [ oo 00000... {42-1079584.. | ...ccccvveveeee0 | v (0 CREDITOR RESOURCES, INC........ccccocorvrrrenee 1Y | IS NIA....ccooonn.. AUSA HOLDING, LLC......ovvvererrererereneireireenne BOARD ...100.000 |AEGON N.V...oooiiiirieineineireeeineeseieessssssenees | conees Neoooe [ O
OWNERSHIP
0000 [ .ooveeeereereeeseeeseeeseeeseeeseeeseeeeeees 00000... [52-1363611... | .cooovreereen0 | s (1 O CRI SOLUTIONS, INC......cooorrrirrirrireeinriaes MD............ NIA....cooe. CREDITOR RESOURCES; INC..........ccccovvennee. BOARD +.100.000 [AEGON N.V..oooiiiiiieineeeiseeeiseieeieines | eeeee Neooooor | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 | .ooveeeerrereeereeereeereeeseeeseeeseeeeeees 00000... [20-4498171.. | covovvreeeeen0 | s (1 O CUPPLES STATE LIHTC INVESTORS, LLC.... | DE............. NIA ..o COMPANY BOARD +.100.000 [AEGON N.V..ooiiiiiineineieseseiseiseisesies | oeeene Noooooe | O
MONGERAL AEGON SEGUROS E OWNERSHIP
0000 [ .ooveeeeeeerreereereereereeseeseeseees 00000... | .voverrerrrerrerne | verrrerneneen | s (O O DATA A SOLUCOES EM PREVIDENCIA LTDA|BRA.......... NIA...ccoces PREVIDENCIA SA BOARD +.100.000 [AEGON N.V..cooiiiiiineneneineeneeseeseninenines | oeeees Novoooe| O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
L0000 O 00000... [01-0969916.. | ....ocvevvnvnn. ....1494550 FD TLIC, LIMITED LIABILITY COMPANY.......... NY. oo NIA ..o COMPANY BOARD +.100.000 [AEGON N.V..ooiiiiineineineneeseenenseninenines | oeeees Novoore| O
COMMONWEALTH GENERAL OWNERSHIP
0000 [ oovereeeeeeerreeseereeeeeeee e 00000... {23-2130174.. | veovevveeeeen0 | e (0 FINANCIAL PLANNING SERVICES, INC.......... DC...covvrenee NIA...cconenn. CORPORATION BOARD ..100.000 |AEGON N.V...ooooiiiirieineneireseeeeeseieessseneennes | conees Nevoooe [ O
OWNERSHIP
0468 | AEGON US HOLDING GRP.. [15694... [47-3331975.. | .cccovveneen0 | v [0 O FIREBIRD RE CORP........cccccostimriminrirnrinrinns AZ........ A s TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V..oooiiiiiinrieineiseeeiseiseisesins | eeees Neooooor | O
INVESTORS WARRANTY OF AMERICA, OWNERSHIP
L0000 00000... [20-8736609.. | ...cccereeen0 | corrrirriis [0 O MITIGATION MANAGER, LLC........cccccovvunrrrnnen. DE............. NIA ... LLC. BOARD +.100.000 [AEGON N.V...ooiiiiiineieneineneiseisesiesins | eeees Neoooooe | O
COMMONWEALTH GENERAL OWNERSHIP
L0000 00000... [14-1893533.. | ..ccoeevvreen0 | v (1 O GARNET ASSURANCE CORPORATION II...... A s NIA ..o CORPORATION BOARD +:100.000 |AEGON N.V..oooiiiiiineineneineiseineisennenines | cve Yoo | O
COMMONWEALTH GENERAL OWNERSHIP
0468 | AEGON US HOLDING GRP.. | 15632... |46-4393942.. | ....ccccceveeeel0 | v (0 HARBOR VIEW RE CORP........ccccovvrrrmrrrrrninne Hlorn. A CORPORATION BOARD ...100.000 |AEGON N.N....ooriiirinrireinireeneeseeseesseseesesneens | conees Neoooe [ O
INTERSECURITIES INSURANCE AGENCY, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... {42-1517005.. | «.ovovrereeee0 | o (0 INC. CA....cccee.e. NIA. ... INSURANCE COMPANY BOARD ..100.000 |AEGON N.V...oooiiiiririneineireseereeeseeseesessnennes | oeenae Yoo | O
INTERSTATE NORTH OFFICE PARK INVESTORS WARRANTY OF AMERICA, OWNERSHIP
L0000 P 00000... [42-1154276.. | ...cccceveeee0 | s (1 O OWNER, LLC DE........... NIA ..o LLC. BOARD +.100.000 [AEGON N.V..oooiiiiiineineineneseiseiseisesines | oeeene Noooooe | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
L0000 PP 00000... [42-1154276.. | ...ccceeeeen0 | o [0 O INVESTORS WARRANTY OF AMERICA, LLC. |IA.............. NIA ... COMPANY BOARD +.100.000 [AEGON N.V...ooiiiiineneineineneineisesinenies | oeeees Noooooe | O
OWNERSHIP
0468 | AEGON US HOLDING GRP.. [15633... [47-1703149.. | ...cccoeenen0 | v (1 O IRONWOOD RE CORP.......ccooerierircricricrinenene Hlornn. A TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V..ooiiiiiineineineneeseeseesseninenines | oeeees Novoore| O
INVESTORS WARRANTY OF AMERICA, OWNERSHIP
0000 | oo 00000... [20-8687142.. | ..cvovveveeen0 | v (0 LCS ASSOCIATES, LLC......oovvreereerrireieennes DE........... NIA...ccooenn. LLC. BOARD ....100.000 |AEGON N.V...oooiiiirieineneireseeeseseisesesensenees | conees N [ O
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveeeereereeereeereeereeeseeeseneseeeseeees 00000... [42-1483973.. | .oocovvceeeen0 | cevriieicenn0 [, LIFE INVESTORS ALLIANCE, LLC................... DE............. NIA ..o COMPANY BOARD +.100.000 |AEGON N.V..oooiiiiiiieineneineseseieeiseiins | cve Yoo | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveeeerrerreereereereereeseeseeseees 00000... [39-0989781... | ..coovrvereen0 | eiiriieicenn0 [ LIICA HOLDINGS, LLC.....coovvverrrrricricieerenenens DE.....cccc... NIA ..o COMPANY BOARD +.100.000 [AEGON N.V..ooiiiiineineneineeseeseesesisenies | oeeees Novooooe | O
OWNERSHIP
0000 [ .ooveerererreeneeneerseereeseeseeseees 00000... |20-5984601.. | ...cccevveen0 | e LICARE I, INC....oovoiiieeineineiseiseineenens VT LIICA HOLDINGS, LLC BOARD +.100.000 [AEGON N.V..cooiiiieineineineeneesensensnenines | oeeees Noveore| O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [20-5927773.. | ccovevrveeen0 | e [ LICARE I, INC....ovreecsee s VT A s COMPANY BOARD ...100.000 |AEGON N.V...oooiiiirieineineireeeineeseieessssssenees | conees Neoooe [ O
MASSACHUSETTS FIDELITY TRUST OWNERSHIP
0000 [ .ooveeeereereeeseeeseeeseeeseeeseeeseeeeeees 00000... [42-0947998.. | ....ccoeeeeen0 | o0 [, COMPANY A, NIA....cooe. AUSA HOLDING, LLC.......ovvereerreriniieriens BOARD +.100.000 [AEGON N.V..oooiiiiiieineeeiseeeiseieeieines | eeeee Neooooor | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 | .ooveeeerrereeereeereeereeeseeeseeeseeeeeees 00000... {01-0930908.. | ....covvrereen0 | o0 [, MLIC RE I, INC....oovviieieeeie e VT L COMPANY BOARD +.100.000 [AEGON N.V..ooiiiiiineineieseseiseiseisesies | oeeene Noooooe | O
MONGERAL AEGON ADMINISTRACAO E MONGERAL AEGON SEGUROS E OWNERSHIP
0000 [ .ooveeeeeeerreereereereereeseeseeseees 00000... [ .eveerrerrerrerne | errrrrrrieeneen0 | erriieiiennd0 e, NEGOCIOS LTDA BRA......... NIA...ccoces PREVIDENCIA SA BOARD ... 99.000 |AEGON N.V..oooiiiiineneseseieeseninenies | oeeees Novoooe| O
OWNERSHIP
L0000 O 00000... | cvvvererrrerrerne | evrrerrreeneen | s MONGERAL AEGON HOLDING LTDA............. BRA......... NIA ..o AEGON BRAZIL HOLDING I B.V......cccnvvenee. BOARD ... 50.000 |AEGON N.V..ooiiiiiieneineneineeseninenies | ceeees Novoore| O
OWNERSHIP
0000 [ oovereeeeeeerreeseereeeeeeee e 00000... [orereerrerrernerne | weerrerrereeeen0 | e [ MONGERAL AEGON INVESTIMENTOS LTDA |BRA.......... NIA...cconenn. MONGERAL AEGON HOLDING LTDA........... BOARD ... 99.000 |AEGON N.V....oooiiriririinrineireeseesneeseessssesennenes | ceees Nevoooe [ O
MONGERAL AEGON SEGUROS E OWNERSHIP
0000 [ .oveoeereereeereeereeereeeseeereeeseeeseees 00000... [ .oorerrerrirmrirns | rrrrrrrrenenn0 | 0 e, PREVIDENCIA SA BRA.......... NIA....cooe. AEGON BRAZIL HOLDING B.V......ccovverinnee. BOARD ... 50.000 |AEGON N.V...ooiiiiiineeeiseieeseiseiies | eeeee Neooooor | O
OWNERSHIP
L0000 00000... [ .oererrerrinrirns | errrrrrreeneen0 | 0 e, MONGERAL AEGON TECNOLOGIA LTDA...... BRA......... NIA ... MONGERAL AEGON HOLDING LTDA........... BOARD ... 50.000 |AEGON N.V...oiiiiiineeseiseeseeienies | eeees Neoooooe | O
OWNERSHIP
L0000 00000... [42-1079580.. | ..ccovrvrvreen0 | crrrrrirreenn0 [ MONEY SERVICES, INC........ccooeemerrerreirreris DE.....cccc... NIA ..o AUSA HOLDING, LLC.....ccoovvvrrrrirnirrnirneiieens BOARD +.100.000 |AEGON N.V..ooiiiiieineineineenessennensenies | oeeees Neveore | O
MONUMENTAL GENERAL OWNERSHIP
0000 [ oo 00000... [52-1243288.. | ..cccvvcevee0 | o0 [ ADMINISTRATORS, INC. MD............ NIA...ccooenn. AUSA HOLDING, LLC......vveererrerernreneireireenne BOARD ...100.000 |AEGON N.V...oooiiiiirieineineireeeeeseneiesesennennes | conees Neoooe [ O
NEW MARKETS COMMUNITY INVESTMENT OWNERSHIP
0000 [ oo 00000... [20-3318246.. | ...cccvveeeen0 | oo [ FUND, LLC. A NIA. ... AEGON INSTITUTIONAL MARKETS, INC...... BOARD ... 50.000 |AEGON N.V....ooiiiiiinineireeeeneeseeseeesineenes | ceeee N [ O
NEW MARKETS COMMUNITY INVESTMENT OWNERSHIP
L0000 P 00000... [20-3318246.. | ....ccceeeeen0 | o0 [, FUND, LLC. A, NIA ..o AEGON USA REALTY ADVISORS, LLC........ BOARD ... 50.000 |AEGON N.V....ooiiiiiineneseseeeieies | e Noooooe | O
OWNERSHIP
L0000 PP 00000... [26-2311888.. | ..cccovvevreen0 | o0 [, ONCOR INSURANCE SERVICES, LLC............ A s NIA ... TRANSAMERICA AGENCY NETWORK, INC. | BOARD +.100.000 [AEGON N.V...ooiiiiineneineineneineisesinenies | oeeees Noooooe | O
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ .oovveereereereeseereereeseeseeeeees 00000... [20-1063558.. | ....covrvvreee0 | corrvrierenn0 e PEARL HOLDINGS;, INC. l....c.ovvvervirinririrrnnns DE.....cccc... NIA ..o HOLDING, LLC BOARD +.100.000 [AEGON N.V..ooiiiiiineineineneeseeseesseninenines | oeeees Novoore| O
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ oo 00000... [20-1063571.. | ..covcrrrereen0 | o0 [ PEARL HOLDINGS, INC. Il...vveveererrrrienrireieenns DE........... NIA...ccooenn. HOLDING, LLC BOARD ...100.000 |AEGON N.V...oooiiiiririneineireseieeeseieeessneennes | coeees Neoooe [ O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 | oo 00000... [23-1705984.. | ..ovvveeeen0 | e | PEOPLES BENEFIT SERVICES, LLC............... PA..co NIA. ... COMPANY BOARD ....100.000 |AEGON N.V....ooiiiirieineneireeeeeeeseiseeesesnenees | e N [ O
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveeeereereeereeereeereeeseeeseneseeeseeees 00000... [26-1552330.. | ..cccovvvnnve. (1 [0 O PINE FALLS RE, INC.....ccovvvrririneineirneineiees VT A s COMPANY BOARD +.100.000 [AEGON N.V..oooiiiiiineineineiseeeiseiseisenins | eeees N...... [
OWNERSHIP
0000 [ .ooveeeerrerreereereereereeseeseeseees 00000... [45-3601940 . | .....cccounc.n. (1 S (O O PLACER 400 INVESTORS, LLC.......c.cocuunerennene CA..coonn. NIA ..o INVESTORS WARRANTY OF AMERICA, LLC|BOARD  |..... 50.000 |AEGON N.V...ooiiiiieneneseineisenienies | ceeees N...... [
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveerererreeneeneerseereeseeseeseees 00000... [ ceoeercererrerne | v 0...1170593 |.... PRIMUS GUARANTY, LTD COMPANY BOARD ... 20.000 |AEGON N.V..cooiiiiieeneineineneesenssenies | ceeees N....... [
INVESTORS WARRANTY OF AMERICA, OWNERSHIP
0000 [ oo 00000... [42-1154276.. | ...cocovvvnenee (01 (0 PSL ACQUISITIONS OPERATING, LLC........... A NIA....ccooonn.. LLC. BOARD ...100.000 |AEGON N.V...oooiiiirieineineireeeineeseieessssssenees | conees N....... [ —
OWNERSHIP
0000 [ .ooveeeereereeeseeeseeeseeeseeeseeeseeeeeees 00000... [13-3256226.. | ................ (0 S (1 O RCC NORTH AMERICA, LLC.......ceocovvrrrrrinne DE............ NIA....cooe. TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V..oooiiiiiieineeeiseeeiseieeieines | eeeee N...... [
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 | .ooveeeerrereeereeereeereeeseeeseeeseeeeeees 00000... [02-0685017.. | ....ccevvvnvne. (0 S (1 O 2,LLC. DE............ NIA ..o COMPANY BOARD ... 92.500 |AEGON N.V..oooiiiiiseeseseeeiseiies | e N...... [/
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ .ooveeeeeeerreereereereereeseeseeseees 00000... [02-0685017.. | ...covvvvnvnn. (1 S (O O 2,LLC. DE.....ccc.... NIA...ccoces INSURANCE COMPANY BOARD |.... 7.500 [AEGON N.V...coooiiiiiiiirieniesisnississinnies | s N....... [
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
L0000 O 00000... [20-1378364.. | ...covvvrnvne. (1 S 01.. 3,LLC. DE.....cccc... NIA ..o COMPANY BOARD ... 74,400 |AEGON N.V..oooiiiiicseseseneeseeenies | oeeees N....... [
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oovereeeeeeerreeseereeeeeeee e 00000... {20-1378364.. | ..ccvvvvrnenee (010 (0 3,LLC. DE............ NIA...cconenn. INSURANCE COMPANY BOARD ... 25.600 |AEGON N.V....oooiiririnrineireeeeneeseesssssensenes | ceees N....... [ J—
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .oveoeereereeereeereeereeeseeereeeseeeseees 00000... [20-1627078.. | ....ccevvnnve. (1 S [0 O 3A,INC. DE............. NIA....cooe. COMPANY BOARD ... 53.600 |AEGON N.V.....iiiiiiiineseseeseieeines | v Yo [
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA PREMIER LIFE OWNERSHIP
L0000 00000... [20-1627078.. | ....ccocuunvee. (1 S [0 O 3A,INC. DE............. NIA ... INSURANCE COMPANY BOARD ... 37.000 |AEGON N.V...ooiiiiiieseineseseiseiseies | v Yo [
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
L0000 00000... [20-1627078.. | ....ovvvvneen. (1 S (1 O 3A,INC. DE.....cccc... NIA ..o INSURANCE COMPANY BOARD ... 9.400 [AEGON N.V...coooiririririnerieriesissississinnies | oevees A Oueverene
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... {20-3878375.. | ..overvvrnrenee (010 (0 4HR, LLC. DE............ NIA...ccooenn. COMPANY BOARD ... 64.000 |AEGON N.V....oooiirirrinineireeeeneeseessssseneenes | ceees N....... [
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... {20-3878375.. | ..ccvvrvrreenee (010 (0 4HR, LLC. DE........... NIA. ... INSURANCE COMPANY BOARD ... 32.000 |AEGON N.V....ooiiiiiineneireeeeseeseeseeesineenes | ceeee N....... [
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
L0000 P 00000... [20-3878375.. | ..coovvvvvnvne. (1 S (1 O 4HR, LLC. DE........... NIA ..o INSURANCE COMPANY BOARD ... 4.000 |AEGON N.V..oooiiiiieseseneieiseeseeesins | eeeee N...... [/
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
L0000 PP 00000... [20-3878417... | ..cooovvvrnvne. (1 S [0 O 4MR, LLC. DE........... NIA ... COMPANY BOARD ... 64.000 |AEGON N.V..oooiiiiieneseseseseienies | eeees N...... [
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .oovveereereereeseereereeseeseeeeees 00000... [20-3878417... | ...covvrrnenn. (1 S (1 O 4MR, LLC. DE.....cccc... NIA ..o INSURANCE COMPANY BOARD ... 32.000 |AEGON N.V..oooiiiiiereneineseneenennenies | ceeees N....... [
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [20-3878417.. | ..covvrvrrnenee (010 (0 4MR, LLC. DE........... NIA...ccooenn. INSURANCE COMPANY BOARD ... 4.000 [AEGON N.V...ooiiiiniirineinsineessinseseisesssennens | oeeene N....... [ J—
OWNERSHIP
0000 | oo 00000... [20-0877184.. | ..ovevvvrnenee (010 (0 RIVER RIDGE INSURANCE COMPANY............ VT A s AEGON MANAGEMENT COMPANY.............. BOARD ....100.000 |AEGON N.V....ooiiiirieineneireeeeeeeseiseeesesnenees | e N...... [
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveeeereereeereeereeereeeseeeseneseeeseeees 00000... [03-0164230.. | ....cooveeereen0 | covrirricenn0 [, SB FRAZER OWNER, LLC.......cccoevvrrirrirrrirnns DE............. NIA ..o COMPANY BOARD +.100.000 [AEGON N.V..oooiiiiiineineineiseeeiseiseisenins | eeees Noooooe | O
OWNERSHIP
0000 [ .ooveeeerrerreereereereereeseeseeseees 00000... [ .evverrrernrrnerrns | errrrrmrrereen0 | 0 e, SEGUROS ARGOS S.A.DEC.V...cccovvvrirnrrnnee MEX.......... NIA ..o AEGON MEXICO HOLDING Il B.V........cccu...... BOARD ... 24.510 |AEGON N.V..ooiiiiineeseisesenenies | eeees Novooooe | O
OWNERSHIP
0000 [ .ooveerererreeneeneerseereeseeseeseees 00000... | .veeererrrerrerne | errrrrerierneen | i SEGUROS ARGOS S.A.DEC.V........ AEGON MEXICO HOLDING Il B.V...... BOARD ... 24.510 |AEGON N.V.oooiiiieseseseneesennenies | veees Noveore| O
TRANSAMERICA CORPORATION HOLDING | OWNERSHIP
0000 [ oo 00000... [42-1338496.. | ..ccccvvreeen0 | o0 [ SHORT HILLS MANAGEMENT COMPANY...... [\ S NIA....ccooonn.. CORPORATION BOARD ...100.000 |AEGON N.V...oooiiiirieineineireeeineeseieessssssenees | conees Neoooe [ O
SOUTHWEST EQUITY LIFE INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. [98426... |86-0455577.. | ..ccccovvevecn0 | v [, COMPANY AZ........ A s TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V..oooiiiiiieineeeiseeeiseieeieines | eeeee Neooooor | O
COMMONWEALTH GENERAL OWNERSHIP
0000 | .ooveeeerrereeereeereeereeeseeeseeeseeeeeees 00000... [75-2548428.. | ....cccceeee0 | coirirricenn0 [, STONEBRIDGE BENEFIT SERVICES, INC...... DE............ NIA ..o CORPORATION BOARD +.100.000 [AEGON N.V..ooiiiiiineineieseseiseiseisesies | oeeene Noooooe | O
STONEBRIDGE INTERNATIONAL CORNERSTONE INTERNATIONAL OWNERSHIP
0000 [ .ooveeeeeeerreereereereereeseeseeseees 00000... [ .eveerrerrerrerne | errrrrrrieeneen0 | erriieiiennd0 e, INSURANCE, LTD. GBR.......... NIA...ccoces HOLDINGS, LTD. BOARD +.100.000 [AEGON N.V..cooiiiiiineneneineeneeseeseninenines | oeeees Novoooe| O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
L0000 O 00000... |61-1497252.. | ..c.ccveeveen0 | o STONEBRIDGE REINSURANCE COMPANY... | VT............. COMPANY BOARD +.100.000 [AEGON N.V..ooiiiiineineineneeseenenseninenines | oeeees Novoore| O
OWNERSHIP
0000 [ oovereeeeeeerreeseereeeeeeee e 00000... [94-3026780.. | ..coccrvrreen0 | e [ TABR REALTY SERVICES, LLC........ccccovvvrenee DE............ NIA...cconenn. AUSA HOLDING, LLC......vvverrerrerernceneireireinne BOARD ..100.000 |AEGON N.V...ooooiiiirieineneireseeeeeseieessseneennes | conees Nevoooe [ O
OWNERSHIP
0000 [ .oveoeereereeereeereeereeeseeereeeseeeseees 00000... [84-0642550.. | ....cccceeeen0 | corrirricenn0 [, TCF ASSET MANAGEMENT CORPORATION. | CO............ NIA....cooe. TCFC ASSET HOLDINGS, INC.........cocovrunnee. BOARD +.100.000 [AEGON N.V..oooiiiiiinrieineiseeeiseiseisesins | eeees Neooooor | O
TRANSAMERICA COMMERCIAL FINANCE | OWNERSHIP
L0000 00000... {32-0092333.. | ..cccovreeereen0 | o0 [, TCFC AIR HOLDINGS;, INC......coccovvvrrvriirnrines DE............. NIA ... CORPORATION, | BOARD +.100.000 [AEGON N.V...ooiiiiiineieneineneiseisesiesins | eeees Neoooooe | O
TRANSAMERICA COMMERCIAL FINANCE | OWNERSHIP
L0000 00000... {32-0092334.. | ..ccoovrvereen0 | o0 [ TCFC ASSET HOLDINGS, INC........oecorviviinnee DE.....cccc... NIA ..o CORPORATION, | BOARD +.100.000 |AEGON N.V..ooiiiiieineineineenessennensenies | oeeees Neveore | O
OWNERSHIP
0000 [ oo 00000... [51-6513848.. | ..cvcvveeeen0 | o0 [ THE AEGON TRUST. ..o DE............ (V1] AEGON INTERNATIONAL B.V.......ovvevirrieinnn BOARD ...100.000 |AEGON N.V...oooiiiiirieineineireeeeeseneiesesennennes | conees Neoooe [ O
INVESTORS WARRANTY OF AMERICA, OWNERSHIP
0000 [ oo 00000... [42-1154276.. | ..covcvveeeen0 | e [ THH ACQUISITIONS, LLC......vvveeereereireereenes A NIA. ... LLC. BOARD ..100.000 |AEGON N.V....ooiiiiiririneineireeeieeeseiseeeseseenees | onees N [ O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. [15549... [47-1026613.. | ..ccccovveveenc0 | o [ TLIC OAKBROOK REINSURANCE, INC........... A, A COMPANY BOARD +.100.000 [AEGON N.V..oooiiiiiineineineneseiseiseisesines | oeeene Noooooe | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. [14146... [45-3193055.. | ..ccccovvereccn0 | v [, TLIC RIVERWOOD REINSURANCE, INC......... A s A s COMPANY BOARD +.100.000 [AEGON N.V...ooiiiiineneineineneineisesinenies | oeeees Noooooe | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. [16032... [81-3715574.. | ..ccccvvvereccn0 | o [, TLIC WATERTREE REINSURANCE, INC. ....... A RE...mns COMPANY BOARD +.100.000 [AEGON N.V..ooiiiiiineineineneeseeseesseninenines | oeeees Novoore| O
INVESTORS WARRANTY OF AMERICA, OWNERSHIP
0000 | oo 00000... [42-1154276.. | ..covcvvveeen0 | e [ TRADITION LAND COMPANY, LLC.................. A NIA...ccooenn. LLC. BOARD ....100.000 |AEGON N.V...oooiiiirieineneireseeeseseisesesensenees | conees N [ O
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
TRANSAMERICA ACCOUNTS HOLDING OWNERSHIP
0000 [ .ooveeeereereeereeereeereeeseeeseneseeeseeees 00000... [36-4162154... | ..coovreeeeen0 | o [0 O CORPORATION DE............. NIA ..o TCFC ASSET HOLDINGS, INC........cocovvennee. BOARD +.100.000 [AEGON N.V..oooiiiiiineineineiseeeiseiseisenins | eeees Noooooe | O
TRANSAMERICA ADVISORS LIFE OWNERSHIP
0468 | AEGON US HOLDING GRP.. [79022... {91-1325756.. | ....ccccoenenl0 | oo 845091 | ..o INSURANCE COMPANY AR A TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V..ooiiiiineineneineeseeseesesisenies | oeeees Novooooe | O
TRANSAMERICA AFFINITY MARKETING OWNERSHIP
0000 [ .ooveerererreeneeneerseereeseeseeseees 00000... | .veeererrrerrerne | errrrrerierneen | i 0. CORRETORA DE SEGUROS LTDA BRA.......... NIA ..o AEGON DMS HOLDING B.V......occcoveeneirinne BOARD +.100.000 [AEGON N.V..cooiiiieineineineeneesensensnenines | oeeees Noveore| O
AEGON DIRECT MARKETING SERVICES, |OWNERSHIP
0000 [ oo 00000... [42-1523438.. | ...cccovveveeee0 | o (0 TRANSAMERICA AFFINITY SERVICES, INC.. [MD............ NIA....ccooonn.. INC. BOARD ...100.000 |AEGON N.V...oooiiiirieineineireeeineeseieessssssenees | conees Neoooe [ O
TRANSAMERICA AFFORDABLE HOUSING, OWNERSHIP
0000 [ .ooveeeereereeeseeeseeeseeeseeeseeeseeeeeees 00000... {94-3252196.. | ..ccovveeveen0 | o (1 O INC. (07, W NIA....cooe. TABR REALTY SERVICES, LLC..........ccoccu..... BOARD +.100.000 [AEGON N.V..oooiiiiiieineeeiseeeiseieeieines | eeeee Neooooor | O
OWNERSHIP
0000 | .ooveeeerrereeereeereeereeeseeeseeeseeeeeees 00000... [61-1513662.. | ...coeveeeeen0 | o (1 O TRANSAMERICA AGENCY NETWORK, INC... | IA.............. NIA ..o AUSA HOLDING, LLC.....c.ovverrriiniirriniirens BOARD +.100.000 [AEGON N.V..ooiiiiiineineieseseiseiseisesies | oeeene Noooooe | O
TRANSAMERICA ANNUITY SERVICE COMMONWEALTH GENERAL OWNERSHIP
0000 [ .ooveeeeeeerreereereereereeseeseeseees 00000... |85-0325648.. | .....cccccceee0 | covrrrrrirns (O O CORPORATION NM............ NIA...ccoces CORPORATION BOARD +.100.000 [AEGON N.V..cooiiiiiineneneineeneeseeseninenines | oeeees Novoooe| O
TRANSAMERICA ASSET MANAGEMENT, TRANSAMERICA PREMIER LIFE OWNERSHIP
L0000 O 00000... [59-3403585.. | .....cccounen. ....1191808 |.... INC. FLoooiiiriie NIA ..o INSURANCE COMPANY BOARD ... 77.000 |AEGON N.V.cooiiiiineiseseneeseninenies | ceeees Novoore| O
TRANSAMERICA ASSET MANAGEMENT, OWNERSHIP
0000 [ oovereeeeeeerreeseereeeeeeee e 00000... [59-3403585.. | .....ccvvonenee 1191808 [ INC. [ I NIA...cconenn. AUSA HOLDING, LLC......vvverrerrerernceneireireinne BOARD ... 23.000 [AEGON N.V....ooiiiririiincneineeeeneeseessssssennees | ceeees Nevoooe [ O
OWNERSHIP
0000 [ .oveoeereereeereeereeereeeseeereeeseeeseees 00000... | .oorerrerrereniins | errrrrreeneen0 | s [0 O TRANSAMERICA AVIATION LLC.......c.covvrrennee DE............. NIA....cooe. TCFC AIR HOLDINGS, INC......ccoovvvrrrerrrirrienns BOARD +.100.000 [AEGON N.V..oooiiiiiinrieineiseeeiseiseisesins | eeees Neooooor | O
TRANSAMERICA (BERMUDA) SERVICES OWNERSHIP
L0000 00000... | .eorerrerrrienirns | errerrreeneen0 | i [0 O CENTER, LTD. BMU.......... NIA ... AEGON INTERNATIONAL B.V.....ccovrirciiianes BOARD +.100.000 [AEGON N.V...ooiiiiiineieneineneiseisesiesins | eeees Neoooooe | O
OWNERSHIP
L0000 00000... [95-3141953.. | ....ccceeeen0 | oo 316561 | .o TRANSAMERICA CAPITAL, INC.....c.cocovirrrirenee (07 W NIA ..o AUSA HOLDING, LLC.....ccoovvvrrrrirnirrnirneiieens BOARD +.100.000 |AEGON N.V..ooiiiiieineineineenessennensenies | oeeees Neveore | O
TRANSAMERICA CASUALTY INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. | 10952... |31-4423946.. | ....ccccceeeeel0 | v (0 COMPANY OH........... A TRANSAMERICA CORPORATION................. BOARD ...100.000 |AEGON N.V...oooiiiiirieineineireeeeeseneiesesennennes | conees Neoooe [ O
TRANSAMERICA COMMERICAL FINANCE OWNERSHIP
0000 [ oo 00000... {94-3054228.. | ....cccoeveeee0 | v (0 CORPORATION, I. DE........... NIA. ... TRANSAMERICA FINANCE CORPORATION |BOARD ..100.000 |AEGON N.V....ooiiiiiririneineireeeieeeseiseeeseseenees | onees N [ O
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
L0000 P 00000... |95-4631538.. | ...coeeeeeen0 | o (1 O HOLDING COMPANY DE........... NIA ..o TCFC ASSET HOLDINGS, INC.........cocovrenne. BOARD +.100.000 [AEGON N.V..oooiiiiiineineineneseiseiseisesines | oeeene Noooooe | O
OWNERSHIP
L0000 PP 00000... [98-6021219.. | ..cooovreeeeen0 | o [0 O TRANSAMERICA CORPORATION (OR).......... OR....ccceoon. NIA ... TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V...ooiiiiineneineineneineisesinenies | oeeees Noooooe | O
OWNERSHIP
0000 [ .oovveereereereeseereereeseeseeeeees 00000... [42-1484983.. | ......ccccceee0 | covuves 99189 | ..o TRANSAMERICA CORPORATION.........c.cc... DE.....cccc... UIP.cos THE AEGON TRUST.....cvvvrivnririenrineineinees BOARD +.100.000 [AEGON N.V..ooiiiiiineineineneeseeseesseninenines | oeeees Novoore| O
TRANSAMERICA DIRECT MARKETING ASIA OWNERSHIP
0000 [ oo 00000... {08-2507515.. | wceoveevrerreee0 | o (0 PACIFIC PTY, LTD. AUS.......... NIA...ccooenn. AEGON DMS HOLDING B.V......coovvvrrrrieinn BOARD ...100.000 |AEGON N.V...oooiiiiririneineireseieeeseieeessneennes | coeees Neoooe [ O
TRANSAMERICA DIRECT MARKETING OWNERSHIP
0000 | oo 00000... | .oeeererrerrermene | verrrererneeen0 | o (0 CONSULTANTS PRIVATE LIMITED IND......cc..c. NIA. ... AEGON DMS HOLDING B.V......oovevrirrieinne BOARD ....100.000 |AEGON N.V....ooiiiirieineneireeeeeeeseiseeesesnenees | e N [ O
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
TRANSAMERICA DISTRIBUTION FINANCE- OWNERSHIP
0000 [ .ooveeeereereeereeereeereeeseeeseneseeeseeees 00000... |36-4254366.. | ................ (1 [0 O OVERSEAS, INC. DE............. NIA ..o TCFC ASSET HOLDINGS, INC........cocovvennee. BOARD +.100.000 [AEGON N.V..oooiiiiiineineineiseeeiseiseisenins | eeees N...... [
OWNERSHIP
0000 [ .ooveeeerrerreereereereereeseeseeseees 00000... [95-1077235.. | ...coovvvrnenn. 0. 99193 | .o TRANSAMERICA FINANCE CORPORATION.. | DE............. NIA ..o TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V..ooiiiiineineneineeseeseesesisenies | oeeees N...... [
TRANSAMERICA FINANCIAL ADVISORS, OWNERSHIP
0000 [ .ooveerererreeneeneerseereeseeseeseees 00000... [59-2476008.. | ........o..c.... (1 S 0. INC. DE.....cccc... NIA ..o AUSA HOLDING, LLC.....ccovvvrrrriirirrnirneineens BOARD ... 51.600 |AEGON N.V..oooiiiiieneneneneesennenines | oeeees N....... [
TRANSAMERICA FINANCIAL ADVISORS, AEGON ASSET MANAGEMENT SERVICES, | OWNERSHIP
0000 [ oo 00000... {59-2476008.. | ....ccovvenenee (01 (0 INC. DE........... NIA....ccooonn.. INC. BOARD ... 37.620 |AEGON N.V....oooiiiieiecnereeecneereesesesinnees | cerees N....... [ —
TRANSAMERICA FINANCIAL ADVISORS, COMMONWEALTH GENERAL OWNERSHIP
0000 [ .ooveeeereereeeseeeseeeseeeseeeseeeseeeeeees 00000... [59-2476008.. | ................ (0 S (1 O INC. DE............ NIA....cooe. CORPORATION BOARD ... 10.780 [AEGON N.V.....ooooiiiirinnirninnessereeieeisssisenes | cvi N...... [
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0468 | AEGON US HOLDING GRP.. [ 70688... [36-6071399.. | .....cccconc.n. (0 S (1 O INSURANCE COMPANY NY..oonnns L TRANSAMERICA CORPORATION................. BOARD ... 87.900 |AEGON N.V....ooiiiiieseeseeeseeies | eeeee N...... [/
TRANSAMERICA FINANCIAL LIFE TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. [ 70688... [36-6071399.. | .....cccorvevnn. (1 S (O O INSURANCE COMPANY NY..ooninns A s COMPANY BOARD ... 12,100 [AEGON N.V....cooiriiriieiiiniineinneinseinseisseinssennees | v N....... [
TRANSAMERICA PREMIER LIFE OWNERSHIP
L0000 O 00000... [59-3403587.. | ....ccccvnnnn. 0...1308973 |.... TRANSAMERICA FUND SERVICES, INC........ FLoooiiiriie NIA ..o INSURANCE COMPANY BOARD ... 44.000 [AEGON N.V....oooriiimiiniininiinneirneesseisseisssennees | conees A [
OWNERSHIP
0000 [ oovereeeeeeerreeseereeeeeeee e 00000... [59-3403587... | ...cocovvvnenee 0] ....1308973 | .o TRANSAMERICA FUND SERVICES, INC........ [ I NIA...cconenn. AUSA HOLDING, LLC......vvverrerrerernceneireireinne BOARD ... 56.000 |AEGON N.V.....ooiiiirrinennireieeneeneeseeessnsenes | onees Y. [ J—
OWNERSHIP
0000 [ .oveoeereereeereeereeereeeseeereeeseeeseees 00000... [ .oorerrerrirmrirns | rrrrrrrrenenn0 | 0 e, TRANSAMERICA FUNDING LP.........ccccoconruenee GBR......... [NIA............. TRANSAMERICA LEASING HOLDINGS, INC.|BOARD 99.000 |AEGON N.V...ooiiiiiieeese i
TRANSAMERICA COMMERCIAL FINANCE | OWNERSHIP
L0000 00000... [ .oererrerrinrirns | errrrrrreeneen0 | 0 e, TRANSAMERICA FUNDING LP..........cccocunrnenee GBR......... [NIA............. CORPORATION BOARD |.... 1.000 [AEGON N.V.ooiiiiinenese s
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
L0000 00000... [95-4390993.. | ..ccoovrvereen0 | eoirrirrennn0 [, TRANSAMERICA HOME LOAN........cccocenrrnnn. CA.oovveeee [NIAL HOLDING COMPANY BOARD +.100.000 [AEGON N.V...cooiiiiiinieneneseseisesienines
TRANSAMERICA INSURANCE MARKETING TRANSAMERICA DIRECT MARKETING OWNERSHIP
0000 [ oo 00000... [.orererrrerrernerne | weerrereereeen0 | e [ ASIA PACIFIC PTY, LTD. AUS......... [NIA............... ASIA PACIFIC PTY, LTD. BOARD ..100.000 |AEGON N.V...oooiiiiereieieeseeeeeeseseeseines
TRANSAMERICA INTERNATIONAL DIRECT AEGON DIRECT MARKETING SERVICES, |OWNERSHIP
0000 [ oo 00000... [42-1470697.. | ..covcvveeean0 | e [ MARKETING CONSULTANTS, LLC. MD............ INIA............. INC. BOARD ..100.000 |AEGON NV
TRANSAMERICA INTERNATIONAL RE OWNERSHIP
L0000 P 00000... [AA-3190773. | .oovvreeeen0 | 0 [, (BERMUDA), LTD. BMU...ooooee [ JA e TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V..oooiiiiiiineneseeeee s
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO TRANSAMERICA INTERNATIONAL OWNERSHIP
0000 [ cooeereeeeeereeseeneereeeeeeeeseeeeseeens 00000... [.ooeerrerrerereeen. BRASIL, LTD. BRA........ INIA............ RE(BERMUDA), LTD. BOARD 95.000 |AEGON N.V.....
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO COMMONWEALTH GENERAL OWNERSHIP
0000 [ ooveerrreeerrerseeseeeeeneeseseesessenens 00000... [.coverrrrrerrernerne | wrerrereereeeen0 | v [ BRASIL, LTD. BRA.......... INIA.............. CORPORATION BOARD ... 5.000 |AEGON N.V..ooioiiiiririreineiessesseseesessssesesnes
TRANSAMERICA INVESTMENT AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 | oo 00000... |06-1564377.. MANAGEMENT, LLC. DE....ccccee. INIAL..ce HOLDING, LLC. BOARD ....100.000 |AEGON N.V.....
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
TRANSAMERICA INVESTORS SECURITIES TRANSAMERICA RETIREMENT OWNERSHIP
0000 [ .ooveeeereereeereeereeereeeseeeseneseeeseeees 00000... [13-3696753.. | ..cocovrerereen0 | o0 [ CORPORATION DE............. NIA ..o SOLUTIONS, LLC BOARD +.100.000 [AEGON N.V..oooiiiiiineineineiseeeiseiseisenins | eeees Noooooe | O
OWNERSHIP
0000 [ .ooveeeerrerreereereereereeseeseeseees 00000... [13-3452993.. | ...cccvceeeen0 | o0 [ TRANSAMERICA LEASING HOLDINGS INC... | DE............. NIA ..o TRANSAMERICA FINANCE CORPORATION |BOARD +.100.000 [AEGON N.V..ooiiiiineineneineeseeseesesisenies | oeeees Novooooe | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveerererreeneeneerseereeseeseeseees 00000... |AA-3190868. | ....cccevvreee0 | o TRANSAMERICA LIFE (BERMUDA), LTD........ BMU.......... COMPANY BOARD ... 94.070 |AEGON N.V..oooiiiiienesesenceseenenies | v Yoo | O
OWNERSHIP
0000 [ oo 00000... [AA-3190868. | ...cccovvevreen0 | e [ TRANSAMERICA LIFE (BERMUDA), LTD........ BMU.......... A s AEGON INTERNATIONAL B.V.......ovvvrerriinnne BOARD ... 5.900 |AEGON N.V..voiirrieierineireiseseeeeessenennes | eenne Yoo | O
TRANSAMERICA LIFE INSURANCE COMMONWEALTH GENERAL OWNERSHIP
0468 | AEGON US HOLDING GRP.. [86231... [39-0989781.. | ....ccceeeen0 | o0 [ COMPANY A, UDP.............. CORPORATION BOARD +.100.000 [AEGON N.V..oooiiiiiieineeeiseeeiseieeieines | eeeee Neooooor | O
TRANSAMERICA LIFE INTERNATIONAL OWNERSHIP
0000 | .ooveeeerrereeereeereeereeeseeeseeeseeeeeees 00000... [AA-3190837. | ..ccovreereen0 | a0 [ (BERMUDA), LTD. BMU.......... L AEGON INTERNATIONAL B.V.....ccovririianes BOARD +.100.000 [AEGON N.V..ooiiiiiineineieseseiseiseisesies | oeeene Noooooe | O
TRANSAMERICA PACIFIC INSURANCE COMMONWEALTH GENERAL OWNERSHIP
0000 [ .ooveeeeeeerreereereereereeseeseeseees 12134... |94-3304740.. | woovvvveeencn0 [ 0 | COMPANY, LTD. Hl e A s CORPORATION BOARD +.100.000 [AEGON N.V..cooiiiiiineneneineeneeseeseninenines | oeeees Novoooe| O
TRANSAMERICA PREMIER LIFE COMMONWEALTH GENERAL OWNERSHIP
0468 | AEGON US HOLDING GRP.. [66281... [52-0419790.. | ...ccoeeveens0 | v INSURANCE COMPANY A s CORPORATION BOARD +.100.000 [AEGON N.V..ooiiiiineineineneeseenenseninenines | oeeees Novoore| O
TRANSAMERICA PYRAMID PROPERTIES, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oovereeeeeeerreeseereeeeeeee e 00000... [52-0419790.. | ..covcvvreeen0 | o0 [ LLC. A NIA...cconenn. INSURANCE COMPANY BOARD ..100.000 |AEGON N.V...ooooiiiirieineneireseeeeeseieessseneennes | conees Nevoooe [ O
TRANSAMERICA REALTY INVESTMENT TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .oveoeereereeereeereeereeeseeereeeseeeseees 00000... [52-0419790.. | ..cooovveeeeen0 | o0 [ PROPERTIES, LLC. DE............. NIA....cooe. INSURANCE COMPANY BOARD +.100.000 [AEGON N.V..oooiiiiiinrieineiseeeiseiseisesins | eeees Neooooor | O
MONUMENTAL GENERAL OWNERSHIP
L0000 00000... [52-1525601.. | ..ccoovrrereen0 | covriieienn0 [, TRANSAMERICA RESOURCES; INC............... MD............ NIA ... ADMINISTRATORS, INC. BOARD +.100.000 [AEGON N.V...ooiiiiiineieneineneiseisesiesins | eeees Neoooooe | O
TRANSAMERICA RETIREMENT ADVISORS, TRANSAMERICA RETIREMENT OWNERSHIP
L0000 00000... [42-2892702.. | ..ccovrvrreen0 | crvriirrieen0 [ LLC DE.....cccc... NIA ..o SOLUTIONS, LLC BOARD +.100.000 |AEGON N.V..ooiiiiieineineineenessennensenies | oeeees Neveore | O
TRANSAMERICA RETIREMENT INSURANCE TRANSAMERICA RETIREMENT OWNERSHIP
0000 [ oo 00000... [46-2720367.. | ..covevrrrreen0 | e [ AGENCY, LLC DE............ NIA...ccooenn. SOLUTIONS, LLC BOARD ...100.000 |AEGON N.V...oooiiiiirieineineireeeeeseneiesesennennes | conees Neoooe [ O
TRANSAMERICA RETIREMENT SOLUTIONS, OWNERSHIP
0000 [ oo 00000... [13-3689044.. | ..cccovvveen0 | o0 [ LLC DE........... NIA. ... AUSA HOLDING, LLC......vveerrereeeernceneireieenne BOARD ..100.000 |AEGON N.V....ooiiiiiririneineireeeieeeseiseeeseseenees | onees N [ O
TRANSAMERICA SMALL BUSINESS OWNERSHIP
L0000 P 00000... [36-4251204.. | ...coveveecn0 | civriieieenn0 [, CAPITAL, INC. DE........... NIA ..o TCFC ASSET HOLDINGS, INC.........cocovrenne. BOARD +.100.000 [AEGON N.V..oooiiiiiineineineneseiseiseisesines | oeeene Noooooe | O
TRANSAMERICA STABLE VALUE COMMONWEALTH GENERAL OWNERSHIP
L0000 PP 00000... [27-0648897.. | ...ccovrevvreen0 | covriiricennn0 [, SOLUTIONS, INC. DE........... NIA ... CORPORATION BOARD +.100.000 [AEGON N.V...ooiiiiineneineineneineisesinenies | oeeees Noooooe | O
TRANSAMERICA TRAVEL AND OWNERSHIP
0000 [ .oovveereereereeseereereeseeseeeeees 00000... [42-1079580.. | ..ccovrvvereen0 | o0 e CONFERENCE SERVICES, LLC A NIA ..o MONEY SERVICES, INC.......c.ccoevmirririerinnens BOARD +.100.000 [AEGON N.V..ooiiiiiineineineneeseeseesseninenines | oeeees Novoore| O
TRANSAMERICA VENDOR FINANCIAL OWNERSHIP
0000 | oo 00000... [36-4134790.. | ..covcvrreeen0 | oo [ SERVICES CORPORATION DE........... NIA...ccooenn. TCFC ASSET HOLDINGS, INC.......cccovrrunenne BOARD ....100.000 |AEGON N.V...oooiiiirieineneireseeeseseisesesensenees | conees N [ O
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oL'es

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
OWNERSHIP
0000 [ .ooveeeereereeereeereeereeeseeeseneseeeseeees 00000... [ .oorerrremrirmniins | e | 0 e, TRANSAMERICA VENTURES, LLC................. DE............. NIA ..o AUSA HOLDING, LLC.......ovverrriinrinrieriens BOARD +.100.000 [AEGON N.V..oooiiiiiineineineiseeeiseiseisenins | eeees Noooooe | O
OWNERSHIP
0000 [ .ooveeeerrerreereereereereeseeseeseees 00000... [ .evverrrernrrnerrns | errrrrmrrereen0 | 0 e, TRANSAMERICA VENTURES FUND, LLC....... DE.....cccc... NIA ..o AUSA HOLDING, LLC.....c.ovverrrrirnrireineineens BOARD +.100.000 [AEGON N.V..ooiiiiineineneineeseeseesesisenies | oeeees Novooooe | O
OWNERSHIP
0000 [ .ooveerererreeneeneerseereeseeseeseees 00000... |52-1263786.. | ..ccoevervreen0 | o UNITED FINANCIAL SERVICES, INC............... MD............ NIA ..o TRANSAMERICA CORPORATION BOARD +.100.000 [AEGON N.V..cooiiiieineineineeneesensensnenines | oeeees Noveore| O
OWNERSHIP
0000 [ oo 00000... [42-1334744.. | c.ovvveece 0 | 0 [ UNIVERSAL BENEFITS, LLC.......ovvvverrirrrrrrenees A NIA....ccooonn.. AUSA HOLDING, LLC......ovvvererrererereneireireenne BOARD ...100.000 |AEGON N.V...oooiiiirieineineireeeineeseieessssssenees | conees Neoooe [ O
VERENIGING AEGON NETHERLANDS OWNERSHIP
0000 [ .ooveeeereereeeseeeseeeseeeseeeseeeseeeeeees 00000... | .oorerrerrirerirns | e | 0 e, MEMBERSHIP ASSOCIATION NLD........... NIA i [t BOARD +.100.000 [AEGON N.V..oooiiiiiieineeeiseeeiseieeieines | eeeee Neooooor | O
OWNERSHIP
0000 | .ooveeeerrereeereeereeereeeseeeseeeseeeeeees 00000... [20-2541057.. | ..cocovrcrrreen0 | o0 [ WFG CHINA HOLDINGS. INC........ccocrrrvrirnnn. DE............ NIA ..o WORLD FINANCIAL GROUP, INC.................. BOARD +.100.000 [AEGON N.V..ooiiiiiineineieseseiseiseisesies | oeeene Noooooe | O
WFG INSURANCE AGENCY OF PUERTO WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
0000 [ .ooveeeeeeerreereereereereeseeseeseees 00000... [66-0621281... | ...ccovreereen0 | covriieiceenn0 [, RICO, INC. PR...ccconenn. NIA...ccoces AGENCY, INC. BOARD +.100.000 [AEGON N.V..cooiiiiiineneneineeneeseeseninenines | oeeees Novoooe| O
OWNERSHIP
L0000 O 00000... [20-2133638.. | ..ccovrevreen0 | o WFG PROPERTIES HOLDINGS, LLC.............. GA..oovvvn NIA ..o WORLD FINANCIAL GROUP, INC BOARD +.100.000 [AEGON N.V..ooiiiiineineineneeseenenseninenines | oeeees Novoore| O
OWNERSHIP
0000 [ oovereeeeeeerreeseereeeeeeee e 00000... [orereerrerrernerne | weerrerrereeeen0 | e [ WFG REINSURANCE LIMITED.......ccccocovverrenne. Hlrn. A WORLD FINANCIAL GROUP, INC.................. BOARD ... 51.000 |AEGON N.V....oooiiiiririnineireeeeneeseesesssensenes | cerees Nevoooe [ O
WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0000 [ .oveoeereereeereeereeereeeseeereeeseeeseees 00000... [ .oorerrerrirmrirns | rrrrrrrrenenn0 | 0 e, WFG SECURITIES INC.......oooonrinrinrineirnrirnnes CAN.......... NIA....cooe. COMPANY OF CANADA, INC. BOARD +.100.000 [AEGON N.V..oooiiiiiinrieineiseeeiseiseisesins | eeees Neooooor | O
WORLD FINANCIAL GROUP HOLDING OWNERSHIP
L0000 00000... [ .oererrerrinrirns | errrrrrreeneen0 | 0 e, WORLD FINANCIAL GROUP CANADA, INC....| CAN.......... NIA ... COMPANY OF CANADA, INC. BOARD +.100.000 [AEGON N.V...ooiiiiiineieneineneiseisesiesins | eeees Neoooooe | O
WORLD FINANCIAL GROUP HOLDING COMMONWEALTH GENERAL OWNERSHIP
L0000 00000... [ .oveereerrerrrerne | errrrrrrirereen0 | eirriirieen0 e, COMPANY OF CANADA, INC. CAN.......... NIA ..o CORPORATION BOARD +.100.000 |AEGON N.V..ooiiiiieineineineenessennensenies | oeeees Neveore | O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0000 [ oo 00000... [.orererrrerrernerne | weerrereereeen0 | e [ AGENCY OF CANADA, INC. CAN.......... NIA...ccooenn. COMPANY OF CANADA, INC. BOARD ... 50.000 |AEGON N.V....oooiiririiinrineireeeeneeseesesssennenes | ceees Neoooe [ O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP SUBHOLDING |OWNERSHIP
0000 [ oo 00000... [eorererreereernerne | weerrerrereeeen0 | e [ AGENCY OF CANADA, INC. CAN.......... NIA. ... COMPANY OF CANADA, INC. BOARD ... 50.000 |AEGON N.V....ooiiiiiinineireeeeneeseeseeesineenes | ceeee N [ O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
L0000 P 00000... [99-0277127... | .oeevvreeeecn0 | civrieicenn0 [, AGENCY OF HAWAII, INC. Hl e, NIA ..o AGENCY, INC. BOARD +.100.000 [AEGON N.V..oooiiiiiineineineneseiseiseisesines | oeeene Noooooe | O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
L0000 PP 00000... [04-3182849.. | ....cccoeeeee0 | coiriieieennn0 [, AGENCY OF MASSACHUSETTS, INC. MA........... NIA ... AGENCY, INC. BOARD +.100.000 [AEGON N.V...ooiiiiineneineineneineisesinenies | oeeees Noooooe | O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
0000 [ .oovveereereereeseereereeseeseeeeees 00000... [42-1519076.. | ..ccoovreereen0 | o0 e, AGENCY OF WYOMING, INC. WY oo NIA ..o AGENCY, INC. BOARD +.100.000 [AEGON N.V..ooiiiiiineineineneeseeseesseninenines | oeeees Novoore| O
WORLD FINANCIAL GROUP INSURANCE TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... [95-3809372.. | ..covcvreeeen0 | o0 [ AGENCY, INC. CA....ccoce... NIA...ccooenn. INSURANCE COMPANY BOARD ..100.000 |AEGON N.V...oooiiiiririneinereesseiesesseseesssnnennes | oeeens Yoo | O
WORLD FINANCIAL GROUP SUBHOLDING WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0000 | oo 00000... [ eoreererreerrermerne | weerrerrereeeen0 | e [ COMPANY OF CANADA, INC. CAN.......... NIA. ... COMPANY OF CANADA, INC. BOARD ....100.000 |AEGON N.V....ooiiiirieineneireeeeeeeseiseeesesnenees | e N [ O
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
AEGON ASSET MANAGEMENT SERVICES, | OWNERSHIP
0000 [ .ooveeeereereeereeereeereeeseeeseneseeeseeees 00000... [42-1518386.. | ..ccovveeereen0 | o [0 O WORLD FINANCIAL GROUP, INC.................... DE............. NIA ..o INC. BOARD +.100.000 [AEGON N.V..oooiiiiiineineineiseeeiseiseisenins | eeees Noooooe | O
REAL ESTATE ALTERNATIVES PORTFOLIO| OWNERSHIP
0000 [ .ooveeeerrerreereereereereeseeseeseees 00000... |27-5278588.. | ....cccevereen0 | cerrrrrrirns (O O YARRA RAPIDS, LLC......ovverrnririrneirneirneinees DE.....cccc... NIA ..o 4 MR, LLC BOARD ... 49.000 [AEGON N.V....cooiriiriimiimiineeneineiseeseiseennees | cves Novooooe | O
OWNERSHIP
0000 [ .ooveerererreeneeneerseereeseeseeseees 00000... [95-2775959.. | ..ccovvvveenn0 | e 109152 ZAHORIK COMPANY, INC......coovevvirirerireriirinne (07 W NIA ..o AUSA HOLDING, LLC.....ccovvvrrrriirirrnirneineens BOARD +.100.000 [AEGON N.V..cooiiiieineineineeneesensensnenines | oeeees Noveore| O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... {26-1298094.. | ..cccovveveeee0 | v (0 ZERO BETA FUND, LLC.....coovvverrrereierireins DE........... NIA....ccooonn.. COMPANY BOARD ... 71570 |AEGON N.V...ooiiiencneeecseeeeseeeseneenes | cerees Neoooe [ O
TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .ooveeeereereeeseeeseeeseeeseeeseeeseeeeeees 00000... [26-1298094.. | ....cccceeeeee0 | e (1 O ZERO BETA FUND, LLC....coorvvieine DE............ NIA....cooe. INSURANCE COMPANY BOARD ... 16.830 [AEGON N.V....cooooiiiirrinniirnineeseeineseessesenes | cve Neooooor | O
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 | .ooveeeerrereeereeereeereeeseeeseeeseeeeeees 00000... [26-1298094.. | ....ccccceeeee0 | corrirrris (1 O ZERO BETA FUND, LLC....c.oovvviirireiinnee DE............ NIA ..o INSURANCE COMPANY BOARD  |.... 9.280 [AEGON N.V...coooriiiiiiiiieeeesiesiesienins | s Noooooe | O
TRANSAMERICA ADVISORS LIFE OWNERSHIP
0000 [ .ooveeeeeeerreereereereereeseeseeseees 00000... |26-1298094.. | ....ccccceeeen0 | corrrrirrirns (O O ZERO BETA FUND, LLC....c.ovvveirriricicinnes DE.....ccc.... NIA...ccoces INSURANCE COMPANY BOARD |.... 0.660 [AEGON N.V....oooiviiririririnienisnississssnies | s Novoooe| O
OWNERSHIP
L0000 O 00000... [26-1298094.. | ....cccoeeveen0 | i 0. ZERO BETA FUND, LLC.... FIREBIRD RE CORP........cocomurieriericricrencnens BOARD |.... 1.660 |AEGON N.V...ooiiiiecirencneeseeseeinenines | eeees Novoore| O
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
Affiliated Transactions
[ R e 0 e 0 i 0 e ] 0
9999999, | CONIOI TOAIS........cvveevecrceeietcteie ettt ettt a s es s sss s st snssstessns | sresssestesssnsessessnsnsns 0 [ e 0 [ e 0 [ e (01 ERRRUUPPTORIN | I EOUROTOURRRRRRTTN 0
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The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed

below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory

questions.
MARCH FILING
1. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1?
2. Will the confidential Risk-Based Capital Report be filed with the NAIC by March 1?
3. Will the confidential Risk-Based Capital Report be filed with the state of domicile, if required, by March 1?
4. Wil an actuarial opinion be filed by March 1?
APRIL FILING
5. Will Management's Discussion and Analysis be filed by April 1?
6.  Will the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit be filed with the state
of domicile and the NAIC by April 1?
7. Will the Adjustment Form (if required) be filed with state of domicile and the NAIC by April 1?
8. Wil the Supplemental Investment Risk Interrogatories be filed by April 1?
JUNE FILING
9. Wil an audited financial report be filed by June 1?
10.  Will Accountants Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 1?
AUGUST FILING
11, Will regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile

and electronically with the NAIC (as a regulator-only non-public document) by August 1?

Responses
NO
NO
YES
YES

NO

NO
NO
NO

YES
YES

YES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of business for which

the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed below. If the
supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an explanation following the interrogatory questions.

12.
13.
14.
15.

16.

17.
18.
19.
20.

21.
22.
23.
24.

25.
26.
27.

28.
29.
30.
31.
32.

33.

34.
35.
36.
37.

38.
39.

40.

41.
42.
43.
44,
45,
46.
47.
48.

49.
50.

51.

MARCH FILING
Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1?
Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1?
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1?

Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of
domicile and electronically with the NAIC by March 1?

Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?
Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the NAIC by March 1?
Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with the NAIC
by March 1?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
electronically with the NAIC by March 1?

Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with the state of
domicile and electronically with the NAIC by March 1?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value) be filed
with the state of domicile and electronically with the NAIC by March 1?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed with the
state of domicile and electronically with the NAIC by March 1?

Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 1?
Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile and
electronically with the NAIC by March 1?

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the Actuarial Certifications Related to Hedging required by Actuarial Guideline XLIII be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the Financial Officer Certification Related to Clearly Defined Hedging Strategy required by Actuarial Guideline XLIII be filed with the state
of domicile and electronically with the NAIC by March 1?

Will the Management Certification That the Valuation Reflects Management's Intent required by Actuarial Guideline XLIII be filed with the state
of domicile and electronically with the NAIC by March 1?

Will the Actuarial Certification Related to the Reserves required by Actuarial Guideline XLIII be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Workers' Compensation Carve-Out Supplement be filed by March 1?

Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically with the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the one-year cooling off period for independent CPA be filed
electronically with the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the Requirements for Audit Committees be filed electronically
with the NAIC by March 1?

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by Actuarial Opinion and Memorandum Regulation
(Model 822), Section 7A(5), be filed with the state of domicile by March 15?

APRIL FILING
Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1?
Will the Interest-Sensitive Life Insurance Products Report Forms be filed with the state of domicile and the NAIC by April 1?
Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1?
Will the Accident and Health Policy Experience Exhibit be filed by April 1?
Will the Analysis of Annuity Operations by Lines of Business be filed with the state of domicile and the NAIC by April 1?
Will the Analysis of Increase in Annuity Reserves During the Year be filed with the state of domicile and the NAIC by April 1?
Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 1?

Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile
and the NAIC by April 1?

Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 30?
Will the Supplemental XXX/AXXX Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1?

AUGUST FILING
Will Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1?

54

NO
NO
NO

NO

NO
YES
NO
NO

NO

NO

NO

NO

NO
NO
NO

NO

NO

NO

NO

NO

NO

NO
NO
NO
NO

NO

NO

NO

NO

NO
NO
NO
NO
NO
NO
NO

NO
NO
NO

NO
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.

EXPLANATIONS: BAR CODE:

B A
* 1 6 03 2201646000000 =
¢ A
] *1 6 03 220163 90000O0O0O0 =
4.
e A
i A
i A
e A
9.
10.
1.
@ A
¢ A
T A
R — A
¢ O
*1 6 03 220163 70000O0O0O0 =
17.
T — A
T A
R — T
R — A
S A
S A
R A
T A
S A
T A
S A
S T
R — T
i — T
R — A
B — T
e A
* 16 03 2201649500000 =
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.

TR e reeese e ANFSRTLIMEA RSN AN AS AT
T B reeese e WMWWWMWWWWWWMWWWMWW
T B e reeese e WMWWWMWWWWNMWWWWMWW
T b reees e e WMWWWMWWWWNMWWWWMWW
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T brllosmeneoeesote e WMWWWMMWWWWWWWWWWWW
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T bl eesote e WMWWWMMWWWNWWWWWWWW
T brllosmeneeesote e WMWWWMNWWWNMWWWMMWW
T bl sesote e WMWWWMNWWWNWWWWMMWW
o T brllosmenesesote e WMWWWMNWWWMWWWWMMWW
o T brllosmeneeeste e WMWWWMNWMWWWMWWWWWW
e brle s seste e WMWWWMNWMWWMWWWWWWW
o T brlosmeneseste e WMWWWMNWMWWMWWWWWWW
o T brismenebsesote e WMWWWWWWWWWMMWWWMWW
Tt Breeeste e WMWWWMWWWWWWMWWWWWW
Tt reeeste e WMWWWWWWWWNMMWWWMWW
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Overflow Page
NONE

Overflow Page
NONE
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SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES........vvuveereeecieeieeieeieesseisesssise e sesseesssessnssns | sevesseens 67,819,449 | .......... 435 | .. 67,819,449 | ..o, (1 67,819,449 | .......... 43.5
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt GENCIES.......v.rvrrrrerirrereerreeeressssesessssesssses | eevsessssesssesssnenenns (0] IO 0.0 | o {1 I (0 (0 [ 0.0
1.22 Issued by U.S. government SponSored agenCiesS..........cvrvrevreerirereirernns | werversersssessensessnens (0] IO 0.0 [ oo (01 I (01 (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES)......vevvveeieireireieiie et ensesssssens | sressessessssessesesnneen (0] IO 0.0 | oo (0 I (01 (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coecreerrees | vevrreenrereinerneeneenns (01 I (V0 T (01 O [0 (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations............ccccceveevevierceieiens | v (0] IO 0.0 [ o (01 IR (01 U (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccoeverveeeereeeierieenenieneees | cveereesnssiesinserenns0 [ vveeieenenn0.0 [ o0 | ceeceeeiieieeennd0 e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........cccccoovvevvevevicees | cvvervevesrieieineienns0 [ i 0.0 |0 | 0 | e (01 IO 0.0
1.513 All OtNE ..o sesessssesssssssssssenssssssssesssnssssessens | snesssnsssssessnsnnnnnsQ | evernenenen0.00 | voveisninnieisninnnn0 [0 | s (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......cccccoo | corvnrnernerninnineens (0] IO 0.0 | o (0 (01 (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271........ccccvvieeninieieseeieesssnenns | e (0] IO 0.0 | oo (01 I (01 U (01 IO 0.0
1,523 All ONEI...vvveiieiciree sttt sssssensnns | sressnens 10,538,178 | ..coovvnve. 6.8 | .. 10,538,178 | weovoveeeerreis (V1 10,538,178 | ....c.ne.. 6.8
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvovveerirc ettt | coesinns 16,994,154 | ... 109 | 16,994,154 | 0 | e 16,994,154
2.2 Unaffiliated non-U.S. securities (including Canada ..5,253,168 5,253,168
2.3 Affiliated SECUMLIES. .......ccrrererererrcrereieiseieeessisenensssssisenessnissisenesssssnenes | soeessssnenenssinsnenne0 | evvennnenend0000 | o0 |0 | i, 0
3. Equity interests:
3.1 Investments in MUtUal fundS..........coocveerernineininineeerneereessneneens | v | v 0.0 | w0 0 | (V1 IO 0.0
3.2 Preferred stocks:
321 AR, .....oocvvevecririeis s | neeneesnnsssessennen 0 [ i 0.0 [ v | i | s (I 0.0
3.22 Unaffiliated.......ccorereeeereerrieieneireieeseineessesetseiseissessseseesessssseessssessssssensenes | sessssnsssssssssensnnnsens0 | ceereensenn 0.0 | w0 0 | (V1 I 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFflIAIEA. ...t sessensnnennens | cessninenseesnsensnennens 0 | ceernenein 0.0 | o0 0 | (V1 I 0.0
3.32 Unaffiliated.........coeerererriirnsrsseeeseniesienissnssssssssssnnes | eeeneesssesnessnesnnen0 [ v 0.0 [ oo |0 | s (I 0.0
3.4 Other equity securities:
341 AR, .. .ot | e 0 [ 0.0 [ v |0 | s 0 [ oo 0.0
342 Unaffilidted..........coovriricisee st sisssssissssnsenns | eeesnersnnssnnssnnsenen 0 [ i 0.0 [ oo | i | s 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
5. Real estate investments:
5.1 Property occupied by COMPANY.........ccociiririeiieieeieeie s | evreiessssesesesnens (0] IO 0.0 [ oo (0 (01 (01 IO 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt).........c.ccccvrereieiieieieiiseeeeesens | e (0] IO 0.0 [ oo (01 (01 (01 IO 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)
6. Contract loans
T DEIVALIVES. ...t
8. Receivables for securities .
9. Securities lending (Line 10, Asset Page reinvested collateral).............cococveeevceviveies | covvvrvevesicveieinenendd |00 | ceiciiieennl0 D,9.0 TN P )9, RN IR XXX...
10. Cash, cash equivalents and short-term investments...........c.ccoceevviveveveniveveeeienins | 00000e.59,365,271 | ........35.5 | ......55,365,271 | oo (01 I 55,365,271 | ........... 35.5
11, Other invested @SSetS.........covrrninicrnineeernerssseenenssnenesssenesnsssensensnnes | sonenenssssssseesenenneQ | veenereeennd000 | i |0 | i 0] i 0.0
12. Total INVEStEd @SSELS.......c.ceieieiececececeeeeee s sesse et e s e s enenenenenenenenenesesenenns | 00 155,978,143 | .........100.0 | ....... 155,978,143 | ool 0 | 155,978,143 | ......... 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb 0

6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt 0

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 0

8.2 Totals, Part 3, COIUMN ...ttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 0
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt 0
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes 0

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb 0

52 Totals, Part 3, COMN B N 0 NE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e 0
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt 0

9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st 0

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R 0
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R 0
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 0
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0 0

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb 0
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0 0
ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es 0

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B 0
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

o | | |©

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt 0
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt 0 0

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s 0
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cceverririrereirereiesce ettt saenes

Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee

o |o |o |©

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 0

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 100,599,978

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 27,676

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 0

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 0

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 22,705

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st

o O O |©o

Deduct current year's other-than-temporary impairment recognized:

9.1 P, COIMN T4ttt 0
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part2, SECHON 2, COIUMN T4........o it 0
94 Part4, COIMN 13ttt R 0 0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 100,604,949

Deduct total NONAAMILEEA BMOUNES.........eveiiiieieiciecisie ettt 8 AR Rttt 0

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 100,604,949
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SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 67,819,450 | ..ooovvvvrrrirnenne 65,663,500 | ...oocvvrnrrernninne 67,792,467 | ..oovvvvvrrrcrennn. 70,000,000
Governments (Including all obligations 2. €aNAdA......oreerrieirinrieis | e (1 R (0 O (0 RN 0
guaranteed by governments) 3. Other Countries......ccoovrrrieies | coveriiierieiiessisssseesseesienns {0 R [0 OO [0 RO 0
4. TotalS...cerrieeenses | v 67,819,450 | ..o 65,663,500 | ..oooveriiiiiinnenn 67,792,467 | ...ocoovvrcrcennen. 70,000,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. ..o | e s 0 | s 0 ] oo 0 ] o 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOtAlS... i | e {01 [0 0 ] o 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TOtalS..cooeverreriiisisiisiinns | ernrniniscincinesssnnenens0 | o0 | o 0
Industrial and Miscellaneous, SVO Identified 8. United States ...28,676,483
Funds and Hybrid Securities (unaffiliated) 9. Canada.......ccccoevereiererieienees | e | e ieeiseeenn0 | e 0
10. Other Countries 4,131,028
11. Totals ...32,807,511
Parent, Subsidiaries and Affiliates 12. Totals
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 100,604,948 | .....ccooovvirininenne 97,280,123 | ..o 100,599,978
PREFERRED STOCKS 14, United States..........oeveveveveeees | v (U R (O PR 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada........cceveveveeriireiies | e 0 [ oo 0 | oo 0
16. Other Countries........covvneriee | corvnimssnnsnssississesssnenees 0 ] e 0 | i 0
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....ceviieesiceiieeirceies | et 0 | s [0 0
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States.......ovvevveerrrrerrens | cevrreerererneeeseeeseeennenennns (0 O (O 0
Industrial and Miscellaneous (Unaffiliated) 21, €aNAda.......ceeeereieieieiens | s (1 R 0 | oo 0
22. Other COUNTIES........vveirerire | i 0 ] e 0 | i 0
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOtAlS.....cvevieieiiesiceericeins | e 0 ] s [0 0
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouevuenec 100,604,948 | .....ccoovvvvrerenn. 97,280,123 | ..oovvvrrrins 100,599,978

S104




GoIs

Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

SCHEDULE D - PART 1A - SECTION 1

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

123,184,720

4.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Totals

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

4,005,177 27,780,323 . X 27,600,807 5,184,693
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

SCHEDULE D - PART 1A - SECTION 1 (continued)

L0IS

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10 Total Bonds Current Year

Line 10.7asa % of Col. 7.........
1. Total Bonds Prior Year

11.8 Line 11.7 as a % of Col. 9.

13.8 Line 13.7 as a % of Col. 7.....
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10

12. Total Publicly Traded Bonds
12.7 TOAIS...ovecveeiecere sttt snsnnns | sressnsnnes 55,365,271 | ..covvrrrrrnne 2,176,265
12.8 Line 12.7.@5@ % Of COl. 7...ovorvreeeeieieeninereieinenereesnnees | eveesneinerieesenensed0: 7 | vvirereiseineieeenes 14
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10

13. Total Privately Placed Bonds

0

..... ..2,355,781
..45.4

......................... 1.5

(@) Includes $.....5,184,693 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §..........

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

()
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....55,365,271; NAIC2§............ 0; NAIC3S...... 0; NAIC4§..... 0; NAIC5S.......... 0; NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations ..55,365,271 0. ..67,819,449 0 123,184,720 123,184,720 .0
1.2 Residential Mortgage-Backed Securities... | 0 0 .0
1.3 Commercial Mortgage-Backed Securities..... o . 0 0 .0
1.4 Other Loan-Backed and Structured Securities.. I [ 0 0 .0

o

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities

3.5 TOtalS.....cviiiiccciic s | 0 | i, (O [0 [V 0 [ XXXKivoriieis | o (O 0.0 | (O 0.0 | {01 0

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..

........................... 0 | o0 |0 [t XXX e |0 | 0.0 | 0 00 |0 |0
........................... 0 | o0 |0 [ XXX e |0 | 0.0 | 0 0.0 |0 | inel0

4.5 Totals

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

Industrial and Miscellaneous (unaffiliated)
Issuer OBlIgations............cccviiveeiieeriiceeeeeseeeeeesssessseesnsssens | svenseresssnsessnseresens | evnveveesieiensnieiennnne e 13,880,052 | o0 [0 b XXX [ . LV 13,880,052

.10,538,178
...3,362,093

.10,538,178
...8,367,270

.10,538,178
...3,182,577 |.

............ 27,780,323 XXX [ . 32,785,500 conene..21,600,807

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities

8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 asa
% of Line 10.6

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.1
9.2

SVO Identified Funds
Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Total Bonds Current Year
Issuer Obligations..........c..cerevveerirereunn.
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccoevireiriicieiceesee s
Totals
Line 10.6 asa % of Col. 7.........

........................ 2.6

111
11.2
11.3
11.4
11.5
11.6
11.7

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SeCUIES.........cvvvevrerrvrrrrrerrrieineens
Other Loan-Backed and Structured Securities
SVO Identified Funds
TOtAIS. ...cvvicee et
Ling 11.6 @52 % Of COL ....cvvviveiiice e

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Totals

Line 12.6 as@ % Of COL. 7....cevvvrererrierececesiceeine
Line 12.6 as a % of Line 10.6, Col. 7, Section 10

XXX.

XXX.

............ 55,365,271

....36.7

........................ 14

93,243,99
..61.8

131
132
133
13.4
135
13.6
13.7
138

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SECUMtIES. ........ccvveveriverreiisrieieirins
Other Loan-Backed and Structured Securities
SVO Identified Funds
TOtAIS....cvvce et
Line 13.6 as@ % 0f COl. 7....couvvvrrrrerercecenes
Line 13.6 as a % of Line 10.6, Col. 7, Section 10

.............. 1,000,000
...19.3
...... 0.6
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Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

9. Deduct current year's other-than-temporary impairment recognized....

1. Book/adjusted carrying value, December 31 of prior year.

2. Cost of short-term investMents aCUIFET............ov.vueriiureiiessee et

3. ACCIUAL OF QISCOUNL........cvivvecti ettt bbbttt nan

4. Unrealized valuation inCrease (ECTEASE)..........cuirrriuiirireireiriieieie ettt snsns

5. Total gain (I0SS) ON GISPOSAIS.........c.euirireiriiieiriiieieiiets ettt snseb e

6. Deduct consideration received 0N diSPOSAIS..........c.ovuuureirimriiereieeeireieee et eees

7. Deduct amortization Of PrEMIUM..........cc.riiiiiicreini e

8. Total foreign exchange change in book/adjusted carrying ValUe............cccccvieeiniineinieeesie s

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccccrvevirreerieeriennnns

11. Deduct total nonadmitted @MOUNS............ccciveveiiceiiice i

12. Statement value at end of current period (Ling 10 MiNUS LiNE 11).......cviiiriniriiersisisnseseessisnsessesseesessssnes




Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PHOr YEAI. ... ssesssssnes | evseiesssiesssessssessessssssessesnsed 0 | o0 | s 0

2. Cost of cash equivalents aCqUIred...........ccccuereierrreieieineesieesseneesssssessesssssssessesssssssessessesssseses | eonsenessessessssessenss 120,000,000 | wovvvvviivieieicienieieseissisiennend0 | e 125,000,000

3. ACCTUAI OF QISCOUNL........couuiiiiii s | osbbsb bbbttt 0 [ o0 | i 0

4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 | o0 | e 0

5. Total gain (I0SS) ON QISPOSAIS........eviviierieiriicirireieieisse ettt sss st sssssnss | sbessesssssssessesssantessessssensessesanes 0 | o0 | s 0

6. Deduct consideration received On dISPOSAIS..........cccvveieiiiniieieieinieieieissesesessese e ssssessesssssssenss | ssessesessssessesssnnens 125,000,000 | .ovvveverererrinriereneeneennens0 | e 125,000,000

7. Deduct amortization Of PrEMIUM...........cccveieieieieece ettt ss st sae s ssstns | sresessesssssssssssssesses st sssesses s sanes 0 [ o0 | e 0

8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccovveveveieeeieieiseeeseseeieeiens | ceveevisisss e ssseseesessanes 0 [ o0 | e 0

9. Deduct current year's other-than-temporary impairment reCognized.............ccoeeveeviereeeceiiieisiens | ceveriiieisisisisissisissisesssseensene | aivrieieiinieisssisisssiesnssesnnsiened0 | tievirisiseinesssseresssesesssesenns 0
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-8-7+8-9).......cccceccvrrrrrrrinns | covrrrmrnrrrerreisssseseiesesissieennd 0 | oeeeeeeeeeereeneeeseenesenienns | e 0
11. Deduct total nNONadMitted @MOUNES............cvvuiicrieieriirereieeseie e nienesenens | torersess s sense s sensenssnesenssesas 0 | o0 | s 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cvoveirririnrinsiiniinisnessessrenessesssnns | cormesessnsssssssssssnssssssssssssnessesas (O OO | [P OO 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:... Sweep Accounts

SI15
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09



Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

oL3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828  2A 7 |UNITED STATES TREASURY 1.50% NOTE 8/15/2.........couvvvmiriiinnriiiniiinnies | s 38,554,066 |..... 91.980 ....36,794,800 38,573,387 | .covvvvvirrreenn0 | e 19,321 0 (U 1.500 |...... 1.900 [FA...... ceeri 11/09/2016. | 08/15/2026.
912828 U2 4 |UNITED STATES TREASURY 2.00% SR UNSEC 11.. ™ . 29,238,401 | ..... 96.220 | ............28,868,700 . 29,246,063 | . 7,661 0 0 [.... 2.000 |...... 2.280 |MN...... 11/23/2016. | 11/15/2026.
0199999. U.S. Government - ISSUET OblIGAtIONS..........cuuuiieuiiiuiiiiiiiiiiieiisssiissiiess it snissnnsenes | sooeniinned 67,792,467 XXX | s 65,663,500 | ............70,000,000 | ........... 67,819,450 | .oovvviviiiiiiiiinnns 0 26,982 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMENL..........cvvuuiieirieiiriiissiissisisseiessess s 67,792,467 XXX | e 65,663,500 | ............70,000,000 | ........... 67,819,450 | ..ccooovoniiiiannnenns 0 26,982 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
037833 BZ 2 |APPLE INC 2.45% SR UNSEC 8/4/2026............cocoovvermiereriieinerierieeesseeisnins | vrenes [P SRR IOV 1FE| oo 1,121,496 |..... 93.870 | .ccovvvrnnn 1,057,066 | .....coooouue 1,126,000 96 0 0. 2450 |...... 2490 |FA...... 10/06/2016. | 08/04/2026.
166764 BL 3 | CHEVRON CORP 2.95% SR UNSEC 5/16/2026.............coocmmrreemrereneeennirinens | covivee | oo | everiiiins | e 1FE ..1,115,165 | ..... 98.400 ..1,062,763 1,080,000 (737) 0 0. 2.950 |...... 2.560 |MN...... 10/06/2016. | 05/16/2026.
21688A AE 2 | COOPERATIEVE RABOBANK UA NEW 3.38% SR UN... I I e | s 1FE]| .. ..1,223,595 |...101.440 | ... W1171,724 .1,155,000 (1,453) 0 (U 3.370 |...... 2.590 |MN...... 10/13/2016. | 05/21/2025.
30231G AT 9 |EXXON MOBIL CORP 3.04% SR UNSEC 3/1/2026 JESTOTTRROTORN U [V (U I 1FE| i 1,124,183 |..... 99.730 | .ooovvr 1,073,127 | oo 1,076,000 (1,039) 0 0 ... 3.040 |...... 249 [MS...... 10/06/2016. | 03/01/2026.
36962G 7K 4 | GENERAL ELECTRIC CO 3.45% SR UNSEC 5/15........cconrveniiniivcrieninriianis | eveie | oo | ceriiriens | e 1FE ..1,179,282 |...1102.730 21,119,779 1,090,000 (2,289) 0 (U 3450 |...... 2.230 |MN...... .4,805 10/13/2016. | 05/15/2024.
478160 BY 9 | JOHNSON & JOHNSON 2.45% SR UNSEC 3/1/202.... IV R B IO (P 1FE| .. ..2,446972 | ..... 95.740 | ... ..2,293,093 | ..... .2,395,000 (1,052) 0 0 ... 2450 |...... 2.180 |MS...... 9,559 10/13/2016. | 03/01/2026.
594918 BB 9 |MICROSOFT CORPORATION 2.70% SR UNSEC 2/1........coovvemerimeriiiariiianes | e e | e 1FE| i 1,124,782 | ..... 97.970 | .ooovrr 1,069,832 | .....ccevveuee 1,092,000 (809) 0 0 ... 2.700 |...... 2.290 |FA .| v 11,384 10/06/2016. | 02/12/2025.
822582 BX 9 |ROYAL DUTCH SHELL PLC 2.50% SR UNSEC 9/1.... [0 IV IOV 1FE 1,131,278 ... 93.670 .1,077,228 1,150,000 353 0 0 ... 2.500 |...... 2.680 |MS...... 8,705 10/06/2016. | 09/12/2026.
89153U AF 8 | TOTAL CAPITAL CANADALTD 2.75% SR UNSEC I N ST (P 1FE| .. L A1122,737 98.930 | .... .1,077,359 1,089,000 | .. . (1,003) 0 0 ... 2.750 |...... 2.250 | Jd....... 3,809 10/06/2016. | 07/15/2023.
90331H MS 9 | US BANK NATIONAL ASSOCIATION 2.80% SR UN.......coomurvvemmmrierrinniiranes [ covenne [P (U I 1FE| e 1,190,740 |..... 97510 | oo 1,131,151 | v 1,160,000 | ...cccvvvrnee 1,190,062 | ovvoververriinne 0 (678) 0 0. 2.800 10/13/2016. | 01/27/2025.
931142 DP 5 | WAL-MART STORES INC 3.30% SR UNSEC 4/22/.........ccccoouvcvmmnvciinniiinniicnans |ovnnne | oo | convicvinnne | coneee 1FE ...1,110,793 |...102.840 1,056,239 1,027,000 ..1,108,431 (2,362) 0 0 [... 3.300 10/06/2016. | 04/22/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer ObIGAtioNS. ..o .13,891,023 XXX ....13,189,361 ...13,440,000 13,880,051 | o0 | s (10,973) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12634N AT 5 |CSAIL COMM MTGE TR 2015 C2 3.50% A4 6/1/. ...1,066,602 |...102.010 1,000,000 ...1,065,509 (1,092) 0 (U 3.500 11/02/2016. | 06/01/2057.
17291C  BR 5 |CITIGROUP CO MTGE TR 2016 C2 2.83% A4 8/.... 995,430 |..... 96.050 1,000,000 44 0 0. 2.830 11/09/2016. | 08/01/2049.
17321R  AD 8 |CITIGROUP COMM MTGE 2013-GC17 4.13% A4 1.... ...1,114,063 |...106.990 1,000,000 (2,672) 0 0 .. 4.130 10/25/2016. | 11/01/2046.
17322A  AD 4 | CITIGROUP COMM MTGE 2014-GC19 4.02% A4 3.... 1,100,742 |...105.900 .1,000,000 (1,949) 0 0]....4.020 11/02/2016. | 03/01/2047.
36250H AE 3 |GS MTGE SEC TR 2014-GC26 3.63% A5 11/1/2 376,879 |...103.370 ....350,000 (539) 0 (U 3.620 10/25/2016. | 11/01/2047.
36251X AR 8 | GSMTGE SEC TR 2016 GS4 3.44% A4 11/1/20 ...1,029,998 |...101.140 1,000,000 (231) 0 0 ... 3.440 11/16/2016. | 11/01/2049.
46646R  AJ 2 | JPMDB CM MORT SEC TR 2016 C4 3.14% A3 1 1,029,996 |..... 99.400 .1,000,000 (299) 0 0]....3.140 10/31/2016. | 12/01/2049.
61690F AM 5 |MORGAN STNLY BAML TR 2015 C22 3.31% A4 4.. ...1,050,859 |...101.000 1,000,000 (841) 0 0. 3.300 11/02/2016. | 04/15/2048.
61764R  BF 4 | MORGAN STNLY TR 2015 C20 3.25% A4 2/1/20. ...100.360 (975) 0 0. 3.240 10/25/2016. | 02/01/2048.
92890K BA 2 |WF-RBS COMM MTGE TR 2014-C22 3.75% A5 91.. ...103.940 (1,135) 0 0]....3.750 10/25/2016. | 09/01/2057.
95000M BP 5 | WELLS FARGO COMM MTGE 2016 C36 3.06% A4. . [ crennn. 1,029,969 ... 97.530 (445) 0 0 ... 3.060 10/21/2016. | 11/01/2059.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s | s 10,548,311 XXX ] ... 10,141,635 | ............10,000,000 | ..........10,638,178 | ... | oo (10,134) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
14041N  FF 3 |CAP ONE MULTI-AST EXE TRUST 1.33% A4 6/1.......ccooorrirriinrcrrerniiieeies | ceveees [P (U I 1FE| 1,152,679 1,170,000 54 0 0 ... 1.330 |..... 1.910 | MON... 12/22/2016. | 06/15/2022.
161571 FQ 2 | CHASE ISSUANCE TRUST 2.16% A7 9/15/2024.............cooovevmmvrrmnirrnnnriennins [ coivee | oo | evenniiins | e 1FE ...1,006,445 1,000,000 (134) 0 0 ... 2.160 |...... 2.050 |MON... 11/09/2016. | 09/15/2024.
17305E  FR 1 | CITIBANK CREDIT CARD MASTER TR 2.68% AS5... . e | e 1FE| .. ...1,023,906 1,000,000 (373) 0 0 ... 2.680 |...... 2.120 |JD....... coenen 13,400 | 11/30/2016. | 06/07/2023.
44928X  AA 2 |ICG US CLO 2014 1A FLT A1 4/20/2026...........cevvmirirerirrinniicniinerirenieninsiins | cvvees D oo | v 1FE| oo 997,000 1,000,000 147 0 0. 2.030 |...... 2.130 |JAJO.. | o119 | 0 | 10/28/2016. | 04/20/2026.
56576K AA 9 |MARANON LN FNDING 2016 1A FLT A1 1/15/20.... Cluiie [ e 1FE ...1,000,000 |...100.000 ..1,000,000 1,000,000 0 0 0 ... 2.980 |...... 2.970 |JAJO.. 12/02/2016. | 01/15/2027.
57629W BR 0 |MASSMUTUAL GLOBAL FUNDING Il 2.50% SR SE O e | s 1FE]| .. ..1,185,397 |..... 97.780 | ... ..1,144,108 1,170,000 | .. (507) 0 0 ... 2500 |...... 2.260 |AO...... 10/13/2016. | 10/17/2022.
65251X AA 4 INEWSTARBERKELEY FD CLOLLC 20 FLT A10/....oivieiciiiniiiniisciennns | e e | e TFE| i 1,000,000 |...100.030 | .............. 1,000,329 | ..ccocovrinnes 1,000,000 | ..ccovvreeee 1,000,000 0 0 0 ... 2.980 |...... 2.990 |JAJO.. 10/19/2016. | 10/25/2028.
67091R  AA 7 |OCP CLO LTD 2015 8A FLT A1 4/17/2027 s | s [0 [ TFE| 1,002,750 |...100.140 ..1,001,400 1,000,000 ...1,002,655 (95) 0 0 [.... 2410 |...... 2.340 |JAJO.. 11/03/2016. | 04/17/2027.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...........ccovvvrivninns s 8,368,177 XXX ..8,285,627 | ..... .8,340,000 | .. ...8,367,269 | . (908) 0 0 XXX XXX XXX | ... cineen 15,200 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 32,807,511 XXX | e 31,616,623 | ........... 31,780,000 | ........... 32,785,498 | ..o (V] (22,015) 0 0 XXX XXX XXX | e 160,618 | ........ 124,302 XXX XXX

Totals
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
7799999. Total - Issuer Obligations............ccccououriinniiiisniienas 81,683,490 XXX [ 78,852,861 | ............ 83,440,000 | ........... 81,699,501 | ..ooovvvviicienenn0 [ i 16,009 0 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUNHIES. .........couruwiriiiiriiiisriississsi s | e 10,548,311 XXX ....10,141,635 ...10,000,000 10,538,178 | .ooooovvvcvicriccennn0 | s (10,134) 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities............cccouriiiriinsricnsniicissiisenees 8,368,177 XXX | ... 8,285,627 8,340,000 | .. ...8,367,269 (908) 0 0 XXX XXX XXX XXX XXX
8399999, Grand Total - BONGS.............uuvuevirririiiiiiiiiciie et | ciensian 100,599,978 XXX | 97,280,123 | ......... 101,780,000 | ......... 100,604,948 | .......cccoovernrnc 4,967 0 0 XXX XXX XXX XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE

E11, E12
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Annual Statement for the year 2016 of the TLIC Watertree Reinsurance Inc.

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.
000000 00 O |UNITED STATES TREASURY 2.00% SR UNSEC 11 11/23/2016........ VMIOUS. .....vovvveiiciieie ettt 29,238,400
912828  2A 7 |UNITED STATES TREASURY 1.50% NOTE 8/15/2.......cccccovcniunes 11/09/2016........ DEUTSCHE BANC ALEX BROWN... 38,554,060
0599999. Total - Bonds - U.S. Government.......... 67,792,460
Bonds - Industrial and Mi:
037833  BZ 2 | APPLE INC 2.45% SR UNSEC 8/4/2026.............cocvvuiernririririniieiseiceie et sissiensesnees 10/06/2016........ RBC DOMINION SECURITIES CORP.......c.cccorererinrirerinrirrirerininnes 1,121,496 | oo 1,126,000 5,211
12634N AT 5 |CSAIL COMM MTGE TR 2015 C2 3.50% A4 6/1/.........o...... 11/02/2016........ BANK OF AMERICA.. 1,066,602 | ..o 1,000,000 584
14041N  FF 3 | CAP ONE MULTI-AST EXE TRUST 1.33% A4 6/1 12/22/2016........ BARCLAYS............ 1,152,679 ....1,170,000 562
161571  FQ 2 |CHASE ISSUANCE TRUST 2.16% A7 9/15/2024 11/09/2016........ J.P. MORGAN SECURITIES INC.......oevrrrierineireiriseisrinsisesnienes 1,006,445 1,000,000 |..... 0
166764  BL 3 |CHEVRON CORP 2.95% SR UNSEC 5/16/2026..................... 10/06/2016........ BARCLAYS... 1,115,165 ....1,080,000
17291C  BR 5 |CITIGROUP CO MTGE TR 2016 C2 2.83% A4 8/ 11/09/2016........ CITIGROUP.. 995,430 1,000,000
17305E  FR 1 | CITIBANK CREDIT CARD MASTER TR 2.68% AB.......cooivimrirriiiiieiiieriesireisssisssinesiessesesne | sevesssesssnens 11/30/2016........ CITIGROUP........ocvuvrrirnrrns 1,023,906 | ..o 1,000,000
17321R AD 8 |CITIGROUP COMM MTGE 2013-GC17 4.13% A4 1 10/25/2016........ BANK OF AMERICA.. 1,114,063 ....1,000,000
17322A  AD 4 |CITIGROUP COMM MTGE 2014-GC19 4.02% A4 3 11/02/2016........ GOLDMAN SACHS & CO 1,100,742 1,000,000
21688A  AE 2 | COOPERATIEVE RABOBANK UA NEW 3.38% SR UN 10/13/2016........ KEYBANC CAPITAL MARKETS INC.........cccccvvvnee. 1,223,595 ....1,155,000
30231G AT 9 |EXXON MOBIL CORP 3.04% SR UNSEC 3/1/2026 10/06/2016........ MITSUBISHI UFJ SECURITIES USA..........comiiiiiiieenieissiese et sesseensesieees 1,124,183 1,076,000
36250H AE 3 |GS MTGE SEC TR 2014-GC26 3.63% A5 11/1/2.. 10/25/2016........ DEUTSCHE BANC ALEX BROWN.........cccccevvvenee 376,879
36251X AR 8 | GS MTGE SEC TR 2016 GS4 3.44% A4 11/1/20.......c.covvvmrrerierirernrirerneis 11/16/2016 GOLDMAN SACHS & CO 1,029,998
36962G 7K 4 | GENERAL ELECTRIC CO 3.45% SR UNSEC 5/15/........cccovrvrrrrrnns 10/13/2016........ MARKET AXESS......ooiiiiiriiieinnieiesisiessississsssssssssenes 1,179,282
44928X  AA 2 |ICG US CLO 2014 1A FLT A1 4/20/2026 D 10/28/2016........ BARCLAYS............ 997,000 ....1,000,000
46646R  AJ 2 |JPMDB CM MORT SEC TR 2016 C4 3.14% A3 12.... . 10/31/2016........ J.P. MORGAN SECURITIES INC.......occvuriirerneieriiiierissiseseninenes 1,029,996 1,000,000
478160  BY 9 |JOHNSON & JOHNSON 2.45% SR UNSEC 3/1/202.............. 10/13/2016........ MORGAN STANLEY & CO. INC......ccvvvuriirinrinerirenisrirseriesiinenienes 2,446,972 ....2,395,000
56576K  AA 9 | MARANON LN FNDING 2016 1A FLT A1 1/15/20 [ 12/02/2016 CITIGROUP.. 1,000,000 .1,000,000
57629W  BR 0 | MASSMUTUAL GLOBAL FUNDING Il 2.50% SR SE 10/13/2016........ UBS WARBURG SECURITIES 1,185,397 .....1,170,000
594918 BB 9 |MICROSOFT CORPORATION 2.70% SR UNSEC 2/1................ 10/06/2016........ WELLS FARGO BANK........ocuvirirerinrirerieninienes 1,124,782 ....1,092,000
61690F AM 5 | MORGAN STNLY BAML TR 2015 C22 3.31% A4 4 11/02/2016........ GOLDMAN SACHS & CO 1,050,859 1,000,000
61764R  BF 4 | MORGAN STNLY TR 2015 C20 3.25% A4 2/1/20 10/25/2016........ CREDIT SUISSE/FIRST BOSTON.........cvourierrirrienns 1,048,828 ....1,000,000
65251X  AA 4 |[NEWSTAR BERKELEY FD CLO LLC 20 FLT A 10/... 10/19/2016 CITIGROUP.. 1,000,000 .1,000,000
67091R  AA 7 |OCP CLOLTD 2015 8A FLT A1 4/17/2027 [ 11/03/2016........ CITIGROUP.. 1,002,750 .....1,000,000
822582  BX 9 |ROYAL DUTCH SHELL PLC 2.50% SR UNSEC 9/1......oviiiririnrirereniseeesseesiesessseeeniensenis DN 10/06/2016........ HSBC SECURITIES INC 1,131,278 ....1,150,000
89153U  AF 8 | TOTAL CAPITAL CANADA LTD 2.75% SR UNSEC 10/06/2016........ MORGAN STANLEY & CO. INC 1,122,737 1,089,000
90331H  MS 9 | US BANK NATIONAL ASSOCIATION 2.80% SR UN . 10/13/2016........ US BANCORP. 1,190,740 .1,160,000
92890K  BA 2 | WF-RBS COMM MTGE TR 2014-C22 3.75% A5 9/......ovuurivirniiireineiereriseiesissiseeesisesesssseeniens | voeriseeneninnns 10/25/2016........ BANK OF AMERICA.. 704,945 ....650,000
931142  DP 5 |WAL-MART STORES INC 3.30% SR UNSEC 4/22/.........ccccoccrvrmrrevirnrinns 10/06/2016........ DEUTSCHE BANC ALEX BROWN.........cccvvvrenee 1,110,793 | s 1,027,000
95000M  BP 5 | WELLS FARGO COMM MTGE 2016 C36 3.06% A4....c.ovvvvvvinirirnnirisnines 10/21/2016........ WELLS FARGO BANK 1,029,969 .....1,000,000
3899999. Total - Bonds - Industrial and Miscellaneous.. 32,807,511 ..31,780,000 [ oo 131,398
8399997. Total - BONS - Part 3.t s ...100,599,971 101,780,000 .277,956
8399999, Total - BONAS. ......vuuiieiriiieiiniiserisiisti e ...100,599,971 101,780,000 | .... .277,956
9999999. Total - Bonds, Preferred and COMMON SOCKS...........ccuieuciiiiieeiiiectetescte ettt es et s st es e etsssaetass eesetetasasesessssetesasesesseses et et s e s e es s s ee et s ne et e s et ea et b s s et e s e s e e et s e aetes s s et et s antetaseneesesanes 100,599,971 | XXX e 277,956
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Sch.D -Pt. 4
NONE

Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

E14, E15, E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Exempt Money Market Mutual Funds as Identified by the SVO
31607A 70 3 | FIDELIT INVESTMENTS MONEY MARK.......ccoovimienininienns | ........... | . | 12/30/2016. | VANIOUS. .....cvvvreriersrissisenisesesesssssississsnssenissnses | cenas XXX eovooe | s 55,365,272 | ..ovviriinniinad (O] (U] 0 0 [V 55,365,272 | coovvviniies 27 | o 0]...0436 |....0.436 |[MON.. | ....... 20,443 | oo
8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.........ccuuuurierserssnsisnsinss_rssissssssnssessesssnss s s | v 55,365,272 | ovvversinice (L — [\ [R— 0 0 XXX 55,365,272 il 0] XXX | XXX | XXX | e 20,443 | i
9199999. Total - ShOMt-TEMM INVESIMENES. .........couuiveeieiieiceirieiseieeetees ettt s s ee | eeeseeas e bbbttt nesinnnis | oeeiesins 55,365,272 | ...ooorvrrerinnd (V) (V] [ 0 0 XXX 55,365,272 27 | o) 0] XXX XXX XXX | o 20,443 | ..o,
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Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A -Sn. 2
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt. D - Sn. 1
NONE

Sch.DB -Pt. D - Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

Sch. E - Pt. 1
NONE

Sch. E - Pt. 2
NONE

Sch.E-Pt. 3
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26, E27, E28
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