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Annual Statement for the year 2018 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. Bonds (SChEAUIE D)....oouvrvvrrirreirriiriieerieseierisesssesseesssessseesssseseesssssssssssssesssnes | oesseseseones 444,055,001 [ oo (U I 444,055,001 | ..ooevveene 314,436,632
2. Stocks (Schedule D):
2.1 Prefermed SIOCKS. .......cvurrirreiereieeisesesss st esssssnenes | cesssensnessseseneneenes (U R (O (U (SR 0
2.2 COMMON STOCKS. ..ottt | erbiesbaessinsss s sseenees (U [P (U (OO (U [P R R 0
3. Mortgage loans on real estate (Schedule B):
BT FIISEIENS ..o | et (U1 [P (U (OO (U1 [P 0
3.2 Other than firSt IENS........c.iuiri s ssessesssennes | eeriessiessessessessesseeeees (U1 (0 [ (U1 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)....o.vvvecvireeieerieisesessssesese s bes s ses s s ssssessessssesse s sssssssssssssssessessnss | essesessessssssssnssssessesnsan [0 U [0 U (01 U 0
4.2 Properties held for the production of income (less §............ 0
encumbrances)
4.3  Properties held for sale (less $
5. Cash(§...... 0, Schedule E-Part 1), cash equivalents ($
Schedule E-Part 2) and short-term investments ($
6. Contract loans (including $
7. Derivatives (SChEAUIE DB)...........coierieicireieieiciese ettt sse s sssssssssssss | essessessssssessessssessessesn (01 TR [0 TR (01 TR 0
8. Otherinvested assets (SChEAUIE BA).........cccovirirnrinriinenrisseiesssssseeessssesssssessssssssess | oessssssssssesssssssesssssessn (U1 [0 U (01 0
9. ReCEIVabIESs fOr SECUMHES. ........vuurvirreireririiicrirsiere e ssssesssesnsesssees | cevenersneesenessneseesssen 0 [ e, (U (TN 0 [ o, 0
10.  Securities lending reinvested collateral assets (Schedule DL)...........ccovrrenrnrineneinnes | cormerneneineieesensiseeeens (U1 [0 U (01 R 0
11, Aggregate write-ins for iNVeSted @SSELS..........c.evrveieiiriiceisceeeeesseeesss s | eoesiesssss s sssse s [0 PR [0 RO [0 IR 0
12. Subtotals, cash and invested assets (LINES 110 11)....c.ccvevercrrerierereeieeeseseeeienns | e 470,553,853 | ..cooevirercereieeie (1N I 470,553,853 [ ....ccouce.. 352,379,282
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY).......ccvvueveererrereenrnrereersiens [ v (U1 (O [ (01 O 0
14, Investment income due and @CCIUB............cc.vruiuiiiniiiniiniisessisiisisssississsisssssssisees | esiiesieesiennees 1,912,643 | ..o 0 [ 1,912,643 |..coooovvrnn. 1,394,923
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............... | vevevrerrerennes 2,931,682 | ..ovvveeereeeeeenie (U1 IS 2,931,682 | ..covvrrerrnne 2,928,955
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........cccveveees | covrrerreiverrerissseiseienns [0 [0 R [0 0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt tees et s ettt saenssensaennes | erveestestes st s s snnaas (U [P (O (SO (U [P 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUTETS............c.vvvrrvrncririrnerieerisereiesreriinenins | oo (U [P (U (O (U1 [P 0
16.2 Funds held by or deposited with reinsured COmMPaNIEs...........ccocueveverecrererereeenes [ cereieieinns 76,909,800 | ..cooovvvveveerereieierniee (1N I 76,909,800 |...ccoevvreene 53,582,818
16.3 Other amounts receivable under reinSUrance CoNracts.............cc.evvreeeeerriereenns | covvrrerrennnen 20,959,669 | ...coovvviiiiiin (U (R 20,959,669 | ....ovvviiiieiiei 0
17.  Amounts receivable relating to UniNSUred Plans............ccccucueeieienieieseieseeeeeesie s | e (01 TR [0 TR (01 TR 0
18.1 Current federal and foreign income tax recoverable and interest thereon..........cccccocee | covvververveenennee. 688,395 | ..oovereeeee s (018 688,395 |..coovveerrrne 1,120,350
18.2 Net deferred tax @Sset.........c.covvviniiniiniiniinsinssnsrsssisssssssnssssssssssssssssnses | convennieeneennd9, 798,161 [ 45,798,161 | i) (U1 [N 0
19.  Guaranty funds receivable Or 0N AEPOSIL...........ccveruririereirrirrieeereirsieeseeneieessreeesseeenes | cereereesseeneeeesesesseseeeees (U1 [0 U (01 R 0
20. Electronic data processing equipment and SOftWAIrE............ccvveereiererneieisssssesssenis | cevesssssssesessssssesens [0 [0 (01 0
21.  Furniture and equipment, including health care delivery assets ($.......... 1) U IO (U1 R (O [ (U1 OO 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........c.cocveveveeees | covervveverseeceseereenes (01 U [0 U (01 O 0
23. Receivables from parent, subsidiaries and affiliates............cccocovvevevieevceicieeesieees | v (01 TR [0 U (01 TR 0
24. Health care (§.......... 0) and other amounts reCEIVADIE. .........o.vvrererrnrirrereieieesseseereens | cereerersnsessseesssssseeeees (U1 [0 R (01 0
25. Aggregate write-ins for other-than-invested assets...........cccovevververveiereeieieiesseieeiens | cvvriiennns 745,522,829 | .o (V1 I 745,522,829 | ..ocovnnve 573,138,692
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 1210 25).......curvemrrereeererieeiiseeseesisessseesseessessseessssesesssssssssnsnes | cevsnceenns 1,365,277,032 | ..ccoovvrernens 45,798,161 | ........... 1,319,478,871 | covvvvevenne. 984,545,020
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS.........coccoe. | vevevrreverrereirnirnsineiiennnn (U1 (O [ (U1 0
28. TOTAL (LINES 26 @NA 27)........coorevererererirseceieniseeeiesesseesiseessenssseesssessssessssssssnssssssssnens | sonseesees 1,365,277,032 |.....cocoonnen. 45,798,161 | ........... 1,319,478,871 | ....coucc... 984,545,020
DETAILS OF WRITE-INS
T10T. et | eebenene e (U (SRR (O R (U [P RR 0
T102. Rt | eereeens e (U [ (O (U (SR 0
1103, sttt | cereens et (U [ (O (U (SR 0
1198. Summary of remaining write-ins for Line 11 from overflow page...........cccvvevvverveveeevees | ceveerieieesee e [0 U [0 TR (01 0
1199. Totals (Lines 1101 through 1103 plus 1198) (Line 11 @bOVE)......ivvireireiirerrrrersiisrssessiens | orrssissesseisisssesssseseand (O [0 OO (01 OO 0
2501. EXCeSS Of [0SS reiNSUrANCE @SSEL........c.cviveieciciieeieiesieesete et sssssseees | cevenaeseenens 745,522,829 | c.oovvveeereeeeee e (V1 I 745,522,829 | ... 573,138,692
2502, oot ettt ennntnns | neestieest et (U [ (O (U [ 0
2503, oottt nsntens | nersseese ettt (U [ (O (U [ 0
2598. Summary of remaining write-ins for Line 25 from overflow page........ccocveveevevevceveeeiens [ oveiveiceiccead [0 R [0 R (01 [ 0
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above)..........ccevcrenscensceissinssinns | covvessiennss 745,522,829 | ..o 0] v 745,522,829 | .............. 573,138,692




Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current Year

2
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.
22.
23.
24.

25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....799,597,498 (Exhibit 5, Line 9999999) less $

included in Line 6.3 (including §.......... 0 MOACO RESEIVE)......eoverecerreeiriiesissississesssisss st sessssssssss st sssss s ssessssssssessessnens
Aggregate reserve for accident and health contracts (including §.........
Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $
Contract claims:

441

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 §..........
Amount provisionally held for deferred dividend policies not included in Line 6
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).........ccccccoeuverene
Contract liabilities not included elsewhere:
91 Surrender values 0N CANCEIEA CONMIACES.........c.ruuiuriririeiereieie ettt ettt s ettt
9.2  Provision for experience rating refunds, including the liability of $
rating refunds of which $
9.3 Other amounts payable on reinsurance, including $
94  Interest Maintenance RESEIVE (IMR, LINE B)........c.ruuirurririrneineireieisseisstsesssesssesssssessesssssssssessessssssessessesssssssssessesssssssses
Commissions to agents due or accrued - life and annuity contracts $..
and deposit-type contract funds §.......... 0......
Commissions and expense allowances payable on reinsurance assumed.
General expenses due or accrued (Exhibit 2, LINE 12, COL B).....c..cvivevcvcreieeiieisiesieisetes et esss s ssse s sssesss s sessssaens
Transfers to Separate Accounts due or accrued (net) (including §$.......... 0 accrued for expense
allowances recognized in reserves, net of reinSUred AllOWANCES)............c.civeieiciieie e
Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 5)
Current federal and foreign income taxes, including §.......... 0 on realized capital gains (losses)....
Net deferred tax liability...........cccovvrerererererrcieieninns
Unearned investment iNCOME............ccvuernineinerniineencreenes
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including §.......... 0 agents' credit balances
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above...
Borrowed money §.......... 0 and interest thereon §......... (0
Dividends to stockholders declared and UNP@IG..........c.owrererriirrerrireniinsireis et et ssessessessnsseens
Miscellaneous liabilities:
24.01 Asset valuation reServe (AVR LINE 16, COL. 7).....iuuiuriiireereireieesetseesses sttt ettt ssesens
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.......oorerrerirrianeeneeeeseeieee et esses ettt eees
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates............c.cccoouverririeierernnnnn.
24.05 Drafts outstanding.........cccocveereicreicicisesiennns
24.06 Liability for amounts held under uninsured plans..
24.07 Funds held under coinsurance
24,08 DEIVALIVES.......oouveeveieieeieicee ettt sttt s bbb et a ettt s e bbbt e ettt st been
24,00 Payable fOr SECUMHES. ... vuvererrerceeieiseeteeire ettt et se et es e £ b s bbb n s
24,10 Payable for securities lending
24.11 Capital notes §.......... 0 and interest thereon §...
Aggregate write-ins for iabilities.............coverererrrirriersrseseesesesninns
Total liabilities excluding Separate Accounts business (Lines 1 to 25
From Separate ACCOUNES STAEMEN............ccuiiveieiireie ettt sttt et sttt s s b nee
Total IADIlIIES (LINE 26 @NG 27).......coveeereieeiereirieeeseeseessee i st e seesessessesssesssssessasssss e ssessess e s ss st assssssessessanssessessessssssssassssoe
L0041 4o T o o1 = IS (o TP
Preferred CAPILAl STOCK. ... vttt et nen
Aggregate write-ins for other-than-special surplus funds..
Surplus notes......
Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1).
Aggregate write-ins for Special SUMPIUS fUNGS..........c.cviviiiecieiie et bbbttt aes
UNaSSIGNEA fUNAS (SUMDIUS).......cvuvuieereieieeiscieieiscic ettt bbbt bbb bbbttt
Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0.ttt
36.2 .. 0.000 shares preferred (value included in Line 30 §..........0)..c.coveiveeicercerceieeeeeene
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $. .0 in Separate Accounts Statement)..
Totals of Lines 29, 30 and 37 (Page 4, Line 55)................... .
Totals of Lines 28 and 38 (Page 2, LiNe 28, COL 3).......iiiiiieisiiiciei sttt sttt sttt ens st snssnsses

..490,777,905

...... 493,277,905

.................. 1,319,478,871

2501.
2502.
25083.
2598.
2599.

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 through 2503 plus 2598) (Line 25 above)......

3103.
3198.
3199.

3101. ...
3102. ...

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 through 3103 plus 3198) (Line 31 above)

3401.

3403.
3498.
3499.

3402. ...

Summary of remaining write-ins for Line 34 from overflow page..
Totals (Lines 3401 through 3403 plus 3498) (LINE 34 @D0VE)......c.iuiveiieiieiieeisi ettt ness st nses s sanssneans




Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year
1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less Col. 11) | .o 206,167,412 | ..oovvevereee. 218,893,200
2. Considerations for supplementary contracts with life CONtINGENCIES...........cocueveiiviieiciese ettt ssanas | sbeetssseses s sees [0 TSR 0
3. Net investment income (Exhibit of Net Investment INCOME, LINE 17).........cciiiiiirieiciseieicteee ettt ssassaens | sbessesissessesessenes 9,598,369 | ...coovvvevern 4,519,703
4. Amortization of Interest Maintenance ReServe (IMR) (LINE 5)........cccveuierieiiiiiieiiissieieieiese s ssstesssssssessssssessesssssssessessssens | evsessssessessessssessessssenss( QDT ) | versereressssesessssenies (1,322)
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES.........ccuiueieiiiiieieieeie et | sbessssessessssesses e sesses s senes [0 RN 0
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Ling 26.1, COL 1).....viiiieicinieeiesieeseeieseienens | cveesssesessssessessesessesesnes [0 RN 0
7. Reserve adjustments 0N reiNSUTANCE CEUBM. ..........oeiiiiuiiieieeiee ettt a sttt s s benns | ebsessssessessnsessessesenses e sanes [0 R 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts | .....cccceeeeivecrcicicennnd 0 [ oo 0
8.2 Charges and fees for depoSit-tyPe COMIIACES..........ccccviuciiiiiicicice et es et sns | sbessssesesssinsesensesessssnaesenes 0 [ oo 0
8.3 Aggregate write-ins for MiSCEIANEOUS INCOME...........ccieiiireieiieeiietc ettt bbbt et s s s snaebenes | nresessnsssessnsesens 2465954 | .......ccccvenne 3,022,003
9. Totals (LiNeS 110 8.3)....cvvrrrrrrrrrerrrrirrirecerenseeens 218,231,378 ...226,433,584
10, DEALN DENERILS.......cooveieceiieiecce ettt sttt bbb et a e a bt s bt n bt sae s tantena | eveesntenaesssenes 64,112,056
11.  Matured endowments (excluding guaranteed annual pUre ENAOWMENES)..........c.viureruriirnrenrireirnesnsesseeesssesssssssssessssssssssesessesssssssssessess | sosssesssssasssssssssessasssnssessn
12. Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 8)
13. Disability benefits and benefits under accident and health CONTACES. ..ot
14. Coupons, guaranteed annual pure endowments and SIMIlar DENEFILS............c.rvrieriurririninresee et essnes
15.  Surrender benefits and withdrawals for life contracts...........ccccceeene.
16, GrOUP CONVETSIONS.......uvurrerenrerrerereeeeeisesseessesseesessssesesessessesesssses
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life CONtINGENCIES............cucviuiveiiiiicieeee et
19. Increase in aggregate reserves for life and accident and health CONrACES............c.cciviieiciriieicce s | cressssensesineas 191,359,969 | ..ccoevernan 195,615,545
20, TOHAIS (LINES 1010 19)...uuiuurirurieciteiie it is s8££t | ebbssbenninnias 255,472,025 | ..ocvvvveenes 230,468,572
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
(EXhibit 1, Part 2, LINE 31, €0l 1)..uiuuiuuiiuiiiieiiseie ettt
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)...
23. General insurance expenses (Exhibit 2, Line 10, COIUMNS 1,2, 3@NG 4).......coiuiiriiiiiiieeieee st sssns
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1+ 2+ 3)....ccvvrecvrrererseerieeeeree s
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate ACCOUNtS NEt OF FEINSUTANCE............c.ovviveiviiceeeieeeeee ettt
27, Aggregate Write-iNS fOr ABAUCHIONS. ........ev.iruurieirereerieie ettt ettt
28, TOtAIS (LINES 200 27)....uvuererirereireisesisissisessssssses e ssessess s sse sttt ess s ss st s st n et s s s s s bbb n s st s snssessentanssnssnntes | srnes 277,047,375 | ... 252,163,798
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28)...........cccceveverveveerecrees | conee ..(58,815,997) | ... (25,730,214)
30. Dividends t0 POIICYNOIAETS...........vuriueierireiei ettt ss et veee | e {0 R 0
31.  Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Lin€ 30)........ccooovereerrernenees | orerneeneereenens (58,815,997) (25,730,214)
32. Federal and foreign income taxes incurred (excluding tax on capital GaINS)..........couvrurerirrereerireinrneie s sesssssesssesessenes | sressessssessesens (27,086,569) | ...ovvvrerrernenns (10,743,100)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10S€S) (LiNe 31 MINUS LINE 32).......c.cuiueieiiieicieiisie sttt sttt bbb a s st sentenses | evsessssessesineas (31,729,428) | ......cvvernee. (14,987,114)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of $.....(88)
(excluding taxes of $.....14,719 transferred t0 the IMR)...........cc..eveeieeeeieeeeeeesiee et sees e ss st es s es s ss st ssssssnses | evssssssssssssssssssssssssssnsean 88 | i 9,480
35, NetinCOmME (LINE 33 PIUS LINE 34)........cuuiiuiiriiiiiieeiiciieeisee itttk bbb bbbttt | onetssessneteneeas (31,729,340) | ...covrvnenen. (14,977,634)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, LiNg 38, COL. 2).......oririririirierrreieeineirsieessssseseese st ssesssssssssssssssesssssssssnes | sessessssseseees 352,748,723 | .....cevnee. 188,313,289
37, NEEINCOME (LINE 35)......euoieiriiieii sttt tnnes | rnessnsssssssnsens (31,729,340) | .vvovvvrennn. (14,977,634)
38. Change in net unrealized capital gains (losses) less capital gains taX Of $..........0u. ..ot eesees s sesseesaaes | eeveesesseessersesseessen e [0 R 0
39. Change in net unrealized foreign exchange capital gain (I0SS) .......c.cceveuiuiveiiiiiieicctee ettt b s sssssaenas | sensessessesssssssessessssessessnea [0 TR 0
40. Change in net deferred income taX..........ccooceverereesiercersinnnns oo | e ..(14,701,956) | ... 41,271,366)
41, Change i NONAAMILEEA ASSEES........cveviviieieicieie ettt bbb bbb s bbb st n bbb b nse s sentas | sessebissensessesaes 14,725,000 | .cocvorvrrenn 41,158,361
42. Change in liability for reinsurance in unauthorized and certified COMPANIES............ccoeuiurieiciriieieee e
43, Change in reserve on account of change in valuation basis, (increase) or decrease...
44, Change iN @SSEt VAIUALION FESEIVE .......cuiuiieeiiiriieiseissiese it sss ettt bbb s bbb s s bbbt
45, Change in treasury stock, (Page 3, Lines 36.1 and 36.2 Col. 2 MINUS COL. 1)......civiirieiiininieiesisiessiesesisse s ssesseees
46. Surplus (contributed to) withdrawn from Separate Accounts during period..
47. Other changes in surplus in Separate ACCOUNES SEALEMENT..........cceiiiirieiiree st
48, ChanQe iN SUPIUS NOES......c.cviueviiieiteiiiiete ettt bttt bbbt bbb bbb bR b s s bbb e s e b a et bRt et b et s s bt s st sanneaa
49. Cumulative effect of changes in aCCOUNLING PIINCIPIES..........c.cviveevcreieese ettt sttt s et s s seenas
50. Capital changes:
50,1 PI INMu.vtitiitia ittt sttt enns | eestsssenst sttt 0 [ oo 0
50.2 Transferred from SUrPIUS (SLOCK DIVIAENG)........c.cvueveririrrieiirineieisesiesissie ettt st sttt ssessessensnssnss | sesesssssessasssnssessessanssnssnses [0 R 0
50.3 TrANSTEITEA 10 SUIPIUS.......vovereererrieir ittt b sttt en e s s santas | Sesessessessassnssnssessansnseses (0 R 0
51. Surplus adjustment:
5101 PAIA Nttt bbb a e A bbb e ARttt b et a e st et s et enaens | ebeetenaesessena st n et banes [0 R 0
51.2 Transferred to capital (SLOCK DIVIAENG)...........vurerurrereierereire ettt ee et es st s st s et et ns e ssensensns | seseesessessassessessessantnssenes [0 R 0
51.3 Transferred from capital
51.4 Change in SUrplus @s @ reSUIt Of FEINSUIANCE..............cviviiviiiiiieie ettt b bbb sannas | ebsessssesssssnsenses s bes s s benes [0 TSR 0
52, DiVIAENAS 10 STOCKNOIAETS. ......couveieieceeiei ittt bbb s bbbttt | sebsebies s sttt (0 R 0
53. Aggregate write-ins for gains and losses in surplus...................... 172,384,137 179,627,988
54. Net change in capital and surplus for the year (Lines 37 through 53)................... [ I 140,529,182
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, LN 38)........cccuvveuirieiiriieiieieeieeissiesiessisssesssssiesssssssens | soesesssssesnenas 493,277,905
DETAILS OF WRITE-INS
08.301.  Funds withheld assumed INVESIMENt INCOME..............ccciuiuiiiiicieicicete ettt bbb
08.302.
08.303.
08.398.
08.399.
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from OVEMIOW PAGE..........cceiirieicieieieieiseie ettt ssssessens | sbsessssessessssessessssessessesenes
2799.  Totals (Lines 2701 through 2703 plus 2798) (LINE 27 @D0VE).......c.ccucuiveiiieiiieicteieeieieiseete et esesesssssesessssssebssssesessssssessssesesssens | sresssesessssssesssesessssssesenns 0
5301.  Excess of loss reinsurance asset..... 172,384,137
5302, COTECHON Of EITOT......euveeieaeisersisiiee ittt bbbt enbs | Sbaneseniesb bbbt 0
D303, SRS | s .0
5398.  Summary of remaining write-ins for Line 53 from overflow page. ree | s 0
5399.  Totals (Lines 5301 through 5303 plus 5398) (LINE 53 @DOVE)......cevureirurrirsiesieirissisriessssesesssssssssssssnssssssssesssssssssssssssessssssssssssassenes | sonssasssssssssens 172,384,137
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CASH FLOW

Currer1t Year PriorZYear
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance...
2. Netinvestmentincome....
3. Miscellaneous income
4, Total (LINES THIOUGN 3)...ouiiiicicici ettt sttt
5. Benefit and [0SS related PAYMENES.........ru ittt sttt
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS..........c.evcvcveievcvienieicseieieieniens | e (01 O 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccveieviiriciciieeeeee s setessenens | coesreienies e 22,329.512 | oo 22,695,195
8. Dividends paid t0 PONICYNOIAETS. .........cuciuieriririieeireire sttt ettt ss st s st ssestessnnssnssnnsns | sebassssesnssessanssnssessessentnsnens 0 | oo 0
9.  Federal and foreign income taxes paid (recovered) net of $ (27,503,893)[ ..o 1,079,982
10. Total (Lines 5 through 9)...... ..100,342,519 70,102,944
11, Net cash from operations (Line 4 minus Line 10)... 118,133,726 | v 154,295,930
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
12,1 BONGAS. ..ottt sttt | st enees 13,269,954 | cooooveerrieciienns 3,129,087
12,2 SHOCKS. ... reererieeseiceeee ettt sttt E s8££ E SRR R R £ AR st s s s st enes | sientntsnssestent et e srest st e tnnsa (0 0
12,3 MOTEGAGE 0BNS......cvieeiieiieiiiie ettt b bbb Rttt bbbt s st n st et | evsebsesantens et n ettt ee [0 SO 0
12.4 Real estate
12.5 Other invested assets .0
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............ccciiieveieciieeeee s [ e 0
12.7  MISCEIIANEOUS PIOCEEUAS. ......vverervrrirrsreseeseisessesssseseesessssssssessessessssssess s st essesssssessessassssssessessesssnssessessassssssessessansnssessassansss | ssesssssssssosssnssnssnsssssensassssssns 0
12.8 Total investment proceeds (LINES 12.110 12.7).....cuiurriieieeseeie sttt sss s ssessssssessenans | sssssssssssssesssssns 13,269,954 | ..o 3,137,010
13.  Cost of investments acquired (long-term only):
1301 BONAS...ooueverceiaerieees iRt n s | eeeis it 142,886,166 | ......covvvvrnvenn. 216,870,969
1312 SHOCKS. c.vu ettt | sttt (U N 0
13,3 MOTEGAGE I0BNS......overieireir sttt s s s s sntes | stensnssessententn s st en s st tsnsa (0 0
13.4 Real estate
13.5 Other invested assets
13.6 Miscellaneous applications....
13.7 Total investments acquired (LINES 13.110 13.6)......cccuiieiciiieicieieciese et b s saenes | eesessssssseesinsenes 142,886,166 | ........cccconce.... 216,870,969
14.  Netincrease (decrease) in contract 10anS aNd PrEMIUM NOLES.........c.evurvireieriesiieie s ess sttt essssssessessesses | sessesssssessessssssssessessenssssens [0 0
15.  Net cash from investments (Line 12.8 minus Lines 13.7 MINUS LINE 14)........c.coeiiieirieiirieesesse e ssessesssssssesssssssenas | senessssssiesenns (129,616,212) | cvvcvvvrrerrennn (213,733,959)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPITAI NOLES.......eoceereririecieiseese ettt ettt sttt s st st stenes | stensssssessessensnssnssessensnssnenn (01 OO 0
16.2 Capital and paid in SUPIUS, 1ESS trEASUNY SLOCK............cvueiucieiieiicicieis ettt sbs s sses s bsesas | sresssssssssessessssssssessesssssansan [0 SR 0
16.3 BOITOWEA fUNGS........couiiiiiiici bbb | resiesinest s (U N 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders .0
16.6 Other cash provided (applied) 42,015,408
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Ling 16.5 plus LiN€ 16.6).........ccccccuvervvrrecieien | orvsiieresissieisienians 38,688 | .o 42,015,408
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).........ccceeuververrrernerverinevenns | oeversiienenns (11,443,798)| ..o (17,422,621)
19. Cash, cash equivalents and short-term investments:
191 BEUINNING OF YBAN......vieeictcteee ettt st a bbb es s bbb a b s s st st es st st en st s bnsasanans | ersessessssessesnsones 37,942,650 | ..covvvrerericrnnn 55,365,271
19.2 End of year (Line 18 PIUS LN 19.1).... ittt seene sttt enss st sennsnenssnns | cnesssssnssnessssenees 26,498,852 | ..oooviriiiiininens 37,942,650
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001 e | e 0 [ 0]
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ANALYSIS OF OPERATIONS BY LINES OF BUSINESS

Ordinary Group Accident and Health 12
3 4 5 Cred|t Life 7 8 9 10 1" Aggregate of
Industrial Life Individual Supplementary (Group and Life Credit (Group All Other Lines
Total i Insurance Annuities Contracts Individual) Insurance(a) and Individual) of Business
Premiums and annuity considerations for life and accident and health CONtraCtS..............oueverirereriinrincerieieseseeescins | e 206,167,412 | cceeeeeee 0 | 206,167,412

Considerations for supplementary contracts with life contingencie
Net investment income
Amortization of Interest Mamtenance Reserve (IMR) .
Separate Accounts net gain from operations excluding unrealized gains or [0SS€S...........ccocrererivnce
Commissions and expense allowances on reinsurance ceded

Reserve adjustments on reinsurance ceded..
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 contract

8.3 Aggregate write-ins for miscellaneous income..

0
9,598,369 | ..
(357)] ..

@ NG w2

9. Totals (Lines 1to 8.3) . N I 218,231,378
10. Death benefits..... voern.64,112,056
11. Matured endowments (excluding guaranteed annual pure endowment )R
12. Annuity benefits
13. Disability benefits and benefits under acmdent and health contract

14. Coupons, guaranteed annual pure endowments and similar benefits...................
15. Surrender benefits and withdrawals for life contract

16. Group conversions
17. Interest and adjustments on contract or deposit-type contract funds.......cooevnnee
18. Payments on supplementary contracts with life contingencies...........co.ocvvvrereinienns
19. Increase in aggregate reserves for life and accident and health CONtraCtS.............coccuveeeieencrierireriseeeseeeies | o, 191,359, 969
20. TOtalS (LINES 100 19)....uuuviruriiiruriisieiiseseeseeis st | s 255,472,025
21. Commissions on premiums, annuity conS|derat|0ns and deposit-type contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expense:

24. Insurance taxes, licenses and fees, excluding federal income taxes
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

8,552 | .
.(565,841) | ...

28. Totals (Lines 20 to 27) .....277,047,375
29. Net gain from operations before dividends to poI|cyhoIders and federal income taxes (Line 9 minus Line 28).........ccccovevrevns | v (58,815,997)
30. Dividends t0 POICYNOIAETS............c.uiuuuiiirciiiriiiei ettt enses | ovstessetsesseesesenes 0
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Llne 30) veeen(58,815,997) | ool | (58,950,505) | ... v 134,508
32. Federal income taxes incurred (excluding tax on Capital GAINS).............wrreerrmurrrersmeresssnsreesesssesssesssssssssssssssssssessssenses | vvvies (27,086,569) | ....oovoerrrreienn0 | i (27,148,514) | covovevceieininean0 [0 i |0 [0 0 |0 [0 |, 61,945
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (108Ses) (LiNe 31 MINUS LINE 32).........ccuumrveermmririrmmreissinessesssssssssssssssssssssssssssssssssssssessssssssssssssesssssssns | oouesan (31,729,428) | ..vvvervrreienn0 | e (31,801,991 | ovevveeieineen0 | e 0 i |0 0 [0 | 0 [0 | 72,563

DETAILS OF WRITE-INS
08.301. Funds withheld assumed investment income....
08.302.
08.303.

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

08.399. Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above).
2701. .
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799. Total (Lines 2701 through 2703 plus 2798) (Line 27 above)

(@) Includes the following amounts for FEGLI/SGLI: Line 1.......... 0 Line 10.......... 0 Line 16.............. 0
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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 DeCemDEr 31, PHOT YEAT........cccviiiririeieirireie sttt nnsasenens | esessssssesessnsees 608,237,528 | ....cocvveerveieeriiiieieeen0 i, 608,237,528 | ...ooveveeeieeieeeeer e [0 R [0 R (0 [0 0
2. Tabular net premiums OF CONSIAEIAHONS..........cvuevrrvriireiririiireeeiseieee st ssse e esessssesesenes | esessssssessnenes 431,892,697 | ...covveerereerireeiieienen0 e 431,892,697 | ..occovieieeceeene 0 [ 0 [ 0 [ (01 [ 0
3. Present value of disability ClaIMS INCUITEA............c.ceuiuriieieiieieieic e sseses | saessessssesses e ses e seees 0 |0 [ {0 RN (01 XXXttt et [0 TR [0 R 0
4. TADUIAE INEEIESE. ... vveoceeceecieeie bbbt | fneines et 24.213,379 | o0 e, 24,213,379 | oo L N (O L 0
5. Tabular less actual reServe released...............uuiiiniiiiiiiiri s | e 0 [0 i LU (O 0 [ s LU (O 0
6. Increase in reserve on account of change in Valuation DaSIS............c.cceweuriiiiiirieiinineeiessiseesis | e 0 [0 e [0 OO [0 SRR (O (0 [0 0
6.1 Change in excess of VM-20 deterministic/stochastic reserve over net premium reserve............ccoocovvcees | coveverieresirenieneisnieiennnne0 | oo XXX [0 [ D%, 0. SO PO D0, SO PSRN 9,90, GO DO )., 0. SO PSR )9,
7. OtheriNCrEASES (NMEY)......cvureuiercireiirireirieeieri ettt | rersesssnienssesnes (99,833,559) | ..eveerinrnrirerninrinrineienes0 | (99,833,559) | ..oucvueiiriiiririsrisieniens 0 i 0 [ 0 i 0 [ 0
8. TOHAIS (LINES 110 7)..uveruierureiecereeeiseeeseess st sest sttt esnnssnsns | stssssssssssssenas 964,510,045 | ....oovovvvrinnrnnniinnrnnnennn0 | o 964,510,045 | ... (0 R 0 oo ([ 0 i 0
9. TADUIAT COSE..vverireceiaeiieeeci st | eieesinene s 129,316,317 | ..oovveerrecevcrnnnrrennen [, 129,316,317 | oo, (U O 00 N OO RROON LU R O R 0
10. Reserves released by AEath...........ccoiiiiiiie s | et 849,926 |...ccoveveeiiceieieiieeeenn0 e, 849,926 |............... 0,0, 0 SO BT D0 O T (L [ D,0.9. T
11. Reserves released by other terminations (NE).........ccvverririineineese s | eoeesssesesesnsnens 34745172 | o0 e K/ [0 (O (0 [0 0
12.  Annuity, supplementary contract, and disability payments involving life contingencies............ccovuveieens | covevieinnieeniieans 1,133 |0 e 1133 | o [0 R [0 RN 0 [ o [0 RN 0
13.  Net transfers to or (from) Separate ACCOUNLS...........cveiiuriieieiiieieeiseisssessese et ssssnsens | ersessssessessssssssssansessssassasaas 0 [ [ (O OO [0 (O (O (O 0
14, Total deductions (LINES 910 13).. ... rvumreerrrirrreierereeeieeseeesseessesss s esssssssssssessssssesssssessssnsnns | sssssssssssssesaes 164,912,548 | ..o 0 | i, 164,912,548 | ..o {0 R [0 [ ([ 0 | oo 0
15.  Reserve December 31, CUMTENE VBN ... .cveuiuiieiriieiiissisreessesssessessstsssansssssssssssesssssssessenssssssensessessnsenss | aressssassessasnes 799,597 497 | .ol 0 | i, 799,597 497
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EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected Earned
During Year During Year
1. U.S. government bonds () R 4,377,815 | oo 4,663,297
1.1 Bonds exempt from U.S. tax...
1.2 Other bonds (UNAFFIIAIEA)............cvevriuriieieicieie sttt bbbttt
1.3 BONGAS OF GffIIIES. ......cvuieeieiti bbb
2.1 Preferred Stocks (UNAFfIIALEA).........ceieiiieieccse et et
211 Preferred StOCKS O @ffilIAtES..........cvuriiiei b
2.2 Common StOCKS (UNAFfIAIEA)........ccoviverricreieiies ettt bbb bbbt nas
2.21  CommON SOCKS Of AFfIIALES.........cvueercriiiiict sttt | bt 0 [ e 0
3. MOMGAGE I0NS.......ouieiiiiecte ettt bbbt bbb bR b b At bR bbb a bRttt aee (C)ereererererereee s 0 [ o 0
4. REAIESIAE......coucvceectc ettt ARttt n et (o) OO 0 | oo 0
B CONMTACE IOANS........ceveciieiecictce ettt bbb s bbbt s bbb a et st s st s st en s s s s naenans | setesiebntesae s e se e en b st ettt es e baes 0 | oo 0
6.  Cash, cash equivalents and ShOrt-term INVESIMENES. ..ot () 311,884 | v 311,884
7. DEriVAtiVE INSITUMENES.....c.uevieieeiceeesee e s et (F)ererrerereerereereneese s 0 | oo 0
8. OthEr INVESIEA @SSEES........oucviveieieciiee ettt st s b a bbb bbbt s s s bansena | eetesaebsses bt ss ettt baes 0 | oo 0
9. Aggregate Write-inS fOr iINVESIMENT INCOME...........cuu ittt sttt s sttt ssnes | oresestanssssssssensantsne s st st snens 86,082 | oo 86,082
10.  Total Gross INVESIMENE INCOME..........iuiiueieiiiteiet ettt ettt sttt ettt b bbbt sn s ss e essssebsessnb st st ensesssssnsessssnssnsesss | sbsessssossesssessessnsassesnsanes 9242949 | ..o 9,991,132
11, Investment expenses
12.  Investment taxes, licenses and fees, excluding federal INCOME tAXES...........cc.euiuiiieiciiiieiece ettt bt () TR 22,347
13, INEEIESE BXPENSE. .....veiveieceieeeict ettt bttt b bbb s s b sS4 884 b AR AR SRR b AR AR bbbttt en (R)eeee e 0
14.  Depreciation on real estate and OthEr INVESIEA @SSELS...........c.euiiiiieieiieiei ettt bbbttt bbb bbbt (I)eveeererenrerrerere et 0
15.  Aggregate write-ins for deductions from INVESIMENE INCOME............ciuiieiiiiccse ettt s s s bbbt sssbense s ssnsans | assesssssssessessnsansessesentesessnsansassnsand 0
16.  Total deduCtions (LINES 11 thrOUGN 15)......c.iuiieieiiieiieieieieiseiesse sttt s sk s s s n bbb st s b entessesans | fetensesesansassesnsansensnssntanses 392,763
17.  Net investment inCOME (LINE 10 MINUS LINE 16).........cviuiieiicieieieiecee ettt bttt b b b s s b s bbb bbbt et s se s e s s snaebessssetesnans | sbebsesesessansesessnsesesnsetenan 9,598,369
DETAILS OF WRITE-INS
0901. MiSCEllANEOUS INVESIMENT INCOME. ........euieurerreueiseisceeeeeseeseeesets e st ee e ss s ese e s et es e s s s b e s bbb s s s st s b senbes | oebsessessasbasbss e sben b st b s en b enee
0902. Intercompany interest income.
0903, oot
0998. Summary of remaining write-ins for Line 9 from overflow page..
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)...
1501.
1502.
1503. ...
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 through 1503 PluS 1598) (LINE 15 8D0OVE).........cviviuieieeiiricsietesesistesessstesss s ssss st sssses st sssessssssssnssssessssssesssssnsessessntessessssssssssssnssnsessssnenn
(@) Includes $.....450,896 accrual of discount less §..... 518,829 amortization of premium and less $.....382,481 paid for accrued interest on purchases.
(b) Includes $.... ...0 amortization of premium and less $..........0 paid for accrued dividends on purchases.
(c) Includes$.... 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$.... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
(f) Includes$.... ...0 amortization of premium.
(@) 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. governmMENt DONGS..........ocveiiueiricreieiecsiseete e senns | cvevesesssssessnsenenns 79,929 | o0 e, 79,929 | oo 0 [ e 0
1.1 Bonds exempt from U.S. taX.......cccoeuevriieiiieesceesissseeeins | v 0 [ o0 | e 0 [ o 0 [ e 0
1.2 Other bonds (Unaffiliated).............cccoveveerrerererecreeeeeeee e | e (9,841 [ veveereeereeeeieieenn0 | e, (9,841 | oo (0 R 0
1.3 Bonds of affiliates.......cceveveeeieeseeeccee e | et 0 [ cveverreerreeeisreieennd0 | e 0 [ e (01 R 0
2.1 Preferred stocks (Unaffiliated)........c.cvruevrrnrenrirnininrnrininsnnnns | e [0 O SRRRIN | I ISP (0 (01 R 0
2.11 Preferred stocks of affiliates..........cccoevervcveieieereecceesieeesiens | e 0 [ e | e 0 [ e (01 R 0
2.2 Common stocks (Unaffiliated)..........coveererereenreneereiririeneireirsieees | e (0 OO RPRI 0 N ISP (01 O (01 TR 0
2.21  Common stocks of affiliates............ccceueviverceiiieieicceieeeesies [ e 0 | o0 | e (01 TR (01 TR 0
3. MOMQGAGE 108NS........cererieiecieieeie et setesseens | seseeseseseee st ene e esnenaa 0 | om0 | e [0 SRR (01 TR 0
4. REAIESIALE.......cvieeece s | s 0 | o0 | e 0 | oo (0 OO 0
5. Contract loans ceee | e s 0 [ om0 | v (01 RN (01 N 0
6.  Cash, cash equivalents and short-term investments............cccoee | covevvreierinieseisieenad 0 | o0 | e (0 U (0 RN 0
7. Derivative INSIUMENTS.........c.curieiieieesiereieeesieieesseseseies | eesestseeseeessesssseesessenes 0 | o0 | e [0 RN [0 RN 0
8. Other iNVESIEd @SSELS........cvuvieiieieieireiseeee st seienes | eeseseee e eenes 0 | e | (01 N [0 RN 0
9. Aggregate write-ins for capital gains (I0SSES)........cvuererrrererinns | cerrirsrerisissersersseesenees [0 PR RORr | I [POOOOTOOR OO (0 P (O P 0
10.  Total capital §aiNS (I0SSES).......ccevveueveriirireiieereeeieieseee e | crrereresssssesssesenns 70,089 | .0 | e, 70,089 | oo 0 | o 0
DETAILS OF WRITE-INS
09071, 1ttt nes | snbientest st sttt 0 [ o0 | s (0 N (0 N 0
0902, .ottt nns | enbsestest sttt 0 [ o0 | e (0 N (0 N 0
0903, ettt | enbsestest sttt 0 [ om0 | s (0 N (0 N 0
0998. Summary of remaining write-ins for Line 9 from overflow page... | ....ccooveviriereirinnnad 0 | corerererernieensisnienn0 | e (0 O (0 O 0
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 abOVE)........ | coerrrererrrsririsiisriannnad 0 ] coiieieineinrieieinnieiene0 | i (01 PR (01 P 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 11
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
FIRST YEAR (other than single)

1. UNCOIECEA. ...t nies | ovnesesesesessssssesesesenes (0 (0 0 | oo i [0 | e [0 {1 0 [ o0 e 0
2. Deferred and aCCrUE...........ccvvviieieiieeisiceeieie s sessnnes | creriesesesisese s (0 (0 U 0 | o iDL cceiieieinen0 | e [0 {1 0 [ o0 e 0
3. Deferred, accrued and uncollected:

31 DIMBCE. vt 0 0 0

3.2 Reinsurance assumed 0 .0 .0

3.3 Reinsurance ceded..... 0 .0 .0

3.4 Net(Line 1 + Line 2)... 0 .0 0
4. Advance..........c........ 0 ] .0
5. Line 3.4 -Line4.... .0 0 .0
6. Collected during year:

6.1 DIMECL......ucviveiicsicee s 0 0 0

6.2 Reinsurance assumed . 0 ] .0

6.3 Reinsurance ceded..... 0 ] .0

6.4 Netooovrreeenen. 0 .0 .0
7. Line5+LiNe64...coiceciceee e 0 ] .0
8. Prior year (uncollected + deferred and accrued - advance).............. 0 0 0
9. First year premiums and considerations:

9.1 DIMBCL.....veitcieiics e

9.2 Reinsurance assumed

9.3 Reinsurance ceded..... ol

9.4 Net (Line 7 -LiNe 8).....ccuiurrererirerereneireiesesiseiseesiesiseneenas

SINGLE

10. Single premiums and considerations:

10.1 Direct....ccccoveriernnnen.

1.
13.

14.
15.
16.

17.
18.
19.

20.

10.2 Reinsurance assumed..
10.3 Reinsurance ceded...

UNCONBCEEA. ...
Deferred and accrued
Deferred, accrued and uncollected:
13.1 Direct
13.2 Reinsurance assumed..
13.3 Reinsurance ceded.......
13.4 Net (Line 11 + Line 12).

Collected during year:
16.1 DirecCt....cccovvvvrvvrvrrnnnns
16.2 Reinsurance assumed..
16.3 Reinsurance ceded...

Line 15+ Line 16.4.....covovvriieicerrieis

Prior year (uncollected + deferred and accrued - advance)..............

Renewal premiums and considerations:

19.1 DIFECE...cuvvevrieiee e

19.2 Reinsurance assumed..

19.3 Reinsurance ceded.......

19.4 Net (Line 17 = LiNE 18)...cuvveviiireieireiereeieeie e
TOTAL

Total premiums and annuity considerations:

20.1 Direct.

20.2 Reinsurance assumed

20.3 ReiNSUrance CeAEM..........ouvwmumreieireeireieereseieeeeeieeseneieees

20.4 Net (Lines 9.4+ 10.4 + 19.4) ..o

..211,544,360
....11,601,032
.............. 199 943,328

cooo

coococoo

212,184,854
...... 11,601,032
....200,583,822
. 200,782,934
.................... 839,606

211,544,360
...... 11,601,032
199,943,328

cooo

cooooco

cooocoo
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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

Industrial
Life

Ordinary

3

Life Insurance

4
Individual
Annuities

5
Credit Life
(Group and
Individual)

Group

Accident and Health

6

Life Insurance

7

Annuities

8

Group

9
Credit
(Group & Individual)

11
Aggregate of
All Other Lines
of Business

21,
22.

23.

24.

25.

26.

27.
28.
29.
30.
31.

DIVIDENDS AND COUPONS APPLIED
(included in Part 1)

To pay renewal premiums...........ccceeveverrivererenereneninnns

AlLONET ..o

REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES INCURRED

First year (other than single):

23.1 Reinsurance Ceded...........cocuvrvimnirinerinerenirenenes
23.2 Reinsurance assumed.
23.3 Net ceded less assumed..
Single:
24.1 Reinsurance Ceded.........coouurvmnirnerinerenerenireenes
24.2 Reinsurance assumed.
24.3 Net ceded less assumed..
Renewal:

25.1 Reinsurance ceded..........cocovvrvrnerrerneniirernnenens
25.2 Reinsurance assumed.
25.3 Net ceded less assumed..
Totals:

26.1 Reinsurance ceded (Page 6, Line 6)...................

26.2 Reinsurance assumed (Page 6, Line 22)..

26.3 Net ceded less assumed..............co......

COMMISSIONS INCURRED
(direct business only)

Deposit-type contract funds............ccccveveeerercerercrennns

Totals (to agree with Page 6, Line 21).......cccccoeueunneee.

..20,333,183
.(20,333,183)

307,787
..... (307,787)

.20,333,183
....(20,333,183)

..20,640,970
.(20,640,970)

20,640,970
...(20,640,970)
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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

2 Salaries and Wages..........cccveeveveveeririeenenns
Contributions for benefit plans for employees...
Contributions for benefit plans for agents...........cc.ov....

Payments to agents under non-funded benefit plans..................
Other employee welfare
Other agent welfare...........

4.1 Legal fees and eXPENSES........owururerrerrereenerneereieeseeseeesseseesenens

4.2 Medical examination fEeS.........cvrwurrureerrrneeneireieenineiseeseenenens
4.3 Inspection report fees........coeveuviererresierrersniennns
4.4  Fees of public accountants and consulting actuaries....
4.5 Expense of investigation and settlement of policy claims.
5.1 Traveling eXPENnSES........ccouerevernirereenrienseisssessessesessenns
5.2 AAVertiSing.......ccccvevererereieeeeeees

5.3 Postage, express, telegraph and telephone..
54  Printing and stationery............cccevevvvierrenns

5.5  Cost or depreciation of furniture and equipment...........ccccccoeevune
5.6 Rental of eqUIPMENL.......coviviiiririreee s

5.7  Cost or depreciation of EDP equipment and software..
6.1 Books and periodicals............ccccovvevereirierenreerennienns
6.2  Bureau and association fEes..........ccvrrrrreiernrnniseieissinnienns

6.3  Insurance, except on real estate.............cccoeverieericeeiiee

6.4  Miscellaneous losses............c.......
6.5 Collection and bank service charges.
6.6  Sundry general expenses..................
6.7  Group service and administration fees..
6.8  Reimbursements by uninsured plans
7.1 Agency expense allowance...............
7.2 Agents' balances charged off (less §.......... 0 recovered)..

7.3 Agency conferences other than local meetings............ccccevueie.

9.1 Real estate expenses
9.2 Investment expenses not included elsewhere...
9.3 Aggregate write-ins for expenses..................
10.  General €Xpenses INCUITEM..........c.ocerereurierereisreeesees s
11.  General expenses unpaid December 31, prior year.
12.  General expenses unpaid December 31, current year..
13. Amounts receivable relating to uninsured plans, prior year..
14, Amounts receivable relating to uninsured plans, current year..
15.  General expenses paid during year (Lines 10+11-12-13+14).....

Payments to employees under non-funded benefit plans............

-9

-

............ 1686.716

[=ll=f=feR-lolleRoReReRolofolfoRoReRoRe oo oo oRe oo oo oo R e Re oo o oo R o e

(==Y R-lolleRoRoReRolofoloRoReRoReRofolo oo Ne oo oo oo Re oo o RoR o= e -]

[Sl=f=fR-lolleRoRoReRolofoloRoReReRe o ool oo oo oo oo e oo oo RN e e R -]

2.057.133

DETAILS OF WRITE-INS

09.301. Other professional fEES.........cceveviiveieieieieessie e sssesaens | creniesienns 1,292,244 | oo [0 [0 | 0 | 1,292,244
09.302. Investment service fees. .
09.303. .o
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 4 5
1 2 3
Accident All Other Lines
Life and Health of Business Investment
1. Real eState taXeS.....coovvvririrrrcrrrrenere s esesstseeseesssessssssssssssenes | senesssssennssnsssessnsnnensQ | vevrernnnsnnnnssinnnnnns0 | e 0 | e 0
2. State insurance department licenses and fees. 16,337
3. State taxes on premiums............ccoeevevcrrirerenreeneiseiennns 0
4. Other state taxes, including $ 0 for employee benefits... 0
5. U.S. Social Security taxes. 5,947
6. All other taxes.... 63
7. Taxes, licenses an 2,347
8.  Taxes, licenses and fees unpaid December 31, prior year... 0
9.  Taxes, licenses and fees unpaid December 31, current year... 0
10.  Taxes, licenses and fees paid during year (Lines 7 + 8 - 9)...cccoecevevveincene | cveivrienieiieineen 1,824 | i |0 [ i, 22,347
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to pay renewal premiums 0
2. Applied to shorten the endowment or premium-paying period .0
3. Applied to provide paid-up additions....... .0
4. Applied to provide paid-up annuities... .0
5. Total Lines 1 through 4.... .0
6. Paid-in cash......... .0
7. Left on deposit. .0
8. 0
9. 0
10. .0
11. .0
12. .0
13. .0
14.  Amount provisionally held for deferred dividend contracts not included in Line 13. .0
15.  Total Lines 10 through 14..........c.o et seeenees .0
16.  Total from prior year...........cccocoevvevvivnnee. ]
17.  Total dividends or refunds (Lines 9 + 15 - 16). ...0
DETAILS OF WRITE-INS
0803, oottt
0898. Summary of remaining write-ins for Line 8 from overflow page..
0899. Totals (Line 0801 through 0803 plus 0898) (Line 8 above)

11
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EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 7

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

Life Insurance:

0100001. 2001 CSO ALB 3.50% CRVM IDB (15-NB)... I 217,180,601 | coovvveveirernennd0 e 217,180,601

0100002. 2001 CSO ANB 3.50% CRVM IDB (15-NB).......ccimiermrimrirniineineiseiseeseeseiseesssssssssssnees | ceveene 420,978,755 | ..o | 420,978,755

0100003. 50% OF GROSS PREMIUM (15-NB).......cciiimiiriinisisiiisssisseisssisssisssesssesssesssesssesssesssesssesse | seresseeseens 473,588 [ ..o (U] I 473,588 | .o [ 0

0199997, TOtalS (GrOSS).....cuuersiesieriesiiesieisseesseessesse et snsens | oseeas 638,632,943 | ..o, 0. 638,632,943 | ..o [ 0

0199999, TOHaIS (NEE)....ru i sse st sse st sns et sns sttt snsssssensenssesens | snsnes 638,632,943 [ ..o, 0] 638,632,943 [ ..o, (O IS 0
Accidental Death Benefits:

0400001. 1980 CSO ANB 3.50% FPT (15-NB).....ouivrieiieireisisressessessessnessessesssssnssnssssssssssssssssssnsssssesss | esssssssssseand 68,353 | .o (O] 68,353 | oo [ 0

0499997 TOHlS (GrOSS)....euvrrrrersarsseserssrssmsssssessasssnsssssesssssassssssessesssnssssssssesssssessansssssssssssassanssessessassanes | sossassssssessns 68,353 | oo (O] 68,353 | oo [ IS 0

0499999, TOHAIS (NET). ..o ettt sttt sttt sensenssnsnnes | fensssssssssean 68,353 | oo (O] 68,353 | oo [ [ 0
Disability - Active Lives:

0500001. 1952 INTERCO DIS 3.50% (15-NB)....ceiuiuiiuiienieieiisissiessessessesssesssssessnsenssnssssssssssssesssssss | sossessenas 1,501,003 [ oo 0 [ 1,501,003 [ oo 0 i 0

0599997, TOHAIS (GrOSS)...e.cvuresreeeseeeessessresesseesemssesssesseseessnssesseeesssesssssesssssessenssnssessssssssssssnssessessensanes | sossessenn 1,501,003 [ oo 0 [ 1,501,003 [ oo [ 0

0599999, TOtAIS (NEE).....cveeieeieeii ittt ettt ens st | esneenens 1,501,003 [ oo 0 [ 1,501,003 [ oo [ 0
Disability - Disabled Lives:

0600001. 1952 DISABLED LIVES 3.50% (16)....c.veurieiieiieiieseiiseressnesenssssesenssssssensssnsssnsssnsssssssssssesans | cesesssssssssens 12,723 | o, (] 12,723 | o [ 0

0699997, TOHAIS (GrOSS).....cuuresuresiisieesiiesaies sttt sttt sttt ens | cbissssssisssens 12,723 | oo, 0 [, 12,723 | o, [ 0

0699999. TOtaIS (NEE).... vttt | cbisssissessnens 12,723 | o, 0 [, 12,723 | oo, 0 [ i 0
Miscellaneous Reserves:

0700001. FOR EXCESS OF VALUATION NET PREMIUM OVER GROSS PREMIUMS ... 157,664,495 [ ..o | 157,664,495

0700002. FOR NON-DEDUCTION OF DEFERRED FRACTIONAL PREMIUMS .........cccooovmrmrvnns | ovrrnrirninns 559,429 | .ovovvvrreierinneenn0 | e 559,429

0700003. SUBSTANDARD EXTRA .....iiiiiiiiiissesssssessisesssssssssssssssenssssssssesssssssssssssssssssnsssssssssssessansas | sasssseans 1,158,552 | oo (U] I 1,158,552 | .o [ IS 0
0799997, TOHIS (GrOSS)...eurvrresrerresresrsarssssseessesasesessessessenssssssssessssssessessessessessssssssssssssssnssnsssssesssssssssnes | seseses 159,382,475 | oo O I 159,382,475 | .o [ [ 0
0799999, TOHAlS (NEE). .. ru ettt senssnsesnns | snsenes 159,382,475 | oo 0] 159,382,475 | oo [ [P 0
9999999. Totals (Net) - Page 3, LiNe ... seneenssnesensnsens | eceeees 799,597,498 [ ....oooovvve 0. 799,597,498 [ ..o (U IS 0
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1.1
1.2

21
22

EXHIBIT 5 - INTERROGATORIES

Has the reporting entity ever issued both participating and non-participating contracts?
If not, state which kind is issued
Non-Participating

Does the reporting entity at present issue both participating and non-participating contracts?
If not, state which kind is issued
Non-Participating

Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as
described in the instructions.

=16 03 22018 37 00U00O0O0TO0 =*

Has the reporting entity any assessment or stipulated premium contracts in force? If so, state:
4.1 Amount of insurance:

4.2 Amount of reserve:

4.3  Basis of reserve:

4.4  Basis of regular assessments:
4.5  Basis of special assessments:

46  Assessments collected during year:
If the 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.

Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis?
6.1  If so, state the amount of reserve on such contracts on the basis actually held:

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:
Attach statement of methods employed in their valuation.

Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year?
7.1 Ifyes, state the total dollar amount of assets covered by these contracts or agreements:
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:
7.4  Identify where the reserves are reported in the blank.

Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December of the current year?
8.1 Ifyes, state the total dollar amount of account value covered by these contracts or agreements:

8.2  State the amount of reserves established for this business:

8.3  Identify where the reserves are reported in the blank:

Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the current year?
9.1 Ifyes, state the total dollar amount of any account value associated with these contracts, agreements or riders:

9.2  State the amount of reserves established for this business:

9.3  Identify where the reserves are reported in the blank:

Yes[ ] No[X]

Yes[ | No[X]

Yes[ | No[X]

........................................ 0
Yes[ ] No [X]
........................................ 0
........................................ 0
Yes[ ] No[X]
........................................ 0
........................................ 0

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

13
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Ex. 6 - Aggregate Reserves for A&H Contracts
NONE

Ex. 7 - Deposit-Type Contracts
NONE

14,15
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

6

Credit Life
(Group and
Individual)

Accident and Health

Group
7 8
Life
Insurance Annuities

10
Credit
(Group and
Individual)

1 2 Ordinary
3 4 5
Industrial Life Individual Supplementary
Total Life Insurance Annuities Contracts
1. Due and unpaid:
11 DIFECE. .t | creeenes e (0 (0 (01 SRR 0 ) PSRRI
1.2 Reinsurance assumed....
1.3 Reinsurance ceded.
1.4 Net..............
2. Incourse of settlement:
2.1 Resisted:
210 DIMECL. ..ottt ssenes | sessestens s s st eeee (0 O (0 (0 O OTRRPTN B OTT TR TT
2.12 ReinsSurance assUmed..........ccoveeeeveveeiveeereeesiesieeeeresssisnnes | ereeessienenns 1,000,000 |.coooeviiiiieiiiriennnd (1 I 1,000,000 |.ooooeeievrieieiiiieeec0 e
2.13 ReINSUrANCE CEABM......vuvureireirciireieesee e issiessennes | seseeseesesesseeseiesseeesees (0 (0 0 o0 |
214 NEL.ocoe bt | neeienteseeiees 1,000,000 [ ..oovoieeeireeircireieenad (VT {) I 1,000,000 | (b)-.oveeerereererrnrineenc0 [
2.2 Other:
221 DIFECL. ...vececereeeesetee ettt sttt | sessestese st enes (0 T (0 O 0 [ om0 e
2.22 Reinsurance assSUME...........cccveueveeeveiriieeersseresesssessninnes | svevsesesinsenns 21,397,393 | ..o [0 IO 21,397,393 | .oooiiceiieeieeen0 |
2.23 Reinsurance ceded
2.24 Net
3. Incurred but unreported:
3.1 DIFECE vt | et (VI OO (VI RO 0 [0 Lo
3.2 Reinsurance assumed..........ccuvveveevereeeieeeeeeeseisseeeereessenines | eeeeesssnenas 1,682,247 | ..o (1 I 1,682,247 | ..ooveeeiieicececeee0 e
3.3 ReiNSUrance Ceded...........ovviiiininieicinieereiseienees | reriesissinesessessnesseenes [0 OO [0 OO 0 [0 Lo
34 NBL ettt | seesentene s 1,682,247 | ..o (VT {o) I 1,682,247 | (D).cvereeeerereieeeenend0 [
4. Totals:
4.1 DIFECL. ...ttt | srenenee et (0 (0 0 o0 |
4.2 ReIiNSUrance aSSUMEd...........cccveveveeiiereieeireeiisieesesreessenerenes | evviesinenanens 24,079,640 | ...covvevereririiirinn (1 24,079,640 |[..ocoveevvvviiciiieee0 e,
4.3 ReinsSUrance Ceded...........curuimiereieiieeseiscseeisiseessieeeinees | erersnsss s {01 {0 0 |0 |
B4 NEL...ooii s | s 24,079,640 [(8)..v.veverrererinieniins [C) 24,079,640 |..coooviivininiiniienn0 [
(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $.......... 0inColumn2,§.......... 0in Column3and$§.......... 0in Column 7.

(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for

Ordinary Life Insurance $

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

12,723, Individual Annuities §........... 0, Credit Life (Group and Individual) $.......... 0, and Group Life §.......... 0,
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
PART 2 - Incurred During the Year

Ll

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

1. Settlements during the year:

11 DIFECE..... v ssssesesessennes | erssnsesessnsensesensenseed0 [ coereiesese e [0 R 0 | eeveeeereereeeeeeieeens0 e 0 | 0 {eoeeeeeeeeeeereeeeeen0 e [0 R 0 [ oeeereeeeeerieeeieeen0 e 0

1.2 Reinsurance assumed...........ccovovveeeeeeceeeceececececeeeeeesesesens 86,448,141 | e [0 66,448,141 | .oovoveeeeeeeeeeeenn0 [0 R 0 [0 e [0 [0 TR 0 N IO 0

1.3 ReINSUraNCe CEAEM.........ovureeerececececeeeeeeteeeeee e | eernnnnnenns 6,558,778 | ..ocvevevevererereeeeeinad [0 6,558,778 | ...oeeeeeeeceeeeieeeenel0 [ [0 [0 TR 0 N SSTRRRTRRRNY [0 [0 TR 0 N IO 0

14 NEL...e et () R 59,889,363 |....cccovvererrereiereian (V1 I 59,889,363 |....ccoeveererereriiieeenn0 [ (0 T 0 {eoeeeeeereeieereeeenen0 e [0 U 0 reeereeeereerieeeieeen0 e 0
2. Liability December 31, current year from Part 1:

2.1 Direct

3. Amounts recoverable from reinsurers Dec. 31, CUITeNt Year.......... [ oeveveneercrerininennenad (VI OO 0
4. Liability December 31, prior year:
4.1 DIFECL. ..ttt ssse s | srereses et (0 0

5. Amounts recoverable from reinsurers Dec. 31, Prior YEar.......cccove. | wovrerirsrisrinsssnieennead [0 R 0
6. Incurred benefits:
8.1 DIMECL.....cviveieeciseeiereeee ettt sssssssssensennnes | eonsinnsenssnssssnsensennseneQ | areiensesensese s 0
170,670,834 | oo 0
................. 6,558,778 |.ocovierierrriniinrnnenn0)
64,112,056 | ....ovoovririnnnninines 0
(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to §......... OinLine 1.1, $.......... OinLine 1.4,8§.......... OinLine 6.1and$§.......... 0in Line 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... OinLine 1.1, $.......... OinLine 1.4,8§.......... OinLine 6.1and$§.......... 0in Line 6.4.
(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... OinLine 1.1, §.......... OinLine14,8$.......... OinLine6.1and$§......... 0in Line 6.4.
(d) Includes $.....3,576 premiums waived under total and permanent disability benefits.
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EXHIBIT OF NONADMITTED ASSETS
1

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.

Bonds (Schedule D)........cvvvveereeernirnrinninnenns

Stocks (Schedule D):

2.1 Preferred Stocks.........occuvrverirerririnnnnn.
2.2 Common StOCKS........cocmrvnrierieiienis
Mortgage loans on real estate (Schedule B):

3.1 Firstliens.....occoviincnninniiniiscincs
3.2 Otherthan first liens..........cccooevvviuennne.

Real estate (Schedule A):

4.1 Properties occupied by the company.
4.2 Properties held for the production of income

4.3  Properties held for sale..........cccccevunrnnn

Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)

and short-term investments (Schedule DA)
Contract [0ans...........ccrveriemienieniniisiennens
Derivatives (Schedule DB)..........ccccovevvreunenne
Other invested assets (Schedule BA)

Receivables for securities.............ccovverernnnen.

Securities lending reinvested collateral assets (Schedule DL)...........ccccoevieeiriccenievesceenens

Aggregate write-ins for invested assets
Subtotals, cash and invested assets (Lines 1 to 11).
Title plants (for Title insurers only)....

Investment income due and accrued

Premiums and considerations:

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

15.2 Deferred premiums, agents' balances and installments booked but

deferred and not yet due

15.3 Accrued retrospective premiums and contracts subject to redetermination...............cco......

Reinsurance:

16.1  Amounts recoverable from reinsurers

16.2 Funds held by or deposited with reinsured companies

16.3 Other amounts receivable under reinsurance CoNtracts...........covvvreveerirrereneeeeessniennns

Amounts receivable relating to uninsured plans

Current federal and foreign income tax recoverable and interest thereon...........c..ccoeceveevvcveennnen.

Net deferred tax asset..........cccoouverervivininnns
Guaranty funds receivable or on deposit

Electronic data processing equipment and software

Furniture and equipment, including health care delivery assets...........cccoorrereirenineenenseneeneen.

Net adjustment in assets and liabilities due to foreign exchange rates...........c.cccoeveevereerresiennes

Receivables from parent, subsidiaries and affiliates
Health care and other amounts receivable

Aggregate write-ins for other-than-invested assets

Total assets excluding Separate Accounts, Segregated Accounts and Protected

Cell Accounts (Lines 12 through 25)

From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccocuceeveeneenee

TOTALS (Lines 26 and 27)........cccovevrrereernnnns

............................................. 0 [ im0 | 0
............................................. O RO | ) OO |
............................................. O SOOI | ) IO |
............................................. 0 [ om0 | v 0
............................................. 0 [ om0 | 0
............................................. 0 [ oo | 0
............................................. 0 [ om0 | e 0
............................. 45,798,161 | ...ccocvivriierrennnn 00,500,117 | ... 14,701,956
............................................. 0 [ om0 | o0
............................................. 0 [ o0 | 0
............................................. 0 [ om0 | 0
............................................. 0 [ i | 0
............................................. O ORI | ) OO |
............................................. 0 [ o0 | e 0
............................................. 0 [ i 23,044 | . 23,044
............................. 45,798,161 | ..ccovvivviieriennnnn 00,623,161 | oo, 14,725,000
............................................. 0 [ o0 | i 0
............................. 45,798,161 | ..oovvvvevrrerireennnn 00,623,161 | nnn. 14,725,000

1198. Summary of remaining write-ins for Line 11 from overflow page..
1199. Totals (Lines 1101 through 1103 plus 1198) (Line 11 above)...

2501.
2502. ..o,
2503. ..

Disallowed IMR.

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

2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above)
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1.

Summary of Significant Accounting Policies and Going Concern

A.

Accounting Practices

The financial statements of TLIC Watertree Reinsurance Inc. (TWRI or the Company) 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, and for determining and reporting the financial condition and results of operations of an insurance company,
and for determining its solvency under lowa Insurance Law. The National Association of Insurance Commissioners (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 an
excess of loss asset as an admitted asset. As prescribed by IAC 191-99.11(3), the Company has included an excess of loss asset as an
admitted asset valued at the excess of net assumed statutory reserves of the Company over the funds withheld account balance maintained
by its parent, Transamerica Life Insurance Company (TLIC). The NAIC SAP would not allow the admissibility the reinsurance asset. Risk
charges are not assessed against the excess of loss asset in the Company's risk-based capital (RBC) calculation.

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:

Els ES 2018 2017
SSAP# Page Line#

NET LOSS
(1) TWRI state basis (Page 4, Line 35, Column 1 & 2) XXX XXX XXX $ (31,729,340) $ (14,977,634)
(2) State Prescribed Practices that are an increase(decrease) from NAIC SAP:

None - -
(3) State Permitted Practices that are an increase(decrease) from NAIC SAP:

None - -
(4) NAIC SAP XXX XXX XXX $  (31,729,340) _$  (14,977,634)
SURPLUS
(5) TWRI state basis (Page 3, Line 38, Column 1 & 2) XXX XXX XXX $ 493,277,905 $ 352,748,723
(6) State Prescribed Practices that are an increase(decrease) from NAIC SAP:

Excess of loss reinsurance asset 4 2 2501 (745,522,829) (573,138,692)
(7) State Permitted Practices that are an increase(decrease) from NAIC SAP:

None - -
(8) NAIC SAP XXX XXX XXX § (252,244,924) _$  (220,389,969)

If the Company had not been entitled to include the excess of loss reinsurance asset in surplus, the Company’s RBC would have been below
the mandatory control level of $21,980,960 and $19,242,817 at December 31, 2018 and 2017, respectively.

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

The Company is subject to Actuarial Guideline 48, as the business ceded to the Company was issued after January 1, 2015, and the
Company was established after that date. The purpose and intent of this actuarial guideline was to establish uniform, national standards
governing term and secondary guarantee reserve financing arrangements and, in connection with such arrangements, to ensure that Primary
Security, in an amount at least equal to the Required Level of Primary Security, is held by or on behalf of the ceding insurer. The Company
meets the primary security requirements for the business it assumed from an affiliate.

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 money market mutual
funds are reported as cash equivalents and primarily held at fair value.

(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 of 6, which are stated at the lower of amortized cost or fair value.

(3) The Company had no investments in common stock during 2018 or 2017.

(4) The Company had no investments in preferred stock during 2018 or 2017.

(5) The Company had no investments in mortgage loans during 2018 or 2017.

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

(7) The Company had no investments in subsidiaries, controlled or affiliated companies during 2018 or 2017.

(8) The Company had no investments in joint ventures, partnerships or limited liability companies during 2018 or 2017.

(9) The Company has not invested in derivatives during 2018 or 2017.

(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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2. Accounting Changes and Corrections of Errors

Effective December 31, 2018, the NAIC adopted revisions to Statement of Statutory Accounting Principles (SSAP) No. 21, Other Admitted Assets.
Revisions incorporated accounting guidance for structured settlement income streams acquired by insurers as investments. Periodic-certain
structured settlements acquired in accordance with all state and federal laws are to be reported as admitted assets. The adoption of this guidance
did not impact the financial position or results of operations of the Company.

Effective January 1, 2018, the NAIC adopted revisions to SSAP No. 100, Fair Value, which allow net asset value (NAV) per share as a practical
expedient to fair value, either when specifically named in a SSAP or when specific conditions exist. These revisions are considered substantive
changes as the use of NAV is a new concept being reflected within SSAP No. 100R. The revisions adopt ASU 2009-12: Investments in Certain
Entities that Calculate Net Asset Value Per Share (or Its Equivalent) and ASU 2015-07: Disclosures for Investments in Certain Entities that
Calculate Net Asset Value Per Share (or Its Equivalent). The adoption of this guidance did not impact the financial position or results of operations
of the Company.

During 2017, the validation process following a model conversion discovered an error in the coding of the original model. Deferred premium assets
were incorrectly held on certain rider coverages, resulting in an understatement of net statutory reserves of $2,312,895 relating to prior years. This
was corrected in 2017 and is reflected as a correction of an error in the Statement of Changes in Capital and Surplus. There was an offsetting
adjustment to the excess of loss reinsurance asset resulting from this correction. As changes in the excess of loss reinsurance asset are recorded
in equity, there was no overall impact to total capital and surplus as a result of this error.
During 2017, errors in the calculation of premium assumed under an affiliated reinsurance agreement were discovered. Assumed premiums in
2016 were overstated by $666,586 ($433,281 net of tax). This was corrected in 2017 and is reflected as a correction of an error in the Statement of
Changes in Capital and Surplus.

3. Business Combinations and Goodwill - None.

4. Discontinued Operations - None.

5. Investments
A. Mortgage Loans, including Mezzanine Real Estate 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 and structured 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, 2018, 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, 2018 are as follows:

a. The aggregate amount of unrealized losses:
1. Less than 12 months $ 700,701

2. 12 months or longer $ 3,164,390

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $ 43,088,842
2. 12 months or longer $ 95,270,712

E. Dollar Repurchase Agreements and/or Securities Lending Transactions - None.
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing - None.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - None.
H. Repurchase Agreements Transactions Accounted for as a Sale - None.
I. Reverse Repurchase Agreements Transactions Accounted for as a Sale - None.
J. Real Estate - None.
K.  Low-Income Housing Tax Credits (LIHTC) - None.
L. Restricted Assets - None.
M. Working Capital Finance Investments - None.
N. Offsetting and Netting of Assets and Liabilities - None.
O. Structured Notes - None.
P. 5GI Securities - None.
Q. Short Sales - None.
R. Prepayment Penalty and Acceleration Fees — None.
6. Joint Ventures, Partnerships and Limited Liability Companies - None.
7. Investment Income
A. Due and accrued interest income is excluded when collection seems uncertain or if payment exceeds 90 days in arrears.
B. The Company did not exclude any investment income due and accrued as of December 31, 2018 or 2017.

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:
1. 12/31/2018
1) 2 3
(Col 1+2)
Ordinary Capital Total
(a) Gross Deferred Tax Assets 49,106,966 2 49,106,968
(b) Statutory Valuation Allowance Adjustments - - -
(c) Adjusted Gross Deferred Tax Assets 49,106,966 2 49,106,968
(1a-1b)
(d) Deferred Tax Assets Nonadmitted 45,798,161 - 45,798,161
(e) Subtotal Net Admitted Deferred Tax Asset 3,308,805 2 3,308,807
(1c-1d)
(f) Deferred Tax Liabilities 3,136,413 172,394 3,308,807
(g) Net Admitted Deferred Tax Assets / 172,392 (172,392) -
(Net Deferred Tax Liabilities) (le-1f)
12/31/2017
()] (5) (6)
(Col 4+5)
Ordinary Capital Total
(a) Gross Deferred Tax Assets 63,493,164 1 63,493,165
(b) Statutory Valuation Allowance Adjustments - - -
(c) Adjusted Gross Deferred Tax Assets 63,493,164 1 63,493,165
(1a-1b)
(d) Deferred Tax Assets Nonadmitted 60,500,117 60,500,117
(e) Subtotal Net Admitted Deferred Tax Asset 2,993,047 1 2,993,048
(1c-1d)
(f) Deferred Tax Liabilities 2,915,049 77,999 2,993,048
(g) Net Admitted Deferred Tax Assets / 77,998 (77,998) -
(Net Deferred Tax Liabilities) (le-1f)
Change
()] (8 9
(Col 1-4) (Col 2-5) (Col 7+8)
Ordinary Capital Total
(a) Gross Deferred Tax Assets (14,386,198) 1 (14,386,197)
(b) Statutory Valuation Allowance Adjustments - - -
(c) Adjusted Gross Deferred Tax Assets (14,386,198) 1 (14,386,197)
(1a-1b)
(d) Deferred Tax Assets Nonadmitted (14,701,956) (14,701,956)
(e) Subtotal Net Admitted Deferred Tax Asset 315,758 1 315,759
(1c-1d)
(f) Deferred Tax Liabilities 221,364 94,395 315,759
(g) Net Admitted Deferred Tax Assets / 94,394 (94,394) -
(Net Deferred Tax Liabilities) (1e-1f)
2. 12/31/2018
@ @) 3)
(Col 1+2)
Ordinary Capital Total
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 XXX XXX 73,991,686
Allowed per Limitation Threshold
(c) Adjusted Gross Deferred Tax Assets (Excluding 3,308,805 2 3,308,807
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 3,308,805 2 3,308,807

application of SSAP No. 101, Total (2(a) + 2(b) + 2(c))
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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))

(a) Ratio Percentage Used To Determine Recovery

Period and Threshold Limitation Amount

(b) Amount of Adjusted Capital and Surplus Used To

Determine Recovery Period and Threshold
Limitation in 2(b)2 above

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)
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

12/31/2017
@ ®) (6)
(Col 4+5)
Ordinary Capital Total
XXX XXX 52,877,313
2,993,047 1 2,993,048
2,993,047 1 2,993,048
Change
(] 8 9)
(Col 7+8)
Ordinary Capital Total
XXX XXX 21,114,373
315,758 1 315,759
315,758 1 315,759
[ 12/31/2018 [ 12/31/2017 |
1572% 1284%
$ 493,277,905 $ 352,748,723
12/31/2018
@ 2 (©)]
(Col 1+2)
Ordinary Capital Total
49,106,966 $ 2 49,106,968
0% 0% 0%
3,308,805 $ 2 3,308,807
0% 0% 0%
No X

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

@

(b)

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

1.

2.

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

Adjusted Gross DTAs Amount From
Note 9A1(c)

Percentage of Adjusted Gross DTAs

By Tax Character Attributable

To The Impact Of Tax Planning
Strategies

Net Admitted Adjusted Gross

DTAs Amount From Note 9A1(e)
Percentage of Net Admitted
Adjusted Gross DTAs By Tax
Character Admitted Because Of

The Impact Of Tax Planning
Strategies

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.

2.

Adjusted Gross DTAs Amount From
Note 9A1(c)

Percentage of Adjusted Gross DTAs

By Tax Character Attributable

To The Impact Of Tax Planning
Strategies

Net Admitted Adjusted Gross

DTAs Amount From Note 9A1(e)
Percentage of Net Admitted
Adjusted Gross DTAs By Tax
Character Admitted Because Of

The Impact Of Tax Planning
Strategies

There are no temporary differences for which deferred tax liabilities are not recognized.

Current income taxes incurred consist of the following major components:

Current Income Tax

(@)
(b)
(©
(d)
(e)
®
@

Federal
Foreign

Subtotal
Federal income tax on net capital gains
Utilization of capital loss carry-forwards
Other
Federal and foreign income taxes incurred

Deferred Tax Assets:

@

(b)
(©

(d)
(e)

®
(@)

(h)
®

Ordinary
(1) Policyholder reserves
(2) Deferred acquisition costs
(3) Policyholder Reserve Transitional Amount
(4) Other (including items <5% of total ordinary tax assets)
(99) Subtotal

Statutory valuation allowance adjustment
Nonadmitted

Admitted ordinary deferred tax assets (2a99-2b-2c)
Capital:
(1) Investments
(2) Other (including items <5% of total capital tax assets)

(99) Subtotal

Statutory valuation allowance adjustment
Nonadmitted

Admitted capital deferred tax assets (2e99 - 2f - 2qg)
Admitted deferred tax assets (2d + 2h)
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12/31/2017
4 (5) (6)
(Col 4+5)
Ordinary Capital Total
63,493,164 $ 1 63,493,165
0% 0% 0%
2,993,047 $ 1 2,993,048
0% 0% 0%
Yes X _
Change
] 8 9)
(Col 7+8)
Ordinary Capital Total
(14,386,198) $ 1 (14,386,197)
0% 0% 0%
315,758 $ 1 315,759
0% 0% 0%
(1) 2 3)
(Col 1-2)
12/31/2018 12/31/2017 Change

(27,086,569) $

(10,743,100) $

(16,343,469)

(27,086,569)

(10,743,100)

(16,343,469)

14,631

(22,600)

37,231

(27,071,938) $

(10,765,700)

(16,306,238)

42,757,823 $ 59,230,352 (16,472,529)
4,702,520 2,966,289 1,736,231
1,478,763 1,119,159 359,604

167,860 177,364 (9.504)

49,106,966 63,493,164 (14,386,198)

45,798,161 60,500,117 (14,701,956)
3,308,805 2,993,047 315,758

2 $ 1 1
2 1 1
2 1 1
3,308,807 _$ 2,993,048 315,759
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10.

D.

H.

3. Deferred Tax Liabilities

(a) Ordinary

(1) Policyholder Reserve Transitional Amount $ 3,050,167 $ 2,915,049 $ 135,118
(2) Other (including items <5% of total ordinary tax liabilities) 86,246 - 86,246
(99) Subtotal $ 3,136,413 $ 2,915,049 $ 221,364
(b) Capital
(1) Investments $ 172,394 $ 77,999 $ 94,395
(2) Other (including items <5% of total capital tax liabilities) - - -
(99)  Subtotal $ 172,394 $ 77,999 $ 94,395
(c) Deferred tax liabilities (3299 + 3b99) $ 3,308,807 _$ 2,093,048 $ 315,759
4. Net deferred tax assets/liabilities (2i - 3c) $ - 3 -3 -

5. On December 22, 2017, the Tax Cuts and Jobs Act (“TCJA”) (HR 1, Pub. L. 115-97) became law. As a result of the TCJA, the
Company’s tax reserve deductible temporary difference increased by $8,551,860. This change results in an offsetting ($8,551,860)
taxable temporary difference that will be amortized into taxable income evenly over the eight years subsequent to 2017.

The effects of the U.S. tax reform were reflected in the 2017 financial statements as determined or as reasonably estimated
provisional amounts based on available information subject to interpretation in accordance with the SEC’s Staff Accounting Bulletin
No. 118 (SAB 118), as adopted by NAIC SAPWG INT 18-01. SAB 118 provides guidance on accounting for the effects of U.S. tax
reform where the Company’s determinations are incomplete but the Company can determine a reasonable estimate. The TCJA
related disclosures and figures in the 2018 financials represent final impacts with no estimated figures remaining.

The Company's current income tax incurred and change in deferred income tax differs from the amount obtained by applying the federal
statutory rate to income before tax as follows:

12/31/2018 12/31/2017
Current income taxes incurred $ (27,071,938) $ (10,765,700)
Change in deferred income taxes 14,701,956 41,271,366
(without tax on unrealized gains and losses)
Total income tax reported $ (12,369.982) $ 30,505,666
Income before taxes (58,745,908) (25,767,699)
21.00% 35.00%
Expected income tax expense (benefit) at statutory rate $ (12,336,641 $ (9,018,695)
Increase (decrease) in actual tax reported resulting from:
Tax adjustment for IMR $ 7% 463
Deferred tax benefit on other items in surplus - (809,513)
Change in tax rates - 40,333,411
Other (33,416) -
Total income tax reported $ (12,369,982) $ 30,505,666

On December 22, 2017, the Tax Cuts and Jobs Act (“TCJA”) (HR 1, Pub. L. 115-97) became law reducing the federal tax rate to 21%. As a
result, the Company reduced its net deferred tax asset balance by $40,333,411 in the 2017 financial statements.

Loss and Credit Carry Forwards

(1) As of December 31, 2018 and 2017, the Company had no operating loss, capital loss, or tax credit carryforwards available for tax
purposes.

(2) The Company did not incur any income taxes during 2018, 2017, or 2016 that will be available for recoupment in the event of future net
capital losses.

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

(1) The Company’s federal income tax return is consolidated with other includible affiliated companies. Please see attached listing of
companies.

(2) The method of allocation between the companies is subject to a written tax allocation agreement. Under the terms of the tax allocation
agreement, the Company is entitled to a benefit for losses equal to highest federal tax rate regardless if the losses and credits reduce the
consolidated group's income tax liability. Similarly, in years where the Company has a positive taxable income it is required to pay its
separate company tax liability under the agreement. 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

The total amount of unrecognized tax benefits that, if recognized, would affect the effective income tax rate for years ending in December 31,
2018 and 2017 is $0 and $0, respectively. The Company does not expect that the total amount of unrecognized tax benefits will significantly
increase or decrease within twelve months of the reporting date.

Repatriation Transition Tax - None.

Alternative Minimum Tax (AMT) Credit - None.

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A-C. The Company assumes level term life business from TLIC on a coinsurance funds withheld basis.

D.

E.

At December 31, 2018 and 2017, the Company reported a net amount of ($52,418) and ($13,731) as (payable to)/receivable from parent,
subsidiary, and affiliated companies. Terms of settlement require that these amounts are settled within 90 days.

The Company has made no guarantees or commitments with regard to affiliated or related parties.
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11.

12.

13.

14.

15.

16.

17.

18.

19.

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.

G. TLIC, an insurance company domiciled in lowa, owns 100% of the Company’s outstanding stock.

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.

O. SCA Loss Tracking — None.

Debt - 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, Shareholder’s 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 not declare or pay any dividend or distribution without the prior written consent of the Division and must meet
Dividend and Distribution Policies as laid out in the Plan of Operations filed with lowa.

4. The Company did not pay a common stock dividend in 2018.

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, 2018.
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.
Liabilities, Contingencies and Assessments - None.
Leases - None.
Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk - None.
Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities - None.
Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - None.

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - None.
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20. Fair Value Measurements

A.

D.

E.

(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,
2018:

(€Y @ [€)] @ ®) 6)
Net Asset Value
Description (Level 1) (Level 2) (Level 3) (NAV) Total

a. Assets at fair value
Cash equivalents and short-term

Mutual funds $ 26,498,852 $ - $ - $ - $ 26,498,852
Total cash equivalents and short-term $ 26,498,852 $ - $ - $ - % 26,498,852
Total assets at fair value $ 26,498,852 $ - $ - $ - 3 26,498,852

(2) The Company reviews the fair value hierarchy classifications at each reporting period. Overall, reclassifications between levels occur
when there are changes in the observability of inputs and market activity used in the valuation of a financial asset or liability. Given the
types of assets classified as Level 1 (primarily equity securities including mutual fund investments), transfers between Level 1 and Level
2 measurement categories are expected to be infrequent. Transfers into and out of level 3 are summarized in the schedule of changes in
level 3 asset and liabilities. There were no material asset transfers between level 1 and level 2 or between level 2 and level 3 during the
years ended December 31, 2018 and 2017.

(3) Transfers between fair value hierarchy levels are recognized at the beginning of the reporting period.

(4) Cash equivalents and short-term investments classified in in Level 1 are primarily money market mutual funds and are measured at fair
value. For those securities with a pricing source of ‘amortized cost’; amortized cost is a proxy for fair value.

Other Fair Value Disclosures - None.
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, 2018:

@ (@) 3 4 ©®) (6) ) ®)
Net Asset Value  Not Practicable
Type of Financial Instrument Aggregate Fair Value Admitted Value (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Admitted assets:
Cash equivalents and short-term $ 26,498,852 $ 26,498,852 $ 26,498,852 $ - $ - % -3
Bonds 435,397,105 444,055,001 216,173,335 204,701,522 14,522,248 -
Liabilities:
Payable to parent, subsidiaries
and affiliates $ 52,418 $ 52,418 $ - $ 52,418 $ - 3 -3

Not Practicable to Estimate Fair Value - Not applicable.

NAV Practical Expedient Investments - Not applicable.

21. Other ltems

22.

23.

24.

25.

26.

27.

28.

29.

A.

B.

G.

H.

Unusual or Infrequent Items - None.

Troubled Debt Restructuring: Debtors - None.

Other Disclosures

In connection with the transformation of the Company’s and its Parent’s U.S. business and long-term strategy, in January 2018, a Company
affiliate entered into a multi-year third party administration arrangement for the administration of certain U.S. based in-force policies. As part of
this arrangement, the Company and its affiliates will modernize the systems upon which they administer insurance business whereby certain
existing systems will be consolidated into a new policy administration system hosted by the third party administrator.

Business Interruption Insurance Recoveries - None.

State Transferable and Non-transferable Tax Credits - None.

Subprime Mortgage Related Risk Exposure - None.

Retained Assets - None.

Insurance Linked Securities - None.

Events Subsequent

The financial statements are adjusted to reflect events that occurred between the balance sheet date and the date when the financial statements
are available to be issued, provided they give evidence of conditions that existed at the balance sheet date (Type ). Events that are indicative of
conditions that arose after the balance sheet date are disclosed, but do not result in an adjustment of the financial statements themselves (Type ).
With the exception of the matter described below, the Company has not identified any Type | or Type Il subsequent events for the year ended
December 31, 2018 through February 26, 2019.

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 - 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.
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30. Premium Deficiency Reserves - Not applicable.

31. Reserves for Life Contracts and Annuity Contracts

32.

33.

34.

35.

(1) 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 for periods beyond the date of death. The reserve for these benefits is computed using aggregate methods
and is held in Exhibit 5.

(2) 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.

(3) As of December 31, 2018, the Company had $24,929,921,325 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 $157,664,495 at year-
end.

(4) 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.

(5) The Company does not have any amounts in Exhibit 7, Line 4.

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

ORDINARY GROUP
1 3 4 5 6 7 8
Supplementary
ITEM Total Life Insurance Individual Annuities Contracts Credit Life Life Insurance Annuities
Change in deficiency
reserve $ (99,833,559)| $ (99,833,559)| $ -1$ -1 -8 -8 -
Total $ (99,833,559)| $ (99,833,559)| $ -1$ -18 -18 -1 -

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

Deferred and uncollected life insurance premiums as of December 31, 2018 were as follows:

Type Gross Net of Loading
Ordinary renewal $ 1,886,285 | $ 2,931,682
Total $ 1,886,285 | $ 2,931,682

Separate Accounts - None.

Loss/Claim Adjustment Expenses - Not applicable.
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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?

State regulating?  lowa

Is the reporting entity publicly traded or a member of publicly traded group?

If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

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
statement filed with departments?

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
412

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:

4.21

422
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?
If the answer is YES, complete and file the merger history data file with the NAIC.

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.

sales of new business?

renewals?

sales of new business?

renewals?

Yes|[ ]

Yes [X]

No[X]

Yes[X]

No[ ]

NAT ]

No[ ]

769218

Yes|[ ]

No[X]

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]

Yes| ]
Yes|[ ]

Yes|[ ]
Yes| ]
Yes|[ ]

NIA[X]
NIA[X]

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]

No[X]

No[ ]

100.0%

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

OCC | 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?

20

Yes [X]

Yes|[ ]

Yes| ]

No[ ]

No[X]

No[X]

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

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?

Mark Shickler, Appointed Actuary

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 0
1213 Total book/adjusted carrying value 0
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[ ] No[ ]
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] No[ ]
(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[ ] No[ ]
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.
1 2 3 4
American Bankers Association (ABA) Circumstances That 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] No[ ]
Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes[X] No[ ]
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 (Fraternal 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 (Fraternal 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:
2121  Rented from others $ 0
21.22  Borrowed from others $ 0
21.23  Leased from others $ 0
2124 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:
2221 Amount paid as losses or risk adjustment $ 0
22.22  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[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
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INVESTMENT

Were all the 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] Nol[ ]
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[ ] NA[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[ ] NAI[X]
For the reporting entity's security lending program, state the amount of the following as of December 31 of the current year:
24101 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
25.32  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 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  Forall 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  If yes, 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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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[ ] No[ ]
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
CusIiP Name of Mutual Fund Book/Adjusted Carrying
Value
$ 0
29.2999 TOTAL $
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 $ 444,055,001 |$ 435,397,106 | $ (8,657,895)
30.2 Preferred Stocks $ 0 |$ 0 |$ 0
30.3 Totals $ 444,055,001 |$ 435,397,106 |$ (8,657,895)
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] Nol[ ]
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:
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designation 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL security is not
available.
b. Issuer or obligor is current on all contracted interest and principal payments.
C. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] No[X]
By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as an NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
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

20.3
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

37.1 Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? $

372 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

20.4
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1.2
1.3

14
1.5
1.6

3.1
3.2
33

34

35
3.6
37

4.1

4.2

5.1
5.2

GENERAL INTERROGATORIES
PART 2 - LIFE INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement Insurance in force?
If yes, indicate premium earned on U.S. business only.
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit?

1.3 Reason for excluding:

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in Item (1.2) above.
Indicate total incurred claims on all Medicare Supplement insurance.
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

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 earned

1.75 Total incurred claims

1.76 Number of covered lives

Health Test:
1 2
Current Year Prior Year

2.1 Premium Numerator $ 0 $ 0
22 Premium Denominator $ 206,167,412 $ 218,893,200
23 Premium Ratio (2.1/2.2) 0.0% 0.0%
24 Reserve Numerator $ 0 $ 0
25 Reserve Denominator $ 664,294,663 $ 368,823,820
26 Reserve Ratio (2.4/2.5) 0.0% 0.0%

Does the reporting entity have Separate Accounts?
If yes, has a Separate Accounts statement been filed with this Department

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?

State the authority under which Separate Accounts are maintained:

Was any of the reporting entity's Separate Accounts business reinsured as of December 31?
Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317

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)?”

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)’?

Net reimbursement of such expenses between reporting entities:

421  Paid

422  Received

Does the reporting entity write any guaranteed interest contracts?

If yes, what amount pertaining to these items is included in:

5.21 Page 3, Line 1

522 Page 4, Line 1

For stock reporting entities only:

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

7.1 Cash

21

Yes|[ ]

No[X]
0

0

Yes|[ ]

Yes|[ ]
No[ ]

No[X]
NIA[X ]

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]

Yes [X]

Nof[ |

465,854

0

Yes|[ ]

No[X]
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8.1

8.2
8.3

8.4

9.1
9.2

10.1
10.2
10.3
104
1.1
11.2

13.
13.1

GENERAL INTERROGATORIES
PART 2 - LIFE INTERROGATORIES
712 Stock
Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as:

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?

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
8.41 <$25,000 $ 0 $ 0
842  $25,000— 99,999 $ 0 $ 0
8.43  $100,000 — 249,999 $ 0 $ 0
8.44  $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?

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:

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)
0
Do you act as a custodian for health savings accounts?
If yes, please provide the amount of custodial funds held as of the reporting date.
Do you act as an administrator for health savings accounts?
If yes, please provide the balance of the funds administered as of the reporting date.
Are any of the captive affiliates reported on Schedule S, Part 3, authorized reinsurers?
If the answer to 11.1 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).
121 Direct premiums written
12.2  Total incurred claims

12.3  Number of covered lives

*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)

Is the reporting entity licensed or charted, registered, qualified, eligible or writing business in at least two states?

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of the
reporting entity?

211

0
Yes[ ] No[X]
Yes[ ] No[X]
0
0
Yes[ ] No[X]
0
Yes[ ] No[X]
0
No[X] NAT[ ]
0
0
0
Yes[ ] No[X]
Yes[ ] No[X]
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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.
$000 omitted for amounts of life insurance

O N o o s 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.
231
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).......ccccvvvevieerieieesieessienens
Ordinary - term (Line 21, Col. 4, less Line 34, Col. 4).......cccovvvmrnrurmenenreneereereinseseireinenns
Credit life (LINE 21, COL B)......ccevireriierereieeeeee et bns
Group, excluding FEGLI/SGLI (Line 21, Col. 9 less Lines 43 & 44, Col. 4)..........c.coouveeen.
Industrial (LINE 21, COL 2).....ucuirerirriririseinsisris st ss s sssssssssessesssens
FEGLI/SGLI (Lines 43 & 44, COl. 4)......ccorimrriiriecinerieisieseessisseseesessessssessssessssenees
Total (LINE 21, COL 10)... et ssessesssssessessessss s ssessessnnes

Total in force for which VM-20 deterministic/stochastic reserves are calculated.................

New Business Issued (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, COl. 2)........cccccvveeurireieicieieeseseieeinns
Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2)........cccrrrrmrnrirrirersrinseneseisssssissinenns
Credit life (LINE 2, COL B)....vueveireiciieieiisieessie ettt ees
GrouUp (LINE 2, €Ol 9)..ouereeieiereeie ettt st sttt ssnes
Industrial (LINE 2, COl. 2).......ccviireiiieieireee sttt sttt ban
Total (LINE 2, COL. 10)....cuucererrerriieiereersiseesreieeese ettt ees

Premium Income - Lines of Business (Exhibit 1-Part 1)
Industrial life (Line 20.4, Col. 2)...............

Ordinary life insurance (Ling 20.4, COl.. 3).....c.cceiiirrieiisiieieiseeiie s
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. B).......ovrrureernrereireieieeineieise e sesssseseesessesesens
Group annuities (LINE 20.4, COL 7)......cvveiereirieiereteece et sssssre st sanes
A&H - group (Lin€ 20.4, COl. 8).......cevveiireireieiiisieicsee ettt
A&H - credit (group and individual) (Line 20.4, Col. 9)........cvevivevrrerieeieeeeee e
A&H - other (Ling 20.4, COL. 10).......coiuieieiirieiesisseseisse st snses e

Aggregate of all other lines of business (Line 20.4, Col. 11).....c.covvnrnrnriinnrreereereeneeneen.

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)...........ccccovueeenncn.
Aggregate life reserves (Page 3, LiNe 1).......ccvieeinieesssseessesess s
Excess VM-20 deterministic/stochastic reserve over NPR related to Line 7.1........c.cccocouue..
Aggregate A&H reserves (Page 3, LINE 2)......cccvceeceiieeeeesseecre s
Deposit-type contract funds (Page 3, LINE 3)......cceveueieiciriieeseee e
Asset valuation reserve (Page 3, LiNE 24.01)........ccovuernrnrirnneineneisiesesseesessesssssesneens
Capital (Page 3, LINES 29 & 30)......c.eueiiirrireieirrieieiseeie ettt sanes
SUIPIUS (PAGE 3, LINE 7).ttt sse s sssessssssnssessns

Cash Flow (Page 5)

Net cash from operations (LINE 11).....c.cccuivviereriieeieeeeee e

Risk-Based Capital Analysis

Total adjuSted CaPITAL. ..o s
Authorized control level risk-based Capital..........cooceieieiiereieeie e
Percentage Distribution of Cash, Cash Equivalents and Invested Assets

(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3) x 100.0

BONGAS (LINE 1)...vuiviieictieicte ettt bbb n
StOCKS (LINES 2.1 @NA 2.2).....eurevirieecirieieisiesise ettt essssssssessas
Mortgage loans on real estate (Lines 3.1 aNd 3.2).......cccvvereiireieenieiesese e
Real estate (Lin€ 4.1, 4.2 AN0 4.3).......ovurrireririneireereiecnese et ssssssseenes
Cash, cash equivalents and short-term investments (LiNe 5).........cccccvueeveineererennennns
CONraCt 08NS (LINE B).......ceureurerieceeieisreceneieee st ittt st s ssessesens
DErVALIVES (LINE 7)...o.vviieiicrceeieee ettt
Other invested asSets (LINE 8)........cccucueieieiiiiessee st bes
Receivables for SeCUritieS (LINE 9).......vvuverererirrirrineeseisiiessseise e ssssesssssessessssssnenns
Securities lending reinvested collateral assets (LiNE 10)........ccocvvrreinieeniieereesens
Aggregate write-ins for invested assets (LINE 11).......cverrrrrrninenereeeneeeeeesseeeseeens

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

1 2 3 4 5
2018 2017 2016 2015 2014
.......................... 0 [ o0 0 0 | iil0
.......... 78,428,951 | ..........83,611,732 | ........ 73,655,531 | .ooovvviriivicennn0 | ceiiiicinl0
.......................... 0 [ o0 0 0 | iil0
.......................... 0 [ o0 [ 0 0 0
.......................... 0 [ o0 0 0 0
.......................... 0 [0 [0 [0 [0
.......... 78,428,951 | ..........83,611,732 | ..........73,655,531 | ..o | i l0
.......................... 0 [ o0 e ek XXX e XX i e XX
.......................... 0 [ om0 [ 0 0 | iiel0
.......................... 0]......15,436,048 | ...........8,839,171 | cccovvviviiiiiiccncn0 | viiiicl0
.......................... 0 [ o0 0 0 0
.......................... 0 [ o0 | iicicicecnl0 0 0
.......................... 0 [0 [0 [ |0
.......................... 0........15,436,048 | ..........8,839,171 | .ooocriiiicn0 | i 0

.......................... 0 [ im0 0 0 | 0
.......................... 0 [ im0 0 0 | 0
.......................... 0 [ o0 i | 0 | i 0
.......................... 0 [ im0 0 0 | 0
.......................... (O PO o I (PO RO | ) [OUOPOOPORORPOROR B [PUOPOROOROPORROROOON |
........ 206,167,412 | ........213,867,836 | ..........96,666,857 | ......cccocvvurivnncnnc0 | ovriiirriiriiinnnnnl0
..... 1,319,478,871 | ........984,545,020 | .......635,447,882 | ......cccccvvvicencn0 | v l0
........ 826,200,966 | ........631,796,297 | ...... 447,134,593 | ..o | ciiiill0
........ 799,597,498 | ........608,237,529 | .......412,621,984 | ......cccecvvvriinncn0 | iiiirnnll0
.......................... 0 [ om0 e XXX s e e XX s [ XK X
.......................... 0 [ im0 0 0 | 0
.......................... 0 [ im0 i 0 | 0
............... 276,147 | e 127,488 | 25573 | a0 [ iel0
............ 2,500,000 | ............2,500,000 | ............2,500,000 | ....cccooormrrimrricn0 | i 0
........ 490,777,905 | ........350,248,723 | .......185,813,289 | .....ccoevvvvricncc0 | i 0
........ 118,133,726 | ........154,295,930 | .........72,974,853 | ...cccevvvvvriinriien0 | e 0
........ 493,554,052 | ........352,876,211 | .......188,338,862 | .....cccceevvrvcnccn0 | i 0
.......... 31,401,372 | .........27,489,739 | .........24,569,079 | ...cccoovvnrinnnrcnnn0 | 0
..................... 944 | 892 | 045 | 00 | 0.0
....................... 0.0 | w00 [ 0.0 | 00 | .00
....................... 0.0 | 00 [ 0.0 | 00 | 0.0
....................... 0.0 | w00 [ 0.0 | 00 | 0.0
....................... 56 | 108 | i385 | 00 | 0.0
....................... 0.0 | w00 | 0.0 | 00 | 0.0
....................... 0.0 | w00 | 0.0 | 00 | 0.0
....................... 0.0 | cviviiniieennn00 [ 0.0 | 00 | 0.0
....................... 0.0 | o000 [ 0.0 | 00 | 0.0
....................... 0.0 | w00 | 0.0 | 00 | 0.0
....................... 0.0 | o000 |00 | 00 | cine..0.0
................... 1000 | .o 100.0 | i 100.0 | vvvicinvieennn00 | iinenn.0.0
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FIVE-YEAR HISTORICAL DATA

(continued)
1 2 3 4 5
2018 2017 2016 2015 2014

Investments in Parent, Subsidiaries and Affiliates
44.  Affiliated bonds (Sch. D Summary, Ling 12, COL 1).....coiiiiiieisieesieeseiesesesseneieis | coevseiesesesssssssena (0 [0 (0 I (0 0
45, Affiliated preferred stocks (Sch. D Summary, Ling 18, Col. 1)......ovririnerrirrninennneiinins | ceereereesnnensensesnenns (0 (0 (0 (0 0
46. Affiliated common stocks (Sch. D Summary, Line 24, COl. 1)....civieenirieeneeieseeiens | covireissesenssneen (0 [0 (0 (0 0
47.  Affiliated short-term investments (subtotal included in Sch. DA, Verif., Col. 5, Ling 10)...... | oceeevercrrieinnnnd [0 T [ [ (1 0
48. Affiliated mortgage 10ans 0N real €SAte ............ccceeiiiveiiiccice s | et [0 T [0 TR [0 R [0 R 0
49, AllOther AffiIAEA.........cveeeverceeerieei et | ersene s (O I (O IR (O IR (O IR 0
50. Total of above LiNES 44 10 49.........cvuiviereieieisesee e | otrissss s ssssssees (01 R (O P (O P (O I 0
51.  Total investment in parent included in Lines 44 t0 49 @DOVE............ccovvrveiererersienieniiis | cverssissesssesssesanad (O I [0 P (O I (O] I 0

Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2).........cccocvviereiereeriieeeeereesseeveeeeens | cveveenns 45,798,161 | .......... 60,523,161 | ........ 101,681,522 | ..coovvvvericrerne, [0 R 0
53. Total admitted assets (Page 2, Line 28, Col. 3)......ccccvrrverermrrnneeeereeenserseesseeisensnees | cvees 1,319,478,871 | ........ 984,545,020 | ........ 635,447,882 | ...ovvvvvrrrrein (U I 0

Investment Data
54. Net investment income (Exhibit of Net Investment INCOME)..........ccccveeiereireieieeieieeens | ceveieians 9,598,369 | ............ 4,519,702 | ............... 344,287 | oo (0 0
55. Realized capital gains (losses) (Page 4, Line 34, COlUMN 1)........ccorrmrnrirmernenennenrreins | corereseenseneeeienns 88 | s 9,480 | oo (0 (0 0
56. Unrealized capital gains (losses) (Page 4, Line 38, COIUMN 1).......ccccovvuvieriinneenieieinnes | cvrerssssenssesseesnead [0 I (O P [0 I {0 I 0
57.  Total of above Lines 54, 55 N0 5B..........cccvvereereierireeeeeieeevs et sessses e esessesesenens | cereeesinas 9,598,457 | ............ 4,529,182 | ..ccvvvenen 344,287 | oo [0 0

Benefits and Reserve Increase (Page 6)
58. 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)....ccvvrrremnrrrrrnerresriseneseennes | ceeverenns 64,112,056 | .......... 34,853,027 | .......... 23,969,419 | ..ovvvevrrcrircninne (U IR 0
59. Total contract benefits - A&H (Lines 13 & 14, CoIs. 9, 10 & 1) | vvereeseenseneereeneeend (0 (0 (0 (0 0
60. Increase in life reserves - other than group and annuities (Line 19, Cols. 2 & 3).......cccoeevee | vrreenee 191,359,969 | ........ 195,615,545 | ........ 412,621,984 | oo (0 0
61. Increase in A&H reserves (Line 19, Cols. 9, 10 & 11)...cceureirienereeeeneneeeseeieeineineies | veeeessseseseeeeseenad (01 S (01 S (0 (0 I 0
62. Dividends to policyholders (Line 30, COl 1).....cccieiiicreiereeieereeeeesee e seesessenes | eresssiesesssesesesinnnd [0 R [0 TR [0 0 [ e 0

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........cccccerrrrrmrrmrmmenmereernirnns | worrermereesnnennenns 10.7 | o 10.6 | oo 5.2 | oo [0 I 0.0
64. Lapse percent (ordinary only) [(Exhibit of Life Insurance, Col. 4, Lines 14 & 15)

/112 (Exhibit of Life Insurance, Col. 4, Lines 1 & 21)] X 100.00..........ccvvverrvenermrmrrenerirenins | vevvereresrenserecienns 8.4 | e 8.8 | e 39 | s 0.0 | cooveeerririerenens 0.0
65. A&H loss percent (Schedule H, Part 1, LInes 5 & 6, COL. 2).......ceviviurieererisieeissieiieieens | cvveveisssesessssenns 0.0 | oo 0.0 | oo, 0.0 | oo, 0.0 | oo 0.0
66. A&H cost containment percent (Schedule H, Part 1, Line 4, COl. 2)........ccccovvnmininninninns | v 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0
67. A&H expense percent excluding cost containment expenses

(Schedule H, Part 1, Ling 10, COL 2).......ccovurmrererieeierieessesieesssesesesssssssssssssesses | eveseeesnsssssesssen 0.0 | v 0.0 | oo 0.0 | v 0.0 | cooverrericrirrenens 0.0

A&H Claim Reserve Adequacy
68. Incurred losses on prior years' claims - group health (Sch. H, Part 3, Line 3.1, Col. 2)....... | «oeovvvvverirrennad (0 [0 (0 (0 0
69. Prior years' claim liability and reserve - group health (Sch. H, Part 3, Line 3.2, Col. 2)....... | ceecovvrvnerenrinnnnd (01 (01 S (01 O (01 0
70. Incurred losses on prior years' claims - health other than group (Sch. H, Part 3,

Ling 3.1, COL 118SS COL. 2)...uvuivieercieeie ettt s ssstes s sssessssssssnes | sessessessssssssssssssand (0 (0 (0 (0 0
71.  Prior years' claim liability and reserve - health other than group (Sch. H, Part 3,

Ling 3.2, COl. 11858 COL. 2)...cuiiieiieiiieiieieiiisieie sttt ssessnns | soessssessessssssassesnnd [0 [0 [0 (0 0

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

(Page 6, Line 33)
72, Industrial life (COl. 2)......c..urrreeerierererreresiiee et esssesssessen | cosseessssssseessenesns (O (U I (U I (U I 0
73, 0rdinary = life (COl. 3).cuuevurreererireeeieeiseeeecessees e esss st essssnes | sesesenns (31,801,991) ] ......... (15,051,283)| ....... (327,839,850) [ ..uvvvvrecerrrrrrrernan [V I 0
74.  Ordinary - individual annUItIEs (COL. 4)..........covvieiereeriereceeee e ssstesiesns | evesesssssesesssssesnnad (0 (0 (0 (0 0
75.  Ordinary - supplementary contracts (COl. 5)........ccceueieiiirieiiisieeisse e eessseisnes | cvesssssssesssssssesenas (0 (0 I (0 (0 0
76.  Credit life (COl B).....rureererereireereieeireirees sttt ss s ssessesssssssssessessesssnssssessanss | seessssssssessassnssessnd (0 (0 (0 (0 0
7T, Group life (COL. 7).ttt sesssssssnensss | cosseessesssessseneons (O N (U N (U I (U IR 0
78. Group anNUItIES (COL. 8).......euuiurrerireereiicieireiieeiseissie sttt sssesessestss e sssssesssnsssnns | seessesssssesssssnsssessnd (01 S (01 S (01 O (01 O 0
79, A&H - group (Col 9)...eviceiieiiceesecese ettt s st ens | ebesessaessseresenna [0 R [0 R [0 R [0 R 0
80.  A&H - Credit (COl. 10).....uureeurrireeercrireeserieeesiseees s seess st sessssesssssssssesstnns | cesseessessseessssenns (U (U I (U I [V I 0
81, AH = Other (COL 1)ttt estenssesnsss | snsssessnssessanssnssessad (0 (0 (0 (0 0
82. Aggregate of all other lines 0f buSINESS (COL. 12).......cveiiurieieieirieereeseeseesseseiees | cerersessesseans 72,563 | oo 64,169 | ...cccvuvven. 324,223 | oo {0 I 0
83, TOtAl (COl. 1).ourrerrreririesssreseensseessees e snss ettt | erssenas (31,729,428)| ......... (14,987,114)] ....... (327,515,627) | ...oveoeverrrrirereennnd (O I 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:

23
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NAIC Group Code.....0468

* 1 6 0 3 2 2 0184305 910 0 =

DIRECT BUSINESS IN GRAND TOTAL DURING THE YEAR
NAIC Company Code.....16032

LIFE INSURANCE
1

Ordinary

2
Credit Life
(Group and
Individual)

Industrial

R =

DIRECT PREMIUMS AND ANNUITY CONSIDERATIONS
Life INSUTANCE. ....vvveeeeiircecie ittt
Annuity CONSIAETAtIONS..........cvuveeireiieriieieseieee e
Deposit-type contract funds.
Other considerations....
Totals (Sum of Lines 1to 4)

6.1
6.2
6.3

6.4
6.5

DIRECT DIVIDENDS TO POLICYHOLDERS
Life insurance:
Paid in cash or left on deposit
Applied to pay renewal premiums
Applied to provide paid-up additions or shorten the endowment

Totals (SUm of LiNeS 6.1 10 6.4)........ccovvveverrererieicee e

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

Totals (Sum of Lines 7.1 to 7.3)...
Grand Totals (Lines 6.5+ 7.4).....

DIRECT CLAIMS AND BENEFITS PAID
Death BENELS........ccveiieciece s
Matured eNAOWMENLS...........cvcviveiieicieie e nas
Annuity bENefitS.........ceviveieierieeese e
Surrender values and withdrawals for life contracts....

Aggregate write-ins for miscellaneous direct claims and benefits paid.... | ....

All other benefits, except accident and health...........cccocvvverinvninnnns
TOAIS .o

1398.
1399.

Summary of remaining write-ins for Line 13 from overflow page.

Total (Lines 1301 through 1303 plus 1398)(Line 13 above)...........c.co......

Ordinary

Credit Life
(Group and Indivi

dual)

Group

Industrial

Total

1 2

No. Amount

No. of Ind.
Pols. & Gr.
Certifs.

3

4

Amount

No. of
Certifs.

Amount No.

8 9

Amount No.

Amount

DIRECT DEATH BENEFITS AND
MATURED ENDOWMENTS INCURRED

16.
17.

18.1
18.2
18.3
18.4
18.5
18.6

19.

Unpaid December 31, prior year................. 0 0

o
o

Incurred during current year...........cccouverne

o
o

o

o
o

Settled during current year:

By payment in full
By payment on compromised claims

Totals paid

Reduction by compromise......

Amount rejected

o O 0o o oo
o O 0o o oo

Total settlements

o o o o o o
o o o o o o

o o o oo o

o o o o o o
o o o o oo

Unpaid Dec. 31, current year
(Lines 16 + 17 - 18.6)

o
o

o
o

o

o
o

20.
21.
22.
23.

POLICY EXHIBIT

No. of Pal.

In force December 31, prior year

0

Issued during year.
Other changes to in force (Net)..

© o o o
© o o o

In force December 31 of current year.........

o o o o

(a)

o o o o

0
0
0

o o o o
o o o o

o o o o

o o o o
o o o o

Includes Individual Credit Life Insurance, prior year §............... 0 current year §................ 0.
Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year §............... 0 current year §.............. .
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year §............... 0 current year $.............. 0.

ACCIDENT AND HEALTH INSURANCE

Direct
Premiums

Direct Premiums
Earned

D|V|dends Paid Or
Credited on Direct
Business

5

Direct Losses
Incurred

24.

241

242
243
244

25.1

25.2
25.3
254
25.5 All other (b) N
25.6 Totals (Sum of Lines 25.1 10 25.5).......ccccuvieierrinieieieseesesese s

26.

GrOUP POLICIES (D). vvurererereererisereeensissisessssssseseesessessssesessessesssnssseessessens
Federal Employee Health Benefits Plan premium (b).........cccvververrenrenee
Credit (group and individual)
Collectively renewable policies (b)

Other Individual Policies:

NON-CANCEIADIE (D)......cveivriieiieicee e
Guaranteed renewable (b)
Non-renewable for stated reasons only (b)
Other acCideNt ONY.........cvevieeieieieieicess e

Totals (Lines 24 +24.1+24.2+24.3+244+25.6)......ccccccvvviivriinninne.

Medicare Title XVIIl exempt from state taxes or fees.........cocovvrerrrreenen.

(b)

For health business on indicated lines report: Number of persons insured under PPO managed products.....0 and number of persons insured under indemnity only products.....0.

24




Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

EXHIBIT OF LIFE INSURANCE
($000 Omitted for Amounts of Life Insurance)

14

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 Policies Insurance Group Certificates Insurance Policies Certificates Insurance Insurance
1. INfOrce €nd Of PHIOK YEAI. ..ot ssisninsias | eevieiiessiesse st ssnneas (0 IO (0 229,867 | oo 83,611,732 83,611,732
2. Issued during year. 0 | 0 | 0 0 [0 |0 | 0
3. ReINSUraNCe @SSUMEM........ccocuruurerreeicereneereiesseneseseesssssssssessssesssssssssesss | sessesssssesssssssssessnsssessnessQ | seveesneenemsessssnsssessnseneneQ | connineesnnnssseessssnssenenn0 [ onnnsnensssinsnseseeenn0 [ s 0 | o0 | 0 | 0 |0 [ 0
4. ReVIVEd QUING YEAI ... ssssesesssssessnsess | crssssisssssnsesesssssssssserenad | cveverserersssnsevsnssseressses0 | onvevevsvevesnierenneeren@20 | eveeveversneenernnnens 103,500 | o0 [0 [0 | 0 | 0 | e 103,500
5. Increased during Year (NEY)........cccoeveveverereeeievieseeesevseiessesssesesesssssses | eevssressesssssssssessssssrensensQ | eeeevsssesieissssieseissiens0 | cvevesiieieiseesieieieenens0 [ veieiniieieiiennnen0,422 | e |0 |0 | 0 [0 | 6,422
6. Subtotals, LINES 210 5.......cccvuieeriieiieseeseiererecseese e
7. Additions by dividends during year.
8.  Aggregate write-ins for increases.
9. Totals (Lines 1and 610 8)......cuurvurrereririreireere et
Deductions during year:

10, DBAMN. ..ottt ssssssssnnnns | snsnnssensenssenssenssenssenssesd | eeseesennseensnnsssnssnnnnnnens0. | eernsennnnsnnenee s 209 | s 4,349 L0 [ 0 [ XXX | e (01 [0 OO 47,349
110 MALUTIY. oottt sesssssessssssssssssssssnssnnes | snvnsssssssssssssssnsssnsenssned | sereessensssnssensssnssnnssnneens0. | eeeenneensessensensennenneens0. | vennenneneenenennen 0 | e 0 |0 [ XXX | e (0 RN (0 R 0
12. w0 [ e 0 | ) 0.0 S ISP (01 N 0 [ oo 0
13. 0 [0 0 | (0 RO (0 N (0 RO 0
14, SUITEBNAET ...t ssssssssssssssssnssnnss | svssnssssssnssnsssnsssssnnssnsld | svvsesiensssssssnssssssnnssnnssnsQ | sevvnrsisnssnssnsnnsesni 2y 989 | vovvevvrssissisnnnn. 991,326 | ..ovvevrvereerrreinieeneen0 | e | s 0 [ oo (01 O [0 991,326
15. 4167,675 | oo | 0 | s 0 [ oo (01 N (0 R 4,167,675
16. w0 [ 3 | 1,012 | 0 | 0 | ) 0.0 SN I ) .0, ORI IR XXX oo | evvereienesiesssseenens 1,612
17, DECIEASEA (NEL)......oueiiviieieicieie sttt sbnas | stesessssessessssssassessssantan (01 L0 TN 0 [ o844 | 0 i 0 | e L0 N (0 R (01 IO 84,741
18. Reinsurance 0 ] 0 | 0 L0 (0 0 [ e 0
19.  Aggregate write-ins for decreases .0 0 [0 | e | [ I {0 I [0 P 0
20. Totals (LINES 1010 19)......rvvererrieriniineiesiesississiesiesisssssssessssssssssssnssns | enssssssssssssssssssssssnsensnQ | vnvivssisssiissiissiissisnnsn0 | e 16,356 | .ovvvrerrcrinnen. 5,292,703 | coovveerrerierieeienienns 0 [ oo (0 IO 0 [ oo (01 P [0 O 5,292,703
21. Inforce end of year (Line 9 minus LiN€ 20)..........ccccvuvererereeeiierrennsieienns | covereeensensessssnessennsens0 [ eveeeisiieieissssieieinnnen0 | e 213,738 | oo 78,428,951 | ..o 0 | oo (01 TR L0 RN (01 R [0 I 78,428,951
22. Reinsurance ceded end Of YEar.........covvuvenrirriniinrineisisessessesessesesseseseens
23, Line 21 mMiNUS LiNE 22........coivurieeieiinireiieeeeseteeise et

080T, oottt

0802, .ottt

0803, oottt

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

0899. Totals (Lines 0801 through 0803 plus 0898) (Line 8 above).......co.evvreverenes

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

1999. Totals (Lines 1901 through 1903 plus 1998) (Line 19 above)......................

(a) Group $.......... 0; Individual §.......... 0.
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EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts 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 Number of Policies Amount of Insurance
24, Additions by dividends............ccceuevrerreiveieeseicieieeeeiens | e XXX oo | e (01 I XXX oot | e 0
25.  Other paid-Up iNSUTANCE. .......c.urvreerererrernesneeeereeseesessnnens | seesessnnesssessesssssssssssssssesssessessessndd | conesessnssnsesnsssssesssssssssessssssssnsseses 0 | e 0 | oo 0
26. Debit ordinary iNSUFANCE............ccccerevcuireicreiiinesieceiens | eerersniererinnnas XXX ooveeveviiieeeiees | eeesisieennnan XXX ooviieiieieeiiens | e 0 | oo 0

ADDITIONAL INFORMATION ON ORDINARY INSURANCE

Term Insurance Excluding Extended Term Insurance

Issued During Year (Included in Line 2)
2

In Force End of Year (Included in Line 21)

1
Number of Policies

Amount of Insurance

3
Number of Policies

4
Amount of Insurance

. Term policies-decreasing

. Other term insurance-decreasing..

. Term policies-other....................

..213,738

39.

30. Other term insurance
31, Totals (LINES 27 10 30)......cvumrreererrrireineriresnerireees | sevvsrennessssssmsesssesssssssssssensensQ | coneesiessnnsssessseeseesesesssseesseeens (U R 213,738 | s 78,428,951
Reconciliation to Lines 2 and 21:
32, Term additions.........ccvureeeerrrenererereerereieeesseesesesienens | cosseeeereneneneens XXX eovirereriernennens | e (01 IO XXX rievrerrireriesineen | v eeseseseeenes 0
33. Totals, extended term iNSUranCe............occcvcvvcineineiineis | v 2 0,9 ORI PN XXXt [ e LU RN 0
34. Totals, whole life and endowment..............ccocvecvvierceniies | evierieeiieeceiseeessiessssieneeienne0 | e s 0 oo 0 | oo 0
35. Totals (LINeS 3110 34).....cvuiurrereiniriieniissrinssiessiisssie | senesmnnnenesssnnsssssssssssssssssssnssensQ | consesessssssssessssssssnesssesssnssssssesesd 0 o 213,738 | .o 78,428,951
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year (Included in Line 2) In Force End of Year (Included in Line 21)
Non-Par1ticipating Particinating Non-Par?icipating Partic‘i‘pating
36 INAUSHTIAL.......oorveririrrirerrrrrrriri [ e 0| 0 | o LU RN 0
37. Ordinary
38. Credit Life (Group and Individual)..

40.
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 of Certificates of Insurance
41. Amount of insurance included in Line 2
ceded to Other COMPANIES..........covevrrreereineereireneenes | e XXXt | e (01 [P XXX oiiteirieierieeeins | e 0
42. Number in force end of year if the number
under shared groups is counted on a pro-rata basis....... | ceocoveeereveieieieneisieineisieiennnnd0 | e XXX e | e (0 IO )%, 0. GO
43. Federal Employees' Group Life Insurance
iNCluded N LINE 27......cvvviceeiecesiceseeeeieseiieies | everssiesessssesessssssssssssssssseseeenneQ | evevsssssse s 0 | o 0 | o 0
44, Servicemen's Group Life Insurance included
INLING 271t sssssssssssssessssssssensses | sesessssssnssessessessssssssesssnssnssessessesQ | vervsssesssnsssesssssssssesessessssssssessa L0 TN L0 RN 0
45. Group Permanent Insurance included in Line 21.......cccoo. | coovieviieieissieniessissieisssisnierseennd | oo 0 [ oot 0 [ oo 0
ADDITIONAL ACCIDENTAL DEATH BENEFITS
| 46. Amount of additional accidental death benefits in force end of year under ordinary POIICIES.............cccouiuieiieiiiiiieiiee ettt b e sae s nsbebenssaesenns | sbebessesesssssesesssesessnsnsesans 257,824 ]

BASIS OF CALCULATION OF ORDINARY TERM INSURANCE

50.
51.
52.

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
47.2
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 Policies Insurance Policies Insurance Certificates Insurance\
48. Waiver of Premium........cc.cccvvveernrnerissesssise s
49. Disability Income....

(a) See the Annual Audited Financial Reports section of the Annual Statement Instructions.
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EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME PAYABLE
AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY CONTRACTS,

ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES
SUPPLEMENTARY CONTRACTS

Ordinary | Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies

In force end of prior year..................
Issued during year..........ccccoecneuneenne
Reinsurance assumed...........cccc......
Increased during year (net)..............
5. Total (Lines 1t04)...ccccoirerrirrirerenne
Deductions during year:
6. Decreased (Net)......ccoeovvererirrenenns
7. Reinsurance ceded...........cccoovvuninnee
8. Totals (Lines 6 and 7)
9. Inforce end of year.
10.  Amount on deposit.............ccccerernees
11, InCOME NOW PAYADIE.......coovveeririreis | vt L0 R TT L0 RS T 0 | oo s 0
12. Amount of income payable............... ) SO (O ) SR (O ) SR (L) IO 0

oo~

ANNUITIES

Ordinary | Group
1 2 3 4
Immediate Deferred Contracts Certificates

In force end of prior year..................
Issued during year.....
Reinsurance assumed.......
Increased during year (net)
5. Total (Lines 110 4)..c.cocvrunrrerrrinnnne
Deductions during year:
6. Decreased (net)
7. Reinsurance ceded....
8. Totals (Lines 6 and 7)
9. Inforce end of year.........cccocvvuee.
Income now payable:
10.  Amount of income payable...............
Deferred fully paid:
11, Account balance.........cccoevverernnnns
Deferred not fully paid:
12.  Account balance

o~

ACCIDENT AND HEALTH INSURANCE

Group Credit Other
1 2 3 4 5 6
Certificates Premiums in force Policies Premiums in force Policies Premiums in force
1. Inforce end of prior year...........cccoe. | ceveevereereerniieenenns 0
2. Issued during Year.........ccceeereurees | ceeveenereereinsinnennennd 0
3. Reinsurance assumed...........cccocvvees [ coerervereesierenennnnns 0
4. Increased during year (Net)........cccce. [ ceosrereersinrarnnennenns 0
5. Total (LINeS 110 4)...ceverreirieinns | ererrirsissisessnesseeens 0
Deductions during year:

6. CONVEISIONS........cocvierecrciieiciriies | ceveeresieiee s 0
7. Decreased (Net)......ccoorrereerrererneenes | cevereereeeeeesneeneeneens 0
8. Reinsurance ceded..........ccoouevrvies | oo 0

9. Totals (LiNeS 610 8).......cvevrrerrerreres | e 0

10. Inforce end Of Year......cccoeivvereieies [ eririeiiericsssieennan 0

DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS

1 2
Deposit Funds Dividend Accumulations
Contracts Contracts

1. Inforce end of prior year
2. lIssued during year
3. Reinsurance assumed
4. Increased during year (net)
5. TOMAI (LINES 110 4)...eiiieieciicctcte ettt b bbbt bbbt bbbt bbb bt sseb et ssnsebesannes | sbssbetesseeteben st e sttt st et s et b e bns 0 | e s 0
Deductions during year:
6. Decreased (net)
7. Reinsurance ceded
8. Totals (Lines 6 and 7)
9. Inforce end of year
10, AmOUNt Of ACCOUNE DAIANCE. .......cvuiiieeiitisetet ettt sttt sttt ettt bbbttt sttt [ ) OO 0 (@)oo 0

(a) See the Annual Audited Financial Reports section of the Annual Statement Instructions.
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FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

Interest Maintenance Reserve

Amlunt
1. RESEIVE @S Of DECEMDET 31, PO VAT .......ruueirierereetseisessseseesessessssessssessessssssss e st st s sssssessessess e s st essess e ssessesses s eS8 ssee e b e s s s A s s s st s b s ses s st et e ssestans | fensuessessessasssnssnssessensnnssessessnes (23,044)
2. Current year's realized pre-tax capital gains/(losses) of $.....70,089 transferred into the reserve net of taxes of $.....14,719.........oovvrvorvereereereceeeeeeereeees | e 55,370
3. Adjustment for current year's liability gains/(I0SS€S) released fTOM the TESEIVE...........c it se et es et e st s e ess st enens | feefsnssessesensansses st et ses st eens 0
4. Balance before reduction for amount transferred to Summary of Operations (Ling 1 + LiNE 2 + LINE 3)......vuoiiuiiiieiiisiccsetee ettt | saesssssssessessssesse s sssse s sssenans 32,326
5. Current year's amortization released to Summary of Operations (Amortization, Ling 1, COIUMN 4)..........cciuriririerrirrieiseeiseise st essessssssessees | sessssesssssassssssessens st sssssssssssnesseseens (357)
6. Reserve as of December 31, current yEar (LINE 4 MINUS LINE 5).......v.iviuiiuiiieiiiisiesietssies ettt sstsssesseesss st et setsss et st sstes st essessessas st s sssassessetsnsessesssessessnsenss | sbessessmsossessesonsassessnssssessessnsanses 32,683
Amortization
1 2 3 4
Reserve as of Current Year's Realized Capital Adjustment for Current Year's Balance Before Reduction for
Year of December 31, Gains/(Losses) Transferred into Liability Gains/(Losses) the Current Year's Amortization
Amortization Prior Year the Reserve Net of Taxes Released from the Reserve (Cols. 1+2+3)
1. 2018 et | e (2,717) | o2y 380 | v 0| s (357)
20 2019 | et (2,837) | covoreeeceieriecer s 4,832 | o0 [ s 1,996
30 2020, | e (2,929) | ooooeverrerieeee s 5,366 | o0 [ s 2,437
4 20270 | s (3,045) | .oooverririecereceeeeind 8,155 | oo 0 [ s 3,110
B 2022t | s (3,185) | covercrercrerrrircrinernnerniennnennnennn 1022 | v 0 | s 3,837
8. 2023 | e (2,915) | oo [LOT0 | e 0 | s 5,062
To 2024 | e (2,332) | covoevreerrerrneenennnenrisennnennnenn DT T | iecirsrinernnersesnsnesesssnsssnenn0 [ s 5,245
8. 2025 | e s (1,700 | covorevvererierrrneersnereensenreennenn 8,082 | e 0 | s 4,361
9. 2026 | v eees (1,045) | v B20 | cssrsenssnssssneeens0 | e 3,376
ST 112 oY DO L 2T0) L . & I X B | B O 2,375
110 2028 | et 0 [ e 884 | v 0 | 884
12, 2029....cccoeceeeineeens | e 0 [ cooreeerrrrneeenennneeessesssssseesssnsnessneel | rerrrenennnnssnsssnnsssnnen0 | s 0
13, 2030.....cceeerirerircrirennienens | et 0 [ ool | vernrnensseennQ | 0
14, 2037 oo | e 0 [ ool | Q| 0
15, 2032, | e 0 [ coorerrrrrrerrnenrerrennensensesesnseseenl0 | Q| e 0
16, 2033 | e 0 [ ool | evrrinennnesssnenQ | e 0
17, 2034t | ettt s 0 | o0 | cevrrenesseseessnesseenensQ | e 0
18, 2035t | e 0 | o0 | cerrrrresnseeeessessseeeensQ) [ e 0
19, 2036.....ceeeeeereeereeereeeereeens | et 0 [ ceoreeererenererneerneeesseeenssseesnsnssnesneel | o0 | e 0
20, 2037 | ettt 0 [ coereeerrrrreresenneenssenesnsseessnnssessneel | nvrsreiennnssnssssnsssennen0 | e 0
21, 2038 | e 0 [ coerererrrrerenenmesenssneessnensssnssessneel0 | verrnensseennQ. | 0
22, 2039. s | et e 0 [ om0 | Q.| 0
23, 2040 | e s 0 [ om0 | Q| e 0
24, 2080 | e 0 [ om0 | vernrennsennQ | 0
25, 2042 | e 0 [ coreeerrrrerrnenmnerrrsesresssnnssennsneesenl | vvereresnssssenennQ | 0
26, 2043, | e O OO PP | OO OO 0
27, 2044 | et 0 | o0 | Q[ e 0
28, 2045 s | ettt 0 [ cooreeenrrenererneerneeessneenssneesssnssnssneed | im0 | s 0
29, 2046 | ettt 0 [ coereeerrrreresernneeessessssssensesnsnessneel | 0| e 0
30, 2047 | et 0 [ coererererrrerenermersnssneessensssnsseesneel0 | rerrensenen0. | 0
31. 2048 and Later.......ccovnis | oo 0 [ o0 | om0 | e 0
32. Total (Lines 110 31)...ccvuues | corenrrirnrrincrissnineneissnrssseresenenns (23,044) | ..o s 55,370 | c.oovvvririeirnsnisnrnserisensnnsnennnennsQ | e 32,326
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ASSET VALUATION RESERVE

Default Component Equity Component
1 2 3 4 5 6
Other Than Real Estate
Mortgage Mortgage Total Common and Other Total
Loans Loans (Cols. 1+2) Stock Invested Assets (Cols. 4 +5)

7

Total
Amount
(Cols. 3 +6)

10.

1.

12.

13.

14.

15.

16.

. Reserve as of December 31, prior year.

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

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

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

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

. Accumulated balances (Lines 1 through 5, minus 6 pluS 7).........cccccevvevierernnennn

. MaXIMUM FTESEIVE..........ucvcvieiteieiiets ettt bbb nes

RESEIVE ODJECHVE. .......evieiiiii s

20% of (Line 10 MINUS LINE 8).......c.urvuieriveriririireierireiesisrinesese s

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

. BaSIC CONMTIDULION. .....cocvvceic e n st

Balance before transfers (LINES 8 + 11).......iiuiieiieseeeee et

TEANSTEIS. ...t

Voluntary CONtTDULON. .........c.ovuiueirierieicerc s

Adjustment down to MAXIMUM/UP 10 ZETO.........cuuvvireiriiiieiieieise et

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

127,488
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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. 4 x 9)
LONG-TERM BONDS
1 Exempt obligations...........cceveeeueninieninneneeeeeceeenssenesneeennennes | conenennnnnsnn 220, 176,481 | e XXX e XXX e | e 220,776,481 | 0.0000 | ..oooveereeerereirinireeeend | s 0.0000 | ..o | e 0.0000
2 1 HIghest QUAIY.........covereriecrrerrrseeerseessssieesnieeiseenssesesnsessssssnssesnnes | cennnennnnsnn 228,218,519 [ oot XXX s [ e XXX e | 0000000 223,278,519 | 0.0004 | ..ooovvrrrrerenn89,311 | 0.0023 | ..oovovrvrrrnn 513,541 | 0.0030
3 2 [HIGN QUAIIY..oceeeeeccc et sstenssseessesssnsnees | sesesnssenssnsessesssnsnessesssQ. | onsrerenee XK Keurrirnnreninnen | cereneenees XX Ko [ eerenesnssiesnnnennnen0 [ s 0.0019 | .ooeovrrrrerrerneeneeen | i 0.0058 | ...coverevrnrerrirrinrnnneenc0 | e 0.0090
4 3 Medium quality.. .0.0093 |. .0.0230 |. ..0.0340 |....
5 4 |Low quality..... .0.0213 |. .0.0530 |. ..0.0750 |....
6 5 Lower quality.....
7 6 IN Or NEAr dEfaUIL..........cvieiee s
8 Total unrated multi-class securities acquired by conversion
9 Total long-term bonds (sum of Lines 1 through 8).........cccvrerininiicniniienins
PREFERRED STOCKS
10 1 HIGNESt QUAIEY........cereieirer s
11 2 [ HIGN QUAIIY..coeceeecicice e
12 3 Medium quality..
13 4 LOW QUAIIEY......cveeicriii e
14 5 LOWEE QUAIILY. ...t
15 6 In or near default
16 Affiliated life With AVR.........ccvreeeeese st ses
17 Total preferred stocks (sum of Lines 10 through 16).........cccccovnirennniininninns
SHORT-TERM BONDS
18 EXemMpPt ODlIGAtIONS. ...
19 1 Highest quality
20 2 High quality........
21 3 MEAIUM QUAIIEY......cvoeeeiiciee s
22 4 LOW QUAIIEY. ...t
23 5 LOWET QUAIIEY. ..o
24 6 I Or NN dEfAULL...........ceeei e
25 Total short-term bonds (sum of Lines 18 through 24)............ccorvninisiisiniannns
DERIVATIVE INSTRUMENTS
26 EXChange traded.........oooviieiiiri s
27 1 HIGNESt QUAIILY........cveveeiieiricc e
28 2 HIGO QUAIIEY. ...
29 3 MEAIUM QUAIIEY......cvoveeiiee s
30 4 LOW QUAIIEY. ...ttt
31 5 Lower quality.....
32 6 In or near default................ .
33 Total derivative instruments... L0
34 Total (LiNes 9 + 17 + 25 + 33).....cuiuiiiiiiierisnissisessrsss s 513,541
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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. 4x7) Factor (Cols. 4 x 9)
MORTGAGE LOANS

In good standing:
35 Farm mortgages - CM1 - highest quality.............coccoerrrcnrnncnieninieens | o0 [0 | XXX [0 | 000010 |0 00000050 {0 | e 0.0065 | ..ooovuveerrereireirereieinns 0
36 Farm mortgages - CM2 - high quality..........ccccenirerrnrnencnrnnncreiinnnenines | cverersenssseerieninsinenen0 |0 [t XXX e [0 | 020035 |0 | iiee0.0100 |0 | 0.0130 [ .ovoeveierererirrrereead 0
37 Farm mortgages - CM3 - medium qUAlItY..........ccourererninererernerirernnnees | evererensnnernsnnnneens0 0 | e XXX [0 [ ii0000.00680 | o0 | 00175 |0 [ 0.0225 | ..o 0
38 Farm mortgages - CM4 - low medium qUality........cocovrerrererennnnenenenen [erenenenneneinenennenen 0 |0 [ XXX e |0 [ iied0.0105 [0 | 00000300 |0 | 0.0375 | .o 0
39 Farm mortgages - CM5 - [oW QUAitY...........ovreuerninerrisinrirrererneienennni | eevrrenennnisennesnnnneensQ | vevernnnenensnnnneieen0 | XXX [0 [ ii0000160 | o0 | 00425 |0 [ 0.0550 [ ..o 0
40 Residential mortgages-insured or guaranteed.............cocvevernerrernrnrineirerienes | cvrrvrrerinnnereriernsnenen |0 [t XXX e [0 | 00,0003 |0 000000008 | o0 | 0.0010 [ .oovoeveereeererirrirereenad 0
41 Residential mortgages-all Other...........cccvrevnineerienrcenereessseenens [eererenssnenesisnnenen0 [0 [t XX |0 | 00013 |0 | 000,030 | 0 | 0.0040 [ ..cvoeveeriererinrirereenad 0
42 Commercial mortgages-insured or gUAraNtEEd............cccevvueerererneererernninens [ ervrerersninereresnnneneeensQ | verernerieennnenerienen0 | XXX L0 [ 0000003 | o0 | 000000008 |0 [ e 0.0010 [ .ovoereeeerererirrirereenad 0
43 Commercial mortgages-all other - CM1 - highest quality............cccoovercrieines | cvrvrrernrnercrinninenen0 L0 [ g XX o a0 | inn0.0010 |0 | 00000080 [0 | 00,0085 |
44 Commercial mortgages-all other - CM2 - high quality.
45 Commercial mortgages-all other - CM3 - medium quality...........ccovvrerrinens [eererirreenirerenenns
46 Commercial mortgages-all other - CM4 - low medium quality..........cocevverens [eovrrerinrnenereninereend {0 |t XXX L0 [ 000105 | 0 | 00000300 |0 [ e 0.0375 | .o 0
47 Commercial mortgages-all other - CM5 - 10w quality...........cocevreverrerninines | evrrvrrerininererienninenen |0 [t XXX e [0 020160 |0 000425 | el 0 | 0.0550 | ..o 0

Overdue, not in process:
48 Farm MOMGages. ......ccvrvriirieieinieieeinsisensisseeissssssesssssssssessessssessessnsenss | oessesnnsnsessssnssessessnsessQ | avvnrensisnsennenssssssensennns0 [ oevnrrene e XXKurvsieieiens [0 | eiininnn0.0420 | viecnieeneiennd0 00,0760 [ o0 | 0.1200 [ .ovoeeerieerrieereeeins 0
49 Residential mortgages-insured or guaranteed.............cocoevvevvrenrinreneesiens [erecnnsniensnsiensneinnnen0 |0 [ XXX e [0 [ eiin00d0.0005 |0 | 0000012 |0 | 0.0020 | ..ooovvrrrierreieeeines 0
50 Residential mortgages-all Other...........cccvrinineeriencenrerssnerenens [eenerenssnsneninnneenen 0 [0 [ XX |0 | 000010025 |0 | 00,0058 | 0 | 0.0090 [ ..o 0
51 Commercial mortgages-insured or gUArANtEEd............ccvrrrerrereinenirernenens | cerversesesensensnnseneinnend [ ronrinnninnineneinninenen 0 | XXX [0 | 0000005 |0 | 00012 | 0 e, 0.0020 [ ..o 0
52 Commercial mortgages-all Other...........c.ccvevirieenrinennsreesessennnns | eerenessesssssneeeenn0 | vvnneinninenisienend0 L XXX e [0 | iien0.0420 |0 | 0000760 |0 001200 |

In process of foreclosure:
53 Farm MOMGAGES. ...t nsenns | sressesnssesseeessnsesessneeens
54 Residential mortgages-insured or guaranteed............ccovvieenicnniienininens | v
55 Residential mortgages-all Other..........cevirirnieeeeeeeiees s
56 Commercial mortgages-insured or QUATANTEEA............c.cvueerreririeiiinreieieinnns | oo
57 Commercial mortgages-all other.
58 Total Schedule B mortgages (sum of Lines 35 through 57)........cceuevieieienins | ceveineeeiesssneneinnens
59 SChedule DA MOMGAGES. ........vveeriirieieisiesieieieissiesseisss st ssessesnses | cesssssssassessssansessessseanes
60 Total mortgage loans on real estate (LINES 58 + 59)........cviirieenierieiisisisiens | osrieesnsseesssssessessseenes
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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 PUDLC........c.evererireriseseeeeess e seeseesessesessssesssnssssessessensessenss | sessesssesssssensensssssessnnss0 | vnreneenees XX Kerrinrnrnns [ ernreece XXX | evneneneisnenneineens0 | o, 0.0000 | oo () R— 0.0000 | .oovoorerreeerrerereenenes () R— 0.0000 | .eovvoeeiereririrreenenn 0

2 Unaffiliated PriVAte.........overererrierireieerreieeseisseeessreseseessesssseesssssssssssssssessenssessessenes | sonessnssesssnssessnssesssessnsd | verernnens KX evirnrnnennns | wonerneene XXX s [ eevrrnnnessisnnnneeen0 | e 0.0000 | ovooverrrrnrrrreen0 | i 0.1600 | .ooveoeerrereerrerrerernnenes 100001600 | oo 0

3 Federal Home Loan Bank..........cocveeinenininininneneineeeensssssneenssssseesensesssessenseens | soeenensenessnssssssnseeneenid [ enenernnee XX Kertneninnns [ eereneeee XXX | v 0 | v 0.0000 | ooovveveerrerrerierieenend0 | 020050 | o0 | 00,0080 | e 0
4 Affiliated life With AVR.........ccovrrrrrenrsesssessssssssssssssssesssssssssssssssssssssesssnsns | sonssssssessssssessnssenssesnnsd | verseninnnee XXX ovrnrnnnnns | woerreneeed XXX e [ cvrernnnsnesninnneinen | v 0.0000 | ovoovevrerrrnrrrreen0 | eririinrrnee0.0000 | o0 | ieinne00.0000 | oo 0

Affiliated Investment Subsidiary:

5 Fixed income exempt Obligations.............ccverveiieererinrneiererne e

6 Fixed income highest quality

7 Fixed income high quality

8 Fixed income medium quality

9 Fixed income low quality....

10 Fixed income lower quality.

1 Fixed income in or near default

12 Unaffiliated common stock public

13 Unaffiliated common stock private

14 Real estate.........ccocvvenee.

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

16 Affiliated = @l OTNET. ...

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

REAL ESTATE

18 Home office property (General Account only)

19 INVESIMENE PrOPETHIES......eovvirveiecriciireiseei et

20 Properties acquired in satisfaction of debt . .

21 Total real estate (sum of Lines 18 through 20).........cccccririieinninrinisssienissssssniesssnnens | eeseisnensessnsnsessssneens0 | corvensssrerssssssnsenneennsd |0 | L) XXX [eeiiieeinininnn0 |, D, N (R RRRRRONN | I PSSR D O SO 0

OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF BONDS

22 Exempt obligations....

23 1 Highest quality.

24 2 High quality

25 3 Medium quality.

26 4 Low quality

27 5 Lower quality.....

28 6 In or near default.... . . w0,

29 Total with bond characteristics (sum of Lines 22 through 28).........ccccccceveieiisiinieinnians | covecsnsniesssnienseieeeen0 [ oviiienns 0.0 ST P XXX oiirerieins | e [\ O S N [ D0, S [T RRRRRRONN | I PSSR D S 0




Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

Asset Valuation Reserve - Equity
NONE

Asset Valuation Reserve - Equity
NONE

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

33, 34, 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

3 4 5 6 7 8 9 10 11 12 13
Reinsurance Funds

NAIC Type of Type of Amount of Payable on Modified Withheld
Company ID Effective Domiciliary | Reinsurance | Business In Force at Paid and Unpaid Coinsurance Under

Code Number Date Name of Reinsured Jurisdiction| Assumed Assumed End of Year Reserve Premiums Losses Reserve Coinsurance
General Account - Affiliates - U.S. - Other
86231..... 39-0989781.... [09/30/2016 | TRANSAMERICA LIFE INS CO....vuiitieiiieiiesissiesiesisseessssessssssesssssssssssasssss s sessens st sessessassssssessanssnssassassaseas (A COFWIL........ XXXL.ovveenes | v 78,428,951,225 | ............ 799,597,498 | ............ 218,329,173 | covvreneaes 24,079,640 | coovooveeierirrcieiieeenn0 | i, 76,909,800
0299999. | Total - General ACCOUNt = AfIIALES = U.S. = OB, ...ttt ettt ettt bt s b b et st s s et es sttt essebseesnbensens | ebsebassessesssssssassessessntessessntensessessstsnsansennsantes | srsseas 78,428,951,225 | ............ 799,597,498 | ............ 218,329173 | .............. 24,079,640 | oo | 76,909,800
0399999. | Total - General ACCOUNt = AFfIlALES = U.S. = TOAIS.......cvuieeirerisii ettt ese st s st st esssss sttt es st s s st es st s e n st s st st s sens | oedses st ansesestens et st ens st s entenssnsentensansnssns | ansases 78,428,951,225 | ............ 799,597,498 | ............ 218,329,173 | .ovvveee 24,079,640 | oo [ i, 76,909,800
0799999. | Total - GENEIAl ACCOUNL = AFfIIALES.........ov.cveereeeeeeteeieee st ee ettt et s esssseeesesssssesssnsssssssssesenssessesssnseessesssesasssessessenseesssssensanessnsansssssessans | aetsssssssssssssssssossssssssssssntnssnssessanssnssessansansens | srseres 78,428,951,225 | ............ 799,597,498 | ............ 218,329173 | .............. 24,079,640 | oo (O P 76,909,800
1199999, | TOtAl = GENEIAI ACCOUNL... ... vuitiieeitit ettt essessssees e ss st sessess st essses s st s ses st et s s ee st e s 8ot ettt E A et e s et et a s et en b e s ente | e4sebsessassnssesantensanssentansenssessansansnsantensnsanss | srsees 78,428,951,225 | ............ 799,597,498 | ............ 218,329,173 | ..cvvvee 24,079,640 | oo, 0 i, 76,909,800
2399999, | TOAI ULS.....coeeeeeee ettt ettt e st tss s ss st sns e sseesee s st sessssssnseessessenseesseeseeseesses e sseesesssesseesaessesessens et sesseesansenssessansantnssestensanssnss | aetssssisssssssssssessstsssssssastanssssentansanssensantantens | artenes 78,428,951,225 | ............ 799,597,498 | ............ 218,329,173 | .............. 24,079,640 | oo (O] P 76,909,800
9999999, | TOL.....cvucveiveivitsciseiiesictciesee ettt ettt s st s s s st st b s es s s s st s s s e s R R ARt ARt ARt b et n bt ssens | eebiessestess et est st et ssen st s s st e s essentnnees | artees 78,428,951,225 | ............ 799,597,498 | ............ 218,329,173 | .............. 24,079,640 | c.oovevveeees (V) [P 76,909,800
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Sch.S -Pt.1-Sn. 2
NONE

Sch. S - Pt. 2
NONE

41, 42
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SCHEDULE S - PART 3 - SECTION 1

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

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
9 10 12 13 Funds
NAIC Type of Type of Amount Modified Withheld
Company ID Effective Domiciliary | Reinsurance| Business In Force at Current Prior Current Prior Coinsurance Under
Code Number Date Name of Company Jurisdiction|  Ceded Ceded End of Year Year Year Premiums Year Year Reserve Coinsurance
General Account - Authorized - Affiliates - U.S. - Other
66281......... 52-0419790.... |01/01/2017 | TRANSAMERICA PREMIER LIFE INS CO......couuiiiiiiiiiiiisiensississsissessssssssessssesssesssesses LAY CON........... [ N RN (O I (O I (O P 12,161,761

0299999. | Total - General Account - Authorized - Affiliates = U.S. = OtNEI...........ccoovoviieieiiiiciceeeeeeeeettteteeeee e s s essns eeveresisenisssssssssssssssesssnssssssisinns | seeisisisisisisisisinined0 | eerererirereeieenend) [0 [ 12,161,761
0399999. | Total - General Account - Authorized - Affiliates - U.S. - Total. 12,161,761
0799999. | Total - General Account - AUtNOMZEA - AFfIlIALES............c.ciieieiieeieeeeeee ettt erenenenenens aeveresinisisesnssissssssssssssssssssseisinns | ceeieisisisisisisinininedD | eerererirereeieenend [ i) [, 12,161,761

1199999. | Total - General ACCOUNt = AUNOTIZEM. ...........cccuiieeeeeeeeeee ettt ettt s s esnnas rrsisssisssisisssssssssssssisssnsnns | oieniiininsniniieend [ eeveveiririeisiriied0 | eeeeieieiiienn0 i, 12,161,761

144

3499999. | Total - General Account - Authorized, Unauthorized and Certified... .0 12,161,761
6999999, | TOAI ULS.....oviieeiie ettt bttt ettt aens [0 {0 P o 1 FSUOUUORORORORTROON | ) DU 12,161,761
9999999, | TOL......cvuvuerveeiseieeieeeieteesieste et s stesess s ses st s s s bbb beesses b bs b s s bbbt st b s b s s st e b b e e st b e bt b e b s bbb Rt a et b ittt s st b et s s bbb stentnns | esbessiesiestentnseesan [0 R (N O (VN O 12,161,761 | oo (N O (01 (P [0 R 0
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Sch.S -Pt.3-Sn. 2
NONE

Sch.S -Pt. 4
NONE

Sch.S -Pt.5
NONE

44, 45, 46
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SCHEDULE S - PART 6

Five-Year Exhibit of Reinsurance Ceded Business

($000 Omitted)
1 2 3 4 5
2018 2017 2016 2015 2014
A.  OPERATIONS ITEMS
1. Premiums and annuity considerations for life and accident and health
CONEFACES. ...ttt snessssnesessssnsrensns | evesnereresnnienen 12,102 | e 12,972 | o
2. Commissions and reinsurance eXpense alloWaNCES.............coovreeevereeenireeins | cerereseesisnsssessnsesnennns [0 0 | om0 | 0 | 0
3. CONtraCt ClAIMS.........cvevieiieiieieteiete e rens | ebesesssaesssenaeaens 6,559 | ooiieien 10,265 | coovoveeeceeieieeend0 |0 [ 0
4. Surrender benefits and withdrawals for life contracts.............ccccoeceivinincices | e [V 0 [ o0 0 | 0
5. Dividends to POIICYNOIAETS........cc.cuivieiciiirieiiesieeeireieeee s | eveeeeseeseeesseeeeessenaees [0 R 0 | covvrierrieenereieieenn0 | 0 | 0
6.  Reserve adjustments on reinsurance Ceded............ouvvierieninnieiriees | e [0 R 0 | o0 | 0 | 0
7. Increase in aggregate reserves for life and accident and health contracts....... | .cccccovvvrrciirnnnen. [0 0 | coverrrernreieienn0 | 0 | 0
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and accident and health
contracts deferred and UNCOIIBCEEA..............cucuieiinciciecceeeseeienies [ e (U TN 0 [ om0 0 | e 0
9. Aggregate reserves for life and accident and health contracts............ccccovvvvees | covviveriniienceiens [0 0 | o0 | 0 | 0
10.  Liability for deposit-type CONrACES..........ccrvriirrieiiiiericeeces e | et [0 R 0 | om0 | 0 | 0
11, Contract Claims UNPAIM..........c.couieiiiereiiniireieieeeierse et siese s | ceresessesiese s 0 [ oo [0 [OSORRORURPON | N EFUURURRTORROURURPRRORN | ) ISR 0
12. Amounts recoverable 0N reiNSUMANCE.............cccuiiiriciiniiniisseisssini | s 0 [ o 0 [ o
13.  Experience rating refunds due or Unpaid............cccecerrieurinieeniieesieeniieens | e [0 0 | o0 | 0 | 0
14.  Policyholders' dividends (not included in Line 10)...........cvrevernrnirniernrinenes | v 0 [ oo [0 [ SORRORURPO N EFSURUSRTORRROURURPRROURN | ) ISR 0
15.  Commissions and reinsurance expense allowances dUE..............ccovreereiies | evvirineiriniereinieens [0 R 0 | o0 | 0 | 0
16.  Unauthorized reinsurance OffSet............ccoouuricicinrncincicissescscssessiicees | o (U O 0 [ om0 | 0 | 0
17. Offset for reinsurance with certified reiNSUTErs..............ccccovveviiiiiiiiniieiieins | v (O 0 [ i 0 | ) 0
C. UNAUTHORIZED REINSURANCE
(DEPOSITS BY AND FUNDS WITHHELD FROM)
18.  Funds deposited by and withheld from (F).........cccouerrrninincnnneieeiennns | v 0 [ oo [0 [OOSR N ESUSRUSTORROURURRSURN | ) ISR 0
19, Letters Of Credit (L)oo sssensesssns | sressesesssessesssnnsesaes (0 RN 0 [ e [0 | e 0
20, Trust agre€mMENES (T).....cecvueeeeriirieieieieisiseiete ettt ssssesesnnss | sonsesesssesssssssssssssenas [0 0 | o0 | 0 | 0
21, OthET (O):euieicieeeres e | s (O O 0 [ 0 [0 | 0
D. REINSURANCE WITH CERTIFIED REINSURERS
(DEPOSITS BY AND FUNDS WITHHELD FROM)
22, Multiple benefiCIary trUSE..........covrierirrirerrecr s | et (0 R (010 RN
23.  Funds deposited by and withheld from (F)..........cccovverrinninieesens | oo [0 RN [0 OO RURTORUPPO N ESSRUSRTORROURURPRROURN | I ESSTOTORPTORRTRROR 0
24, Letters Of Credit (L)......oeveeererieieieiceesee et ennnes | sesesesesessssssesesenenas 0 | oo 0 | o0 | 0 | 0
25, Trust agreemENtS (T)......veeveererieerriirerieririreresiesiseses e sssesenies | seoessessesinesseeessenens 0 [ oo [0 [OOSR N EFSRUSTORROURURPRRRRN | ISR 0
26 OthT (0)..uieerersiiriiriseisesesssssss s | ennesene s (O SRR 0 ] im0 |0 | 0

47
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SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement Res?ated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and invested aSSets (LINE 12)........c.ccvviveiivrireieiie et sssssessessass | svsesssssssssessssassesinsasd 470,553,853 | ..ooovevviereieeesee e [0 R 470,553,853
2. REINSUIANCE (LINE 16).....ovuurveurrirreircrirriiiesissesiesssssessesssss s sssse s sssssesssssssssssss | sesssssesssessssesssnssssenes 97,869,469 | .....oovvvvrrrrirerinerieneinne (164,782) | oovevrverierirerrieriins 97,704,687
3. Premiums and considerations (LINE 15)........ccceuevivrieeiciiisiieieissieis et ssesssssssesssssnsens | sosssessesssssssesssssssessssnes 2,931,682 | oo (1 2,931,682
4. Net credit for Ceded rBINSUIANCE. ..........cvevcveeeeieiees ettt sssaesessaes | evsessssseesnsas XXX oo | oo 164,782 | oo 164,782
5. All other admitted asSets (DAIANCE)...........ccvueieieiiieiecre et ssens | eresisssssessrsssssessenas 748,123,867 | .o [ I 748,123,867
6. Total assets excluding Separate ACCOUNLS (LINE 26)...........cceveveirereereeiieieiireseisesesesessesseses | evvesessssessesssssans 1,319,478,871 | oo (0 I 1,319,478,871
7. Separate ACCOUNE ASSELS (LINE 27).......cvevirireiiieicieieeeiee et ss s sssebessnsens | eereresissetesssesessssssessssssesssssesaned 0 | e 0 | oo 0
8. T0tal @SSELS (LINE 28)........ucererereeeieiieeiceiee et sest st sssss s nsntsssne | onesiasssessisesiees 1,319,478,871 | oo (U I 1,319,478,871
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract reserves (LINES 1. and 2)........cccvveieieniereresieeissenessesessssssssssesssssssesssssssessessssens | svensessessnessesssssnrennes [ 99,997,498 | troviiviivieiciiiieieseseieieissienenndd | e 799,597,498
10.  Liability for deposit-type CONLraCts (LINE 3).......c.evuerererireirrireirrissiesissieisesssessessesessesssssssssssns | seesssssssssssssesssssssssesssssesssssessens [0 R [0 U 0
11, Claim reServes (LINE 4)........ccooeivieenineinsiesessssnessssseessssssesssssssssessesssssssessssssessssssenss | sonsnnsensssssessessnennesss2y 079,640 | tiviiiiviisiieineinieieineiseineinnnend0 | e 24,079,640
12.  Policyholder dividends/reserves (LINES 5 throUGh 7)..........c.eiriereiininiiniesinsineirsisesnsinees | reesesssssesssssessssssssessssessssesessens 0 [ o 0 | e 0
13. Premium & annuity considerations received in advance (LINE 8)..........coevvevevereereeerereeienes | v 1,687,173 | o [0 I R 1,687,173
14, Other contract liabiliieS (LINE 9)......cveviueiieiiieiiisieesee e sssnsens | crrssessessssssses s sesse s ssssens 32,683 | oo [0 TN 32,683
15.  Reinsurance in unauthorized companies (Line 24.02 minus iNSEt @MOUNL).........c.vvurerrrrerrrns | orereenrereirsieesenseees e [0 R 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 aMOUNE)............coverrrurinrnrinriniesinnns | orerernsssesisssesssssssessssesssseessens [0 U [0 U 0
18.  Funds held under reinsurance treaties with certified reinsurers (Line 24.03 inset amount).......
19, All other liabilitieS (DAIANCE)......... vttt eses
20. Total liabilities excluding Separate Accounts (LINE 26)..........ccoveeerereereireerereeeeseeere e
21. Separate ACCOUNt lIADIIHIES (LINE 27)........cuurveeeeeerieirriineereie et sseeeseese s sssssseeessessees | sesenssssssssssssessnssssssssenssnssssssnssssn 0 | oo 0 | o 0
22, Total HAlIES (LINE 28).......rverrverreerrerreeseeesnsessessssesssssesssesssssesssssssssssssssssssssssesssssssssssssnses | sessssssssssssssssssssssnes 826,200,966 | ....ovevorereererererereeerseeennen (1 826,200,966
23, Capital & SUIPIUS (LINE 38).......couurerrrrmreirriseriseeisessseessesssseessessssessessssssssessssenssssssesssns | strssssssssesssssssssssssac 493,277,905 |....coovvrncrenne XXX oorereserensenninees | eevneesiseresssnsssssssenes 493,277,905
24, Total liabilities, capital & SUMPIUS (LINE 39).......c.cviviviieiiiieieieretese et sssseseesens | eevsssessssssesissessenes 1,319,478,871 | oo (01 I 1,319,478,871
NET CREDIT FOR CEDED REINSURANCE
25, CONMACE TESEIVES. .....ouverrisrisrirerise i bbb | enbsent st st sb bbbttt 0
26, ClaM TESEIVES........oveuueereerseesssesseesssesss sttt ss st ess s nest s | eestsenss st s s s 0
27. Policyholder dividends/reserves.
28.  Premium & annuity considerations received in @dVANCE............currrrererrenirnreneereininsenseseesnees | eerneressneessssessssssssssessssesssssnsssessn 0
29. Liability for deposit-type contracts
30.  Other contract aDIlIHES.............oiviuriiii s | ertesiesi sttt nee 0
31, ReINSUrANCE CEABA @SSELS.........cvviveveiireiriiiete ettt b ssess s e | sessesassssesessssssesssseses s ees 164,782
32.  Other ceded reinSUranCe reCOVETADIES............c..riiriiiiiiiirinininrei s | eniess sttt 0
33.  Total ceded reinSUranCe rECOVETADIES............cceuirrueiireieieiiietsisietes et sssebessse s st sens | ersesesessseeesssssssssssesesssens 164,782
34, Premiums and CONSIAErAtIONS............ccuiiuiiiiiiis s | essessess sttt 0
35.  Reinsurance in unauthorized COMPANIES. .........c.euuiererereireerreireieeesseeeseesesseesssssesseesessesssssesses | sesessessssssssessessesssssessessssssssnssn 0
36. Funds held under reinsurance treaties with unauthorized reiNSUIETS..........cccvevnirirreeininns | o 0
37.  Reinsurance With Certified rEINSUIETS.............oiririiiirrisrsrrrs s | cestesiesise sttt se 0
38.  Funds held under reinsurance treaties with certified reiNSUIErS...........cc.orvririminninninninnis [ rerrerinerinererereseseesereenene 0
39. Other ceded reinsurance Payables/OffSELS...........coiiuiiieiiieeee s | criteserssere s b er s b snaeaens 0
40. Total ceded reinsurance payableS/OffSELS.............rurrrurirerreieeeireeieeese e sesseisse e sseesssseees | freessssssssss st st ssss e sntsnsssessnnns 0
41, Total net credit for CEABA FBINSUTANCE...........c.cueeeieeieeciciee ettt sessesaens. | coevsesesessssses s seseeses 164,782
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Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS (b)

Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 6 7
Accident and Health
Active Insurance Premiums, Total
Status | Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | bership and Other Fees | Considerations 2 through 5 Contracts

1. AlBDAMA. ... s .0
2. Alaska.... 0.
3. Arizona... 0.
4. Arkansas 0.
5. California.... 0.
6.  Colorado.... 0.
7. i 0.
8. 0.
9. 0.
10. 0.
11.  Georgia.. 0.
12.  Hawaii.... 0.
13.  Idaho...... 0.
14, lllinois..... 0.
15. 0.
16. lowa....... 0.
17. 0.
18.  Kentucky.... 0.
19.  Louisiana... 0.
20. ine......... 0.
21.  Maryland........ 0.
22. Massachusetts... 0.
23.  Michigan. 0.
24.  Minnesota.. 0.
25.  Mississippi. 0.
26. Missouri...... 0.
27. 0.
28. 0.
29. Nevada....... .. 0.
30.  New Hampshire..........cccovvieiiirieeieieeeecees e .0
31, NEW JBISEY .ottt s .0
32.  New Mexico... 0.
33.  New York........ 0.
34.  North Carolina 0.
35. 0.
36. 0.
37. 0.
38. 0.
39. . 0.
40. Rhode Island.. 0.
41.  South Carolina... 0.
42, South Dakota..... 0.
43. Tennessee..... 0.
44, Texas..... 0.
45.  Utah....... 0.
46.  Vermont. 0.
47.  Virginia... 0.
48. 0.
49.  West Virginia.. 0.
50.  Wisconsin.. 0.
51. 0.
52. 0.
53. 0.
54. 0.
55. 0.
56. 0.
57. 0.
58.  Aggregate Other Alien 0]..
59.  Subtotal........ccccovrrrrirnnne 0.
90. Reporting entity contributions for employee benefit plans .0
91.  Dividends or refunds applied to purchase paid-up
additions and anNNUILIES............ceeerrerireneneeeeeseeeiees .9, GO (0 I [0 (01 I (0 (0] I 0
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEriod.........cccveveererersiereeseess e XXX | e [0 I 0 [ [0 IR [0 [0 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.............ccoeeeevvreerirenennn,
94.  Aggregate other amounts not allocable by State... .
95.  Totals (Direct BUSINESS)......covvurvvrerrerieiinreneireieiseeeseeeeeesnnenns
96.  Plus reinsurance assumed..........ccucveeeevevreesveersenseesesseseseenns N 219023471 [ o0 [0 [0 | 219,023,471
97.  Totals (All Business)...... ...219,023 471 [ o0 [0 [0 [ 219,023,471
98. Lessreinsurance ceded...........cccoevruennenes . o S o ) o 1} [P 12,161,761
99.  Totals (All Business) less reinsurance ceded...........cccovverenee. e 206,861,710 0 () 0 0 | 206,861,710
DETAILS OF WRITE-INS
58001. ... XXX 0. 0.
58002. ... XXX .0 0.
58003. XXX .0 0.
58998. Summ. of remaining write-ins for line 58 from overflow page... |..XXX... .0 0.
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).... |..XXX... .0 0]..
9401. .0 0.
9402. XXX... .0 0.
9403. .0 0.
9498. Summ. of remaining write-ins for line 94 from overflow page... | .. XXX... ] 0.
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above).......... XXX .0
(a) Active Status Counts:
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG............ccoovrrervnns 1 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state 0 Q - Qualified - Qualified or accredited reinSUrer...........coocveeicenininns 0
N - None of the above - Not allowed to write business in the state...... 56

(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations.

(c) 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:
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Annual Statement for the year 2018 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
1o AADAMA. ... AL | e 0 | o0 | e (U1 ESPORORORRORORPOON | N SPOUPIOTRORURPOORIORIN | I ESUPPORROOTORRORON 0
2. AIBSKA. .o AK| o0 [ 0 | 0 [ oD | o0 | 0
3. ANZONA e AZ | o0 | 0 [ (O SRR N (TR 0 I ISR 0
4, ATKANSAS.....eeriiiririeieesees ettt AR o0 [ v 0 | (O TSRO N (TR 0 I ISP 0
LT O 1110 o - TR CA| 0 | 0 [ (O TSRO B (TR 0 I ISP 0
B, C0lOradO. ..ot CO| vrvvrrrnrinnrinnrienend0 | vveiiriiieinnnn0 [ 0 [ o0 | o0 | ) 0
7. CONNECHCUL. ..ceeereeeeceeeee ettt CT| o0 | 0 [ (O TSRO B (TR 0 I ISR 0
8. DElAWArE.......oeeee et DE| w0 | 0 | (O TN N (STEUTURRURRRRRRIN 0 I ISP 0
9.  District of Columbia
10, FIOMAA. ..ottt
11.  Georgia....
12, HAWAL..cooieecc e
13.
14.
15.
16.
17, KANSES ...ttt KS | e | 0 | i, 0 [ oD | o0 | 0
18, KENMUCKY ... KY [ o0 | o0 [ 0 o0 | 0 | e 0
19, LOUISIANA. .....ceueeerceeeeie ettt ssesssesans LA| 0 | 0 | e O o0 | 0 | e 0
20, MalNB.....orerecieeeeee s ME | o0 [ 0 | s 0 [ e | e | ) 0
21, MarYIaNG......ooec s MD| o0 | 0 | i (O TR B (SFUUTURPRURRRRRRIN 0 I ISR 0
22, MasSAChUSELES.........overeeerreecirie et MA] 0 [ 0 | (O TN N (STUUTURRURRRRRIN 0 I ISP 0
23, MIChIGAN. ..ottt M 0 | 0 | O o0 | 0 | e 0
24, MINNESOtA.....covvereernerererenenenerennenenensesssinessesssssssenesseense N [ il 0 | 0 [0 | 0 [0 | 0
25, MiSSISSIPPI....vvvevireieierieicissieneiessieseesssessesssssssesssssssesessssssenser NS | v i i ] 0 | 0 ] 0 | 0
26, MISSOUM....covveerrenrnrireerernrnenensersennsiseesersssnsisesessssnsssessesseseeee MO [ A0 | QR B 0 ] 0 [0 | 0
27, MONANA. ... VI [ ittt ] vesirecenenensennsrnesd | eeneererernnenenseenenns0 | eevneinenensninnnennQ [ 0 | 0
28, Nebraska.........ccoocovvenenrinencncrinnenenensnnsneenesnsenessssseenened NE [0 | 0 [0 | 0 [0 | 0
29, NEVAUA......c.cvrie e NV 0 | 0 | (V1 EOPORURORRORORPOON | N SPOUPIOPURORURPOORPORIN O I ESOPPORRPOORRROTON 0
30, New HampShire.......cccovuernrieeeisrinsissssesssssssessssesssssssssesssnsnes NH| o0 [0 | e (O SO N (STUURRRORRRRRRIN 0 I ISR 0
31, NEW JBISEY...ouiricicieiscisee sttt NI 0 | 0 | e 0 o0 | 0 | e 0
32, NEW MEXICO.....ureereeieiieiiciseiees sttt
33, NEW YOTK. .ottt sssnes
34.  North Carolina.
35.
36.
37.
38.
39, PeNNSYIVANIA........coiiieireieie e
40.  RNOAE ISIaN. ... s
41, SOUth CaroliNa.........eceueeeriireieieeieeeieeieei s
42.  South Dakota...
43, TENNESSEE. ...ttt
L - 13O 4 [T 0 ) EUUSTRRN  B TR (O TSR N (TR 0 I ISR 0
45, ULBN...coc s UT| i | i | ) 0 [ covererierieeeeD | e | ) 0
4B, VEIMONL......iveiereeerei ettt sensnes A VA N SRRSO | B (SRRSO 0 I ISR (O TSRO B (TR 0 I ISP 0
A7, VIEGINIA. oottt VAT 0 | 0 [ 0 [ oD | 0 | ) 0
48, WashinGoN........ccoririerereieeec ettt seeees WA 0 | 0 | (O TSRO N (TR 0 ISR 0
49, WeSt VIFGINia......coooveeeeereiieceeieeneise et WV [ 0 | o0 [ i (O TN N (STRUTURRRRRRRRN 0 I ISP 0
50.  WISCONSIN.....ouiiuiuieieieeee ittt sttt W 0 | o0 | (O ESTRUTOOPRRPRRON | N (STOUUURRRURRRRPRIN 0 I ISP 0
51, WYOMING...oiiiiteiieicteieieie ettt WY [ o0 | o0 [ O o0 | el 0 | e 0
52, AMENICAN SAMOA.......curerririereeerieereireieeesisei et AS | 0 [ 0 | 0 ] om0 [0 | 0
53, GUAM. ... GU 0 [ 0 | s 0 [ oD | e | 0
B4, PUEHO RICO.....cceiriieiircieiicei et PRI o0 | 0 [ (O ESTORURTORRORPOROOON | N (STOUPIRORORURROORPORIN O I ESOPPORRPIORRROROON 0
55, US Virgin ISIands.........cccoevuevvrereiniiesissieisissiesese e VI
56.  Northern Mariana ISIands............cccvevvvrenerernineneieseeenins MP
57. Canada .CAN
58.  Aggregate Other AlIEN..........cccovvveeveiveveveiieeee s oT
B9, TOMAIS ...t iessessssssnsssssesssnssssnessessenes | sessesseessssensnnsnnsnens0. | vrernrnnnnnnnnneenend0 | e 0 o0 | 0 | e 0
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Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

HAME

VERENIGING AEGON, NETHERALANDS MEMBERSHIP ASSOCIATION
AEGON N.V.

L AEGON DERIVATIVES N.V

L. AEGON EUROPE HOLDING B.V.

L AEGON NEDERLAND M.V

L AEGON LEVENSVERZEKERING N.V
Lus PENG, INC.

= AEGON NEVAK HOLDING 8.V
=BLUE SQUARE RE N.V
FAEGON INTERNATIONAL BV
= THE AEGON FRAUST

L TRANSAMERICA CORPORATION

FAEGON FUNDING COMPANY LLC

-AEGON MANAGEMENT COMPANY

LAIVER AIDGE INSURANCE COMPANY

= SHOAT HILLS MANAGEMENT COMPANY
FAUSA HOLDING, LLC

-AEGON ASSET MANAGEMENT SERVICES, INC.
LWORLD FINANCIAL GROUP, ING.
LWFG CHINA HOLOINGS, INC.

-WFG PROPERTIES HOLDINGS, LLC
= WFG REINSURANCE LIMITED

FAEGON LISA ASSET MANAGEMENT HOLBING, LLTC
FAEGON USA INVESTMENT MANAGEMENT, LLC

- AEGON AM FUNDS, LLC

FAEGON MARKET NEUTRAL INCOME FUND, LLC
- AUIM CREDIT OPPORTUNITIES FUND, LLC
[-AEGON USA REALTY ADVISORS, LLC

+AHDF MANAGER L, LLC

AHDF MANAGER I, LLG

=~AHDF MANAGER Il LLC

AMFETF MANAGER, LLC

AUSA PROPERTIES, INC.

[ AXA EQUITABLE AGRIFINANCE, LLC
FAEGON USA REAL ESTATE SERVICES, INC.

F PEARL HOLDINGS. INC. |

FPEARL HOLDINGS, INC. )l

= TRANSAMERICA INVESTMENT MANAGEMENT, LLGC
-CREDITOR RESCAURCES, INC.

L CAI SOLUTIONS, INC.

- MASSACHUSETTS FIDELITY TRUST COMPANY
MONEY SERVICES, INC.

- MONUMENTAL GENERAL ADMINISTRATORS, INC,
L TRANSAMERICA RESOURCES, ING

L TABR REALTY SERVICES, LLC

L TRANSAMERICA AFFORDABLE HOUSING, INC.
L TRANSAMERICA AGENCY NETWORK, INC.

L ONCOR INSURANCE SERVICES, LLC

L TRANSAMERICA CAPITAL, INC.

L TRANSAMERICA FINANCIAL ADVISORS, INC.

L TRANSAMERICA FUND SERVICES, INC.

L TRANSAMERICA RETIREMENT SOLUTIONS, LLC

FTHANSAMEHICA RETIREMENT ADViSORS, LLC

-TRANSAMERICA VENTURES, LIC
=TRANSAMERICA VENTURES FUND, LLC

- UNIVERSAL BENEFITS, LLC

= ZAHORIK COMPANY, INC.

= COMMONWEALTH GENERAL CORPORATION
AEGON GLOBAL SERVICES, LLC.

AEGON INSTITUTIONAL MARKETS, INC.
AFSG SECURITIES CORPORATION

= FINANCIAL PLANNING SERVICES, INC.
FGARNET ASSURANCE CORPORATION 1
FIRONWOOD RE CORP.

+STONEBRIDGE BENEFIT SERVICES, INC.

- TRANSAMERICA LIFE INSURANCE COMPANY
- AEGON FINANCIAL SERVICES GROUP, ING.
F AEGON MANAGED ENHANCED CASH, LLC
- AEGON MULTI-FAMILY EQUITY FUND, LLC
- CGEDAR FUNDING, LTD.

=CUPPLES STATE LIHTC INVESTORS, LLC
+FD TLIC, LIMITED LIABILITY COMPANY
=LICA RE I, INC

=LIFE INVESTORS ALLIANCE LLC

-MLIC RE 1, INC.

-PEOPLES BENEFIT SERVICES, LLC

- PINE FALLS RE, INC.

+PRIMUS GUARANTY, LTD.

~REAL ESTATE ALTERNATIVES PORTFOLIO 2, LLC
=REAL ESTATE ALTERNATIVES PORTFOLIO J, LLG
=AEAL ESTATE ALTERNATIVES PORTFOLIO 3A, INC

LYARRA RAPIDS, LLC

- THH ACQUISITIONS, LLC

L SB FRAZER OWNER, LLC

- STONEBRIDGE REINSURANCE COMPANY
- TLIC OAKBROOK REINSURANCE, INC.

L TLIC RWWERWOOD REINSURANCE, INC.

L TLIC WATERTREE REINSURANCE, INC.

L TRANSAMERICA LIFE (BERMUDA} LTD.

L ZERO BETA FUND, LLC

L AEGON AFFORDABLE HOUSING DEBT FUND I, LLC

L AEGON AFFORDABLE HOUSING DEBT FUND I, LLC

=AEGON USA REALTY ADVISORS OF CALIFCRN!A, INC,

TRAANSAMERICA INVESTORS SECURITIES CORPORATION

TAANSAMERICA RETIREMENT INSURANCE AGENCY, LLC

-NATURAL RESOURCES ALTERNATIVES PORTFOLIO |, LLC

[FREAL ESTATE ALTERNATIVES PORTFOLIO 4 HA, LLC
FREAL ESTATE ALTERNATIVES PORTFOLIO 4 MR, LLC

-AEGON DIRECT MARKETING SERVICES INTERNATIONAL, LLC

LTRANSAMERICA TRAVEL AND CONFERENGE SERVICES, LLC

51

FEDERAL
M HUMBER

Foreign
Foreign
Forelgn
Foreign
Foregn

Foreign

Foreign

Fareign
51-6513848
42.1484981
42-1489646
35-1113520
20-0877164
42 1338496
52-1549874
39-1884868
42-1518386
20-2541057
20-2133638

521281367
521549874
521549874
B2-1985561
82 5359093
471181489
421205786
421205796
39-0939781

42-1205796
271275705
320342677
61-1098396
20-5023693
20-1063558
20-1063571
06-1564377
42-1079584
52-1363611
42-0947998
42-1079580
42-1079580
52.1243288
§2:1525601
94-2026780
94-3252196
61:1513662
26-2311888
95-3141953
59-2476003
59-3403587
13-3689044
13-3696753
13-3689044
46-2720067

42-1304744
95 2775959
51-0108922
81-4266921
61-1085329
23-2421076
232120174
14-1893533
471703149
75-2548428
390989761
411479568
30-0345264
B2.1B45G17
081055612
2044981171
010969916
205927173
42-14B3973
01-0930908

23-1705984
26-1552330
Foraign
02-0685017
20-1378364
20-1627078
20-3878375
20-3878417
421205796
42.1154276
02-0164230
811497252
A7-1026612
45-3193055
B1-3715574
98-0481010
261298094

HAIC CO.

GODE  DOMIGHE  How

15633

86231

12864

13712

13096

12705
15549
14146
16032

NLD
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NLD
NLD
NLD
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NLD
NLD
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DE
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DE
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MD
1A
1A
DE
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.
DE
Ok

O
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BE
1A
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1A
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ML

1A
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1A
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MD
DE
Ca
1A
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DE
FL
DE
DE
DE
DE
DE
DE
1A
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DE
1A

DE
PA

1A
HI
DE
1A
MN
DOE
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CYM

DE
NY

DE

DE
PA

aMy
DE
DE
DE
DE
DE
DE
1A
DE
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)
1A
BMU
DE

"
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Annuzl Statement tor the year 2018 of the TLIC Watertree Reinsurance Inc.

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

HAME
AEGON N.V

L AEGON INTERNATIONAL B.V

=THE AEGON TRUST

L TRANSAMERICA CORPORATION

COMMONWEALTH GENERAL CORPORATION

I TRANSAMERICA PACIFIC INSURANCE COMPANY, LTD.

 TRANSAMERICA PREMIER LIFE INSURANCE COMPANY

= AEGON DIRECT MARKETING SERVICES, INC
TRANSAMERICA AFFINITY SERVICES, INC.

L AEGON INSIGHTS (THAILAND) LIMITED

BAY STATE COMMUNITY INVESTMENTS |, LLC

[BAY STATE COMMUNITY INVESTMENTS I, LLC

INTERSECURITIES INSURANCE AGENGY, INC

F TRANSAMERICA ASSET MANAGEMENT, INC.

- TRANSAMERICA PYRAMID PROPERTIES, LLC

- TRANSAMERICA REALTY INVESTMENT PROPERTIES, LLC

=WORLD FINANCIAL GROUP INSURANCE AGENCY, ING.

WFG INSURANCE AGENGCY OF PUERTO RICO, INC.

WORLD FINANCIAL GROUP INSURANCE AGENCY OF HAWAN, INC.

WORLD FINANCIAL GROUP INSUAANCE AGENCY OF WYOMING, INC
- TRANSAMERICA STABLE VALUE SOLUTIONS INC.

~WORLD FINANCIAL GROUP HOLDING COMPANY OF CANADA INC.
FWFG SECURITIES INC.

WORLD FINANCIAL GROUP CANADA INC.
WORLD FINANCIAL GROUP SUBHOLDING COMPANY OF CANADA INC.
LWORLD FINANCIAL GROUP INSURANCE AGENCY OF CANADA INC
- RCC NORTH AMERICA LLC
FGH USA, LLE
INVESTORS WARRANTY OF AMERICA, LLC
LCS ASSOCIATES, LLC
MITIGATION MANAGER, LLC
BARFIELD RANCH ASSOCIATES, LLC
OSCECLA MITIGATION PARTNERS, LLG
PLACER 400 INVESTORS, LLC
PSL ACQUISITIONS GPERATING, LLC
TRADITION LAND COMPANY, LLC
- TRANSAMERICA ADVISORS LIFE INSURANGE COMPANY
- TRANSAMERICA CASUALTY INSURANCE COMPANY
- TRANSAMERICA CORPORATION {OR)
= TRANSAMERICA FINANCE CORPORATION
TRANSAMERICA LEASING HOLDINGS INC.
TRANSAMERICA COMMERCIAL FINANCE CORPORATION, |
TCFC AR HOLDINGS. INC,
LTRANSAMERICA AVIATION LLG
TCFC ASSET HOLDINGS. INC.
TCF ASSET MANAGEMENT CORPORATION
TAANSAMERICA ACCOUNTS HOLDING CORPORATION
TRANSAMERICA CONSUMER FINANCE HOLDING COMPANY
L TRANSAMERICA HOME LOAN
TAANSAMERICA DISTRIBUTION FINANCE - OVERSEAS, INC,
TAANSAMERICA SMALL BUSINESS CAPITAL, INC.
TRANSAMERICA VENDOR FINANCIAL SERVICES CORPORATION
- TRANSAMERICA FINANGIAL LIFE INSURANCE COMPANY
LCARLE PLACE LEASEHOLD SPE, LLC.
 TRANSAMERICA INTERNATIONAL RE (BERMUDA) LTD.

L TRANSAMERICA REOWOOD PARK, LLC
= UNITED FINANCIAL SEAVICES, INC
L AEGON BRAZIL HOLDING BV,
L MONGERAL AEGON SEGUROS E PREVIDENCIA SA
L AEGON BRAZIL HOLDING I1B.V.
L MONGERAL AEGON HOLDING LTDA
MONGERAL AEGON ADMINISTRAGAO E BENEFICIA LTDA
MONGERAL AEGON INVESTIMENTOS LTDA
MONGERAL AEGON TECNOLOGIA LTDA
MT ADMINISTRADORA E CORRETORA DE SEUGORES LTDA
SENIOR SERVICES DO BRASIL ADMINISTRACAC DE BENEFICIOS LTDA
- AEGON DMS HOLDING BV
L AEGOM INSIGHTS LIMITED
L AEGON DIRECT MARKETING $ERVICES INSURANCE BROKER (HK) LIMITED
L CORNEASTONE INTERNATIONAL HOLDINGS LTD
AEGON DIRECT MARKETING SERVICES EUROPE LTD.
STONEBRIDGE INTERNATIONAL INSURANCE LTD
- AEGON DIRECT MARKETING SERVICES KOREA GO, LT0.
- TRANSAMERICA DIRECT MARKETING ASIA PACIFIC PTY LTD
AEGON INSIGHTS AUSTRALIA PTY , LIMITED
TRANSAMERICA INSURANGE MARKETING ASIA PACIFIC PTY LTD
- AEGON DIRECT MARKETING SERVICES MEXICO S.A. DECV
- AEGON DIRECT MARKETING SERVICES MEXICO SERVICIOS S.A. DEC.V.
- AEGON INSIGHTS JAPAN CO., LTD
L TRANSAMERICA AFFINITY MARKETING CORRECTORA DE SEGURCS LTDA
L TRANSAMERICA DIRECT MARKETING CONSULTANTS PRIVATE LIMITED
L AEGON MEXICO HOLDING Il B.Y
L AEGON MEXICO HOLDING vV BV
L AKAAN-AEGON, S.APADECY
L TRANSAMERICA (BERMUDA) SERVICES CENTER, LTD.
L TRANSAMERIGA LIFE INTERNATIONAL (BERMUDA), LTD.
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TRANSAMERICA INTERNATIONAL DIRECT MARKETING CONSULTANTS, LLC

WORLD FINANCIAL GROUP INSURANCE AGENCY OF MASSACHUSETTS, INC.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Organizational Chart Footnotes:

Ownership is 100% unless ctherwise noted. Inclusion of an entity does nol necessarily signify control.

7
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)
an
32)

33

34)
35}

36)
an
38)
39)
40)
41)
42)

43)

44)
45)
46)

Vereniging AEGON holds voting power in the common, preferred A and prefemed B stock of Aegon N.V. totaling 31.7235%.

51% owned by World Financial Group. Inc.; remaining 49% is annually offered to independent coniractors associated wilh
WFG Reinsurance Lid.

AEGON USA Investment Management, LLC is the Manager; equity will be owned by clienis/invastiors of AEGON USA Investment Management, LLC
AEGON USA Investment Management, LLC will be the sole Member until the first invesiment is made; then a 3-member Broad of Managers will

assume management; equity will be owned by clientsfinvestors of AEGON USA Invesiment Management, LLC

Members: AEGON USA Investment Management, LLC (98.36%); non-affifate of Aegon (1.64%)

Members: Managing Member - AHDF |, LLC ({.01%): Transamerica Life Insurance Company (5.0%); non-affiliales of Aegon {94,99%)
Members: Managing Membar - AHDF I, LLC {.01%); Transamerica Life Insurance Company (39.99%)

Members: AEGON USA Realty Advisors, LLC (50%); 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%

Gamet Subsidiaries: Garnel Assurance Corporation, Gamel Assurance Corporation |Il, Gamet Community Investments Ill, LLC,
Gamet Community Investmenis XVill, LLC, Gamet Community Investments XX, LLC, Gamel Community Invesiments XXXV, LLC,
Gamet Communily Invesimenis XXV, LLC, Gamet Community Investments XXVI, LLC, Garnet Community Investments XXVII, LLC,
Gamel Community Investmenis XXVIll, LLC, Gamel Community Invesiments XXIX, LLC, Gamet Community lnvestments XX, LLC,
Gamel Communily Investmenis XXXII, LLC, Gamet Community Invesiments XXX, LLC. Garnet Community Investments XXXIV, LLC,
Gamet Communitly Investmenis XXXV, LL.C, Gamel Communily Investments XXXV, LLC, Gamet Community Investmenis XXXXVII, LLC,
Gamel Communily Investmenis XXXV, LLC, Gamet Communily Investments XXX, LLC, Gamat Community Invastmenis XL, LLC,
Gamel Communily Investmenis XLI, LLC, Gamet Community Investments XL, LLC, Gamet Communlty Invesiments XLIII, LLC,
Gamet Community Invastmenis XLIV, LLC, Gamet Community Invesiments XLIX, LLC, Gamet Communily Invastments XLV, LLC,
Gamet Community Investmentis XLVI, LLC, Gamet Community Invesiments XLVII, LLC, Gamet Community Investments XLVII, LLC.
Aegon Community Investments Subsidiaries: Aegon Community Investments 50, LLC, Aegon Communily Invesiments 51, LLC,
Aegon Community Investments 52, LLC, Aegon Communily Investmenis 53, LLC, Aegon Community Invesiments 54, LLC,

Aagon Community Investments 55, LLC, Aegon Community Investments 56, LLC, Aegon Community Invesiments 57, LLC.

Aegon Community Investments 58, LLC

Aegon Afiordable Housing Debt Fund Subsidiaries: Aegon Affordable Housing Debt Fund Hil, LLC.

Members: Transamerica Life Insurance Company (74.22%); Transamerica Premier Life Insurance Company (25.78%)

Members: Transamersica Life Insurance Company (63%); Transamercia Financial Life Insurance Company {20%);
Transamerica Premier Life Insurance Company (17%)

Caonsolidated special purpose vehicle.

Members: Transamerica Life Insurance Company (64%); Transamerica Premier Life Insurance Company (324%);
Transamerica Financial Life Insurance Company (4%). Manager; AEGON USA Realty Advisors, LLC

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

Members: Real Estale Atternatives Portfolio 4MR, LLC (49%); non-affiliate of Aegon (51%)
Transamerica Life Insurance Company owns 84.07%; AEGON Internationat 8.V. owns 5.9%

Members: Transamerica Life Insurance Company {33.06%); Transamerica Premier Life Insurance Company (36.4%);
Trangsamerica Financial Life Insurance Company (18.13%); Transamerica Pacific Insurance Company, Ltd. {12.41%).
Manager: AEGON USA Invastment Management, LLC

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

Gamet Community Invesiments V, LLC, Garmel Community Investments VI, LLC, Garnei Community

Investmenis VI, LLC, Garnet Community Investmenis VIIl, LLC, Gamet Community Investments IX, LLC, Garnet Community
Investments X, LLC, Garnet Community Investments XI, LLC, Garmet Community Investments XII, LLC.

Transamerica Premier Life Insurance Company owns 103,324 shares; Commonwealih General Corporation owns 37,161 shares
Members: ADMS represenlative {51%); AEGON Direcl Marketing Services, Inc. (49%)
Transamerica Premier Life Insurance Company owns 77%; AUSA Holding, LLC owns 23%

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

FGH USA, LLC: ALH Propenties Eighl, LLC; ALH Properties Eleven, LLC: ALH Properties Four, LLC; ALH Properties

Nine, LLC; ALH Properiies Seven, LLC; ALH Properties Seventeen, LLC; ALH Properties Sixieen, LLC; ALH Properties Ten, LLC;
ALH Properiies Twelve, LLC; ALH Properties Two, LLC; FGH Reafty Credit, LLC; FGP 90 West Streat, LLC; FGP West Street, LLC;
Fifth FGP, LLC; First FGP, LLC; Fourth FGP, LLC; Second FGP,LLC; Seventh FGP, LLC

Members: Mitigalion Manager, LLC (50%); non-affiliate of Aegon (50%)
Members: RCC North America, LLC (50%); non-affiliates of Aegon {50%})

PSL Acquisitions Operating subsidiaries: Horizons Acquisition 5, LLC; Horlzons St. Lucie Development, LLC; St. Lucie West
Development Company, LLC; Tradition Development Company, LLC; Tradition lmigation Company, LLC

QOwnership; 87.9% Transamerica Comporation (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. (25%) and Commonwealth General Corporation {5%)

United Financial Services, Inc. is using two different DBA's In various states: Monumenial Financial Services, Inc. and
Transamerica Agency Network-Oulbrokerage Services.

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

AEGON Brazil Holding Il 8.V. owns 50%; non-affiliate of Aegon owns 50%

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

Mangeral AEGON Holding Ltda owns 9,889 quota shares; non-affiliate of Aegon owns 1 quota share
Mongeral AEGON Holding Ltda. owns 800 quota shares; non-affifiates of AEGON owns 100 quota shares
Mongeral AEGON Holding Ltda. owns 99%; non-affiliate of Aegon owns 1%

AEGON Mexico Holding B.V. owns 49,999 shares of class | stock and 369,020,000 shares of class |l stock;
AEGON DMS Holding B.V. owns 1 share class | stock and 23,100,000 shares of class Il siock

AEGON Maexico Holding B.V. owns 49,999 shares of Class | stock and 366,000 of Class Il stock;
AEGON DMS Holding B.V. owns 1 share of Class [ stock

AEGON DMS Holding B.V. owns 749,000 quota shares; AEGON intemalional B.V, owns 1 quota share
AEGON DMS Holding B.V. owns 99.95%; ADMS representative owns .05%
AEGON Maxico Holing IV B.V. owns 99.995%; non-affilale of Aegon owns .005%

51.2
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Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

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 (US. 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
0000 [ .ooeerermeereereereeseeseeseeseeeeees 00000... [39-0989781.. | ..cocovvrernecns0 | e [ FUND |, LLC DE.....cccc... NIA ..o COMPANY BOARD ... 5.000 [AEGON N.V...coooiiiiirireieiseississississinenes | e Nevoooe| O
AEGON AFFORDABLE HOUSING DEBT OWNERSHIP
0000 [ .ooeeneerneereereereereeseeseeseeeeees 00000... {39-0989781.. | ..ccoovrerncns0 | v [ FUND |, LLC DE........... NIA ..o AHDF |, LLC...occc e BOARD ... 0.010 [AEGON N.V...coooiiiiiieiseinesiseesississinnies | e Nevoor| O
AEGON AFFORDABLE HOUSING DEBT TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooerneereereereereereereeseeseeeeees 00000... [eevrenernrennes | cvrrrrrinneend0 | s s FUND II, LLC DE........... NIA ..o COMPANY BOARD ... 99.990 |AEGON N.V..ooiiiieneneineeneeesisesisenies | e Nevoor| O
AEGON AFFORDABLE HOUSING DEBT OWNERSHIP
0000 [ .ooeonereereereereeseeseeseeseeieees 00000... [eevrerernrrnnns | om0 | v s FUND II, LLC DE............ NIA ..o AHDF 11, LLC...oocecrceienienieneene BOARD ... 0.010 [AEGON N.V...coooiiiiiiiiineinniseienississisnies | e Nevooe| O
AEGON AFFORDABLE HOUSING DEBT TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooernereireereereereeseeseeseeeeees 00000... [eevrerrrnrrenes | cvrrrrrinnend0 | e e FUND Ill, LLC DE............ NIA ..o COMPANY BOARD +.100.000 [AEGON N.V..oooiiiiiiieieineieeneeesiesinesines | e Nevooe | O
AEGON ASSET MANAGEMENT SERVICES, OWNERSHIP
0000 [ .ooeonereereereereireeseeseeeeeeeees 00000... [39-1884868.. | ...ccoveeveeen0 | v [ INC. DE............. NIA ..o AUSA HOLDING, LLC.......ovverrirrirnrirnrirniiens BOARD +.100.000 [AEGON N.V..oooiiiiieincineineineeesesisssines | s Nevooo | O
OWNERSHIP
0000 [ .ooeonereereereereireeseeseeseeeeees 00000... [.eeoererermrrnens | evrrrnrinnend0 | v [ AEGON BRAZIL HOLDING B.V.....ccconvvrririnnee NLD........... NIA ... AEGON INTERNATIONAL B.V.....coooieiiine. BOARD +.100.000 [AEGON N.V..oooiiiiicineineeeneeeenesissines | s Nevooo| O
OWNERSHIP
0000 [ .ooeoeereereireireireeseesseeseeeeees 00000... [eeorrerernrrnrns | evrrrrrinneend0 | v e AEGON BRAZIL HOLDING I B.V......oovoiinnee NLD........... NIA ..o AEGON INTERNATIONAL B.V.....ccovveiinn. BOARD +.100.000 [AEGON N.V..oooiiiiiicineineeneeesiesesines | e Neoooo| O
AEGON USA INVESTMENT MANAGEMENT, | OWNERSHIP
0000 [ .ooeoeerereereereereereeeeeeeeeeees 00000... [eeorrerernrinees | evrrrnrinneend0 | s [ AEGON AM FUNDS, LLC......ccoveireirririireiinnes DE............. NIA ..o LLC BOARD +.100.000 [AEGON N.V..oooiimiiiiincineseeseeneeesnesies | s Neoooo| O
OWNERSHIP
0000 [ .ooveeereereeireireeireereeeseeeeeeeees 00000... [.correrreerieeis | 0 | e [ AEGON DERIVATIVES N.V......ovvnrinrinninnie NLD........... NIA ..o AEGON NV BOARD +.100.000 [AEGON N.V..oooiiiiiiiiieineseeseesesesseeins | s Neoooo| O
AEGON DIRECT MARKETING SERVICES CORNERSTONE INTERNATIONAL OWNERSHIP
0000 [ .ooveeeereireireireeiseeeseeeseeeeeeeees 00000... [.correereerienis | om0 | e [ EUROPE, LTD. GBR.......... NIA ..o HOLDINGS, LTD. BOARD +.100.000 [AEGON N.V..oooiiiiiiineineieeseesesseeeeis | s Neoooi| O
AEGON DIRECT MARKETING SERCIVES AEGON DIRECT & AFFINITY MARKETING | OWNERSHIP
0000 [ .ooreveereireireeireeirseeseeeseeieeeeees 00000... [.correrermrienis | cvrrrrrinnnend0 | i [ INSURANCE BROKER (HK), LTD. HKG.......... NIA ..o SERVICES LIMITED BOARD +.100.000 [AEGON N.V..oooiiiiieiinineeiseeseeseseeins | s Neooor| O
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 [ .ooveeeereereireireeireeseeeeseeieeeeees 00000... [52-1291367.. | .coevcvrvcrencn0 | e [ INTERNATIONAL, LLC. MD............ NIA ..o AUSA HOLDING, LLC......ovveiieinne BOARD +.100.000 [AEGON N.V.oooiiiiiineineeeseeseeseeseeins | s Neoooi| O
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 [ .ooveerereireeireeireeereeeseeeeseeeeeeeees 00000... [eoreerrrmreenes | om0 | i [ KOREA CO., LTD. KOR.......... NIA....cooee. AEGON DMS HOLDING B.V......ccovvveririnne. BOARD +.100.000 [AEGON N.V..oooiiiiiicineineineeeeesessessses | s Neoooi| O
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 [ .ooveveereireireereeeseeeseeeeseeeeeeeees 00000... [coererernrienis | evrrrrrinnnend0 | e [ MEXICO SERVICIOS, S.A. DE C.V. MEX.......... NIA ..o AEGON DMS HOLDING B.V......ccovvverirrirnn. BOARD +.100.000 [AEGON N.V..oooiiiiiincineineiseiesiseeisesins | s Neooor| O
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 [ .oovereereireereireeireeseeeeseeieeeeees 00000... [.correrrenrienns | crrrrrrinnnend0 | e [ MEXICO, S.A.DEC.V. MEX.......... NIA ..o AEGON DMS HOLDING B.V......ccovvveririrnn. BOARD +.100.000 [AEGON N.V..oooiiiiiinineineiesisesseesssins | s Neoooi | O
AEGON DIRECT MARKETING SERVICES, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... [42-1470697.. | .coovovrceeen0 | o0 | INC. MD............ NIA. ... INSURANCE COMPANY BOARD ... 73.500 |AEGON N.V.oooeeeseenis | eevene Yoo | O
AEGON DIRECT MARKETING SERVICES, COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 00000... [42-1470697.. | .coveovrceeen0 | o0 | INC. MD............ NIA. ... CORPORARION BOARD ... 26.500 |AEGON N.V...ooioieeesese s | oo Yoo | O
OWNERSHIP
0000 | oo 00000... |ceorereerrmrneens | errrererenn0 |0 | AEGON DMS HOLDING B.V....c.ovveieririirieenns NLD........... NIA. ... AEGON INTERNATIONAL B.V.....coovvvrrirriinnes BOARD +.100.000 [AEGON N.V..oooiiiiiriseseseeseesessesssnins | s Neoooo ] O




Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

X4

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 (US. 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 [ oo 00000... |eeerererrrerneerees | erereieeeeeene (010 (O, AEGON EUROPE HOLDING B.V........c.cccooeenee NLD........... NIA. ... AEGON N.V.oeeesee BOARD +.100.000 [AEGON N.V..ooooioiiirineneiseeseesesesisesis | s N....... [
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ ooveeeeereereereeeeeeeeeeeeeeeeeeeens 00000... [41-1479568.. | .....ccovvenven. (010 (O AEGON FINANCIAL SERVICES GROUP, INC. | MN............ NIA. ... COMPANY BOARD ..100.000 |AEGON N.V....ooiiiiiininineireiseiseineieeeseneieees | veens Yo [
OWNERSHIP
0000 [ oo 00000... [42-1489646.. | ................ (010 (O, AEGON FUNDING COMPANY, LLC................. DE............. NIA...ccconenn. TRANSAMERICA CORPORATION................. BOARD ....100.000 |AEGON N.V...oooiiiiririneinereeeessneiesssseneiees | conees N....... [
COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 00000... |eeorerrrrmeeneerees | erereeeeeneene (010 (O, AEGON GLOBAL SERVICES, LLC.........cccevvnn. A NIA...ccconenn. CORPORATION BOARD ....100.000 |AEGON N.V...oooiiiiririeineireeeensiseiessesesniees | s N....... [ J—
TRANSAMERICA DIRECT MARKETING OWNERSHIP
0000 [ oo 00000... [08-2524785.. | ......ovvenvcn. (010 (O AEGON INSIGHTS AUSTRALIA PTY LIMITED |AUS.......... NIA...ccconenn. ASIA PACIFIC PTY, LTD. BOARD ....100.000 |AEGON N.V...oooiiiiieineineineeeensiseiesseseneiees | s N....... [ J—
OWNERSHIP
0000 [ oo 00000... |eeerereerreenrireis | eeereeeereeene (010 (O AEGON INSIGHTS JAPAN CO,, LTD................ JPN........... NIA. ... AEGON DMS HOLDING B.V......ocvreeirrinnee BOARD ....100.000 |AEGON N.V....ooiiiiirireeneireeeeeneireieesseneinees | s N....... [ —
OWNERSHIP
0000 [ oo 00000... |eeerereerrerneerees | ererreeeeeeene (010 (O, AEGON INSIGHTS LIMITED.......cccooervenrrrrerrenne HKG.......... 2 AEGON DMS HOLDING B.V.......cocovvrvrrirenee BOARD +.100.000 [AEGON N.V..oooioieiiseseseessesessessssis | s N....... [
TRANSAMERICA INTERNATIONAL DIRECT | OWNERSHIP
0000 [ .ooeoeereereereireereeseeseeeeeeeees 00000... [ | s (0 O O AEGON INSIGHTS (THAILAND) LIMITED........ THA........... NIA ..o MARKETING CONSULTANTS, LLC. BOARD +.100.000 [AEGON N.V..oooiiiiiineineineiseeesiesissines | s N....... [
COMMONWEALTH GENERAL OWNERSHIP
0000 [ .ooeeeereireireireeisseeseeeseeeeeeeees 00000... [61-1085329.. | .....ccevvunee. (1 (N O AEGON INSTITUTIONAL MARKETS, INC........ DE............ NIA ..o CORPORATION BOARD +.100.000 [AEGON N.V..oooiioiieiineieineeseesessesseens | s N....... [
OWNERSHIP
0000 [ .ooveerereireireireeireeseeeseeeeeeeees 00000... [ oo | e (0 O O AEGON INTERNATIONAL B.V.....c.ovvvririinnn. NLD........... UIP.ie AEGON N.V.ooieeen BOARD +.100.000 [AEGON N.V..ooooiiiiiiinineineiseesessessesis | e N....... [
OWNERSHIP
0000 [ .ooreeeereireereireeirseeseeeeseeeeeeeees 00000... [.eeorerrrrrnrireeie | e (1 (N O AEGON LEVENSVERZEKERING N.V.............. NLD........... NIA ..o AEGON NV BOARD +.100.000 [AEGON N.V..ooooiiiiiiineineneiseesessesseeinns | s N....... [
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveeeereireeireireeireeseeeseeieeeeees 00000... [30-0445264.. | ................ (0 1 O AEGON MANAGED ENHANCED CASH, LLC.. | DE............. NIA ..o COMPANY BOARD ... 74.220 |AEGON N.V.ooiicscseseseesses | s N....... [
TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .ooveeereireeireeiseeireeeseeeeseeeeeeeees 00000... [30-0445264.. | ................ (0 1 O AEGON MANAGED ENHANCED CASH, LLC.. | DE............. NIA ... INSURANCE COMPANY BOARD ... 25.780 |AEGON N.V...ooiiiccesseeeeeeseis | s N....... [
TRANSAMERICA CORPORATION HOLDING | OWNERSHIP
0000 [ .ooveoeereereireereeeseeseeeeseeieeieees 00000... [35-1113520.. | ..ccooovrrnnen (1 1 O AEGON MANAGEMENT COMPANY................ NG NIA ..o CORPORATION BOARD +.100.000 [AEGON N.V..oooiiiiiieineineneiseisesisesseins | e N....... [
AEGON MARKET NEUTRAL INCOME FUND, AEGON USA INVESTMENT MANAGEMENT, | OWNERSHIP
0000 [ .oovereereireireeireiseeseeeeeeeieeeeees 00000... [82-5359093.. | ......cccceenev. (1 1 O LLC. DE............ NIA ... LLC BOARD +.100.000 [AEGON N.V..oooiiiiiiineineineissesesisesssins | s N....... [
OWNERSHIP
0000 [ .ooreoeereireereeereeiseeeeeeeseeeeeeeees 00000... [ .o | cereeireeirenens (1 O O AEGON MEXICO HOLDING Il B.V.......coecoreneee NLD........... NIA ..o AEGON INTERNATIONAL B.V.......ooevvrirrinnnes BOARD +.100.000 [AEGON N.V..oooiiiiiineineineiseeseeiseesssins | s N....... [
OWNERSHIP
0000 [ ooveeeeereereeereeeeeereeeeeeeeeeeeens 00000... |eeereerrmerneerens | eeereeeereeene (010 (O O, AEGON MEXICO HOLDING IV B.V........cocoenee NLD........... NIA. ... AEGON INTERNATIONAL B.V....c.ovvirirnnee BOARD +..100.000 [AEGON N.V..oooiioiierisrineisee s | e N....... [
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 | coooeeeeeereereeereeeeeeeeeeeeeseeeeeens 00000... |eeereerrmeeneerens | eeereieereeene (0 (O O AEGON MUTLI-FAMILY EQUITY FUND, LLC.. |DE............. NIA....cooe. COMPANY BOARD ... 63.000 |AEGON N.V....ooiiiiriiniineieieeineeseessinsissenes | ceve 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 (US. 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 FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [eorremreerrnnes | corrrrriennend0 | e (O O AEGON MUTLI-FAMILY EQUITY FUND, LLC.. |DE............. NIA. ... INSURANCE COMPANY BOARD ... 20.000 |AEGON N.V..ooiiieseneseisessessenies | s Neoooo| O
TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ ooveeeeereereereeeeeeeeeeeeeeeeeeeens 00000... [eorvemrrerrnnins | corrrrriinnend0 | e O O AEGON MUTLI-FAMILY EQUITY FUND, LLC.. |DE............. NIA. ... INSURANCE COMPANY BOARD ... 17.000 [AEGON N.V....oooiiiiriniinriniineseineiesienienes | cevene Neoooo | O
OWNERSHIP
0000 [ oo 00000... |overrerrerrrees | errrirrrrenen0 | s 769218 |NYSE................ AEGON N.V.ieeeeseseseessssnnis NLD.......... UIP o [ et BOARD ... 31726 || s Neoooo| O
OWNERSHIP
0000 [ oo 00000... |corerrrererrreees [ rrrrrrreineend0 | s O O AEGON NEDERLAND N.V.....ovvrirrireiniirnns NLD.......... NIA......o...... AEGON N.V.oieee e BOARD +.100.000 [AEGON N.V..oooioirieiseeeseesessessesisssins | e Neoooo| O
OWNERSHIP
0000 [ oo 00000... |.corerrrmrerrrees [ rrrrirreineenc0 | s (O AEGON NEVAK HOLDING B.V.......ccccocurvrrnrenee NLD.......... NIA......oo..... AEGON N.V.oeeeeeeesee s BOARD +.100.000 [AEGON N.V..oomioiieiriseiseseessssessesisssins | eeees Neoooo| O
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ oo 00000... |52-1549874.. | ...coccvveeeen0 | v (O HOLDING, LLC. A NIA. ... AUSA HOLDING, LLC.....oveereeireerrereieereenee BOARD +..100.000 [AEGON N.V..oooiiiieiseeeseeseesessesseeis | s Neoooo | O
AEGON USA INVESTMENT MANAGEMENT, AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ oo 00000... |52-1549874.. | ...coccvveeren0 | v (O, LLC. A 2 HOLDING, LLC BOARD +.100.000 [AEGON N.V..oooioieiiseseseessesessessssis | s Neoooo| O
OWNERSHIP
0000 [ oo 00000... [61-1098396.. | ...ccccovreeecnc0 | v (O, AEGON USA REAL ESTATE SERVICES, INC. |DE............. NIA...ccoonnn. AEGON USA REALTY ADVISORS, LLC......... BOARD ....100.000 |AEGON N.V...oooiiierineineeseensseisssseneinees | s Neoooo| O
AEGON USA REALTY ADVISORS OF OWNERSHIP
0000 [ oo 00000... |20-5023693.. | ...covvvreerenc0 | v (O CALIFORNIA, INC. A NIA...ccconnn. AEGON USA REALTY ADVISORS, LLC......... BOARD ....100.000 |AEGON NV ssssseseiees | s Neoooo | O
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ oo 00000... |42-1205796.. | ..ccovrvrennenc0 | v (O AEGON USA REALTY ADVISORS, LLC........... A NIA.....ccoonn. HOLDING, LLC. BOARD +.100.000 [AEGON N.V..oooioieiriseiseieeseesessssssnis | s Neoooo | O
COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 00000... |23-2421076.. | ccccovvrreerenc0 | v (O AFSG SECURITIES CORPORATION............... PA...coor NIA.....ccoon. CORPORATION BOARD ....100.000 |AEGON N.V...oooiiiieineineseeeesiseiessesesniees | s Neoooo| O
OWNERSHIP
0000 [ oo 00000... [42-1205796.. | ..ccoecvvreerencO | v (O AHDF MANAGER I, LLC....coovvvrrreeerisrieenne DE............. NIA.....ccoonn. AEGON USA REALTY ADVISORS, LLC......... BOARD +.100.000 [AEGON N.V..oooioieieiseiseiseseesssssessssins | s Neoooo| O
OWNERSHIP
0000 [ oo 00000... |.eorrrrmrerrrees [ rrrrernrienend0 | s (I AHDF MANAGER I, LLC......oveverireeierirriennns DE............. NIA.....ccoonn. AEGON USA REALTY ADVISORS, LLC......... BOARD +.100.000 [AEGON N.V...oooioicieiseiseisessessessessssis | s Neoooo| O
OWNERSHIP
0000 [ .ooeeeerrereereereereeseeseeseeeeees 00000... [eevreerrerinnns [ 0 | e (O AHDF MANAGER I, LLC.....cvvvvvriricririiene DE.....cc..... NIA ..o AEGON USA REALTY ADVISORS, LLC......... BOARD +.100.000 [AEGON N.V..oooiiimiiieineineceeneenenisesinesines | s Nevooe| O
OWNERSHIP
0000 [ .eoeeeereereereereeseeseeieeseeeeees 00000... [eeereerrnrinnns | cvrrrriineend0 | e (O O AKAAN-AEGON, SAP..DEC.V...cccccvvrrrrn. MEX.......... NIA ..o AEGON MEXICO HOLDING IV B.V.......ccccouee. BOARD ... 99.995 |AEGON N.V..cooiiiiieneineinceseenesnennenines | e Nevooo| O
OWNERSHIP
0000 [ .ooeeeerereereereereeseeseeseeeeees 00000... [42-1205796.. | ..cccovvrererenc0 | v (O O AMFETF MANAGER, LLC.......ccccovvvrrvrnrrnirinens DE.....cccc... NIA ..o AEGON USA REALTY ADVISORS, LLC......... BOARD 100.000 [AEGON N.V..coomiiiiieineineeneenenisesisesinesines | e Nevooo| O
AEGON USA INVESTMENT MANAGEMENT, | OWNERSHIP
0000 [ oo 00000... [47-1181499.. | ....ccooeeen0 | v (I N AUIM CREDIT OPPORTUNITIES FUND, LLC.. | DE............. NIA.....ccoonn. LLC BOARD ... 98.360 |AEGON N.V....oovoiiierierinrireiesessssseessssnssnees | cevee Neooooe [ O
OWNERSHIP
0000 [ .ooeenerereereereeseeseeseeseeeeees 00000... [52-1549874.. | ..cccovverecn0 | e O O AUSA HOLDING, LLC....cocovrrerreirneirerirseirsiin MD............ NIA ..o TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V..oooiiiiiiieineineineenesnesinesinesines | e Nevooo| O
OWNERSHIP
0000 | .ooeemereereereereeseeseeseeseeeeees 00000... [27-1275705.. | ..ovcovvrerecnc0 | v (O O AUSA PROPERTIES, INC.......ccovvvverirerierennens A s NIA ..o AEGON USA REALTY ADVISORS, LLC......... BOARD +.100.000 [AEGON N.V..oooiiiiieineineinennesnesinesinesines | e Nevooo ] O




Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

€cs

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 (US. 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 [ oo 00000... [32-0342677.. | coevcvrrerencn0 | o [, AXA EQUITABLE AGRIFINANCE, LLC............. DE.....c..... NIA. ... AEGON USA REALTY ADVISORS, LLC........ BOARD ... 50.000 |AEGON N.V....oouiiiiriiinieneieeesineeseesssnsissenes | ceee Neoooo| O
OWNERSHIP
0000 [ ooveeeeereereereeeeeeeeeeeeeeeeeeeens 00000... [ceorereeermernene [ errrrrereen0 [0 | BARFIELD RANCH ASSOCIATES, LLC........... [ I NIA. ... MITIGATION MANAGER, LLC........c.cccvvrnrenee BOARD ... 50.000 |AEGON N.V...ooiioiiieeeeiseseisessessenies | s Neoooo | O
BAY STATE COMMUNITY INVESTMENTS |, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... [52-0419790.. | oeovvvrceeee0 | o0 | LLC. DE............. NIA...ccconenn. INSURANCE COMPANY BOARD +.100.000 [AEGON N.V..oomioirieiseieseesessessesisssins | s Neoooo| O
BAY STATE COMMUNITY INVESTMENTS I, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... [52-0419790.. | eeovvcvrceeen0 | o0 | LLC. DE............. NIA...ccconenn. INSURANCE COMPANY BOARD +.100.000 [AEGON N.V..oooioirieiseeeseesessessesisssins | e Neoooo| O
OWNERSHIP
0000 [ oo 00000... [AA-1380027. | .ccovvvreeen0 | 0 | BLUE SQUARE RE N.V.....ocoovrivrierirerisiienn. NLD.......... NIA......oo..... AEGON NV oo BOARD +.100.000 [AEGON N.V..oomioiieiriseiseseessssessesisssins | eeees Neoooo| O
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [eorerrerrrennens [ errrrrereenn0 [0 | CARLE PLACE LEASHOLD SPE, LLC.............. DE............. NIA. ... INSURANCE COMPANY BOARD ....100.000 |AEGON N.V....ooiiiiirireeneireeeeeneireieesseneinees | s Neoooo | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [98-1055613.. | evcvvrrreen0 | v | CEDAR FUNDING, LTD.....cooveeerreereereirreeneereenns CYM.......... 2 COMPANY BOARD +.100.000 [AEGON N.V..oooioieiiseseseessesessessssis | s Neoooo| O
COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 00000... [51-0108922... | ...covcvvceeen0 | o0 | CORPORATION DE............. (V1] TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V...oooioieieisesesessessessesisssis | s Neoooo| O
CORNERSTONE INTERNATIONAL OWNERSHIP
0000 [ oo 00000... [ccorerrerrmernens [ errrrrereenn0 [0 | HOLDINGS, LTD. GBR.......... NIA...ccconnn. AEGON DMS HOLDING B.V.......coovvrrrrirenne BOARD +.100.000 [AEGON N.V..oooioieiiseseieeseesessssisesis | s Neoooo | O
OWNERSHIP
0000 [ oo 00000... [42-1079584.. | ...cocovvceeen0 | o0 | CREDITOR RESOURCES, INC........c.ccoerrrrrenee 1Y IS NIA.....ccoonn. AUSA HOLDING, LLC......overrerererreereireireeeeene BOARD +.100.000 [AEGON N.V..oooioieiriseiseieeseesessssssnis | s Neoooo | O
OWNERSHIP
0000 [ oo 00000... [52-13636711.. | coecvvcvreeen0 | 0 | CRISOLUTIONS, INC....coooverrriririeieninniens MD............ NIA.....ccoon. CREDITOR RESOURCES, INC.........cccovverrunee BOARD +.100.000 [AEGON N.V..oooioiciiseiseisessessesssssssis | s Neoooo| O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [20-4498171.. | cooovrcvrceeen0 | 0 | CUPPLES STATE LIHTC INVESTORS, LLC.... | DE............. NIA.....ccoonn. COMPANY BOARD +.100.000 [AEGON N.V..oooioieieiseiseiseseesssssessssins | s Neoooo| O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [01-0969916.. | .ccovvvrreen0 | v | FD TLIC, LIMITED LIABILITY COMPANY......... NY.oorornes NIA.....ccoonn. COMPANY BOARD +.100.000 [AEGON N.V...oooioicieiseiseisessessessessssis | s Neoooo| O
COMMONWEALTH GENERAL OWNERSHIP
0000 [ .ooeeeerrereereereereeseeseeseeeeees 00000... {23-2130174.. | ccovvcvvvernn0 | v [ FINANCIAL PLANNING SERVICES, INC.......... DC....covvvnnee NIA ..o CORPORATION BOARD +.100.000 [AEGON N.V..oooiiimiiieineineceeneenenisesinesines | s Nevooe| O
OWNERSHIP
0468 | AEGON US HOLDING GRP.. |15694... |47-3331975.. | ..covvovveeencnl0 | 0 e FIREBIRD RE CORP.........oecorririrncrnericnines AZ....co. A s TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V..oooiiiiiiieineineieeinesnesinesinenines | e Nevooo| O
COMMONWEALTH GENERAL OWNERSHIP
0000 [ .ooeeeerereereereereeseeseeseeeeees 00000... [14-1893533.. | ..coovvvcren0 | v [ GARNET ASSURANCE CORPORATION I...... A, NIA ..o CORPORATION BOARD +.100.000 [AEGON N.V..ooiiiiineineeeineeeniseniesinenines | cevene Yoo | O
INTERSECURITIES INSURANCE AGENCY, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .ooeerereereereereeseesseeseeseeeeees 00000... [42-1517005.. | ..cocovvrernecns0 | o0 [ INC. (07 W NIA ..o INSURANCE COMPANY BOARD +.100.000 [AEGON N.V..oooiimiiineineineeneenessneninesinenines | cevene Yoo | O
OWNERSHIP
0000 | .ooeenerereereereeseeseeseeseeeeees 00000... [42-1154276.. | ..cocoovrerncn0 | v | INVESTORS WARRANTY OF AMERICA, LLC. | A.............. NIA ..o RCC NORTH AMERICA, LLC........cccovvurvrinnnn. BOARD +.100.000 [AEGON N.V..oooiiimiiieineineeeeseeinesisesinenines | e Nevooo ] O




v'es

Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

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 (US. 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
0468 | AEGON US HOLDING GRP.. [15633... [47-1703149.. | .ccccccceeeeel0 | cevieieeec0 | IRONWOOD RE CORP.......ccooevercrrirerercreaas [ PO A, CORPORATION BOARD ...100.000 |AEGON N.V...o.oooiicieieeeeeeeeeeee e | e Neooooe [ O
OWNERSHIP
0000 | oo 00000... |20-8687142.. | ..coecveeeeee0 | a0 | LCS ASSOCIATES, LLC......everevieeecieee DE....... NIA......cccoo... RCC NORTH AMERICA, LLC........ccccceerernene. BOARD ...100.000 |AEGON N.V...ocooeicieeceeeeeeeeee e | e N [ O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 | oo 00000... |42-1483973.. | .ccveveeeeeel0 | eeeeiieecl0 | LIFE INVESTORS ALLIANCE, LLC................... DE....... NIA.....ccoo... COMPANY BOARD ....100.000 |AEGON N.V...o.ooieiereeseseee e | eeeee G ) R
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 | oo 00000... [20-5927773.. | cceveveeeeeel0 | eeeeiieec0 | LICAREIL INC......coeveveeieeeeeeeesee e VT, A, COMPANY BOARD ....100.000 |AEGON N.V.....oooecieeeeceeeeeeeeeeeeveseseienns | e Neooroe [ O
MASSACHUSETTS FIDELITY TRUST OWNERSHIP
0000 | oo 00000... [42-0947998.. | ..cccecveeeeee0 | cvrveeiieec0 | COMPANY A NIA.....ccoon.. AUSA HOLDING, LLC.....cooeveveiercrererecies BOARD ....100.000 |AEGON N.V...o.ooeceeeeeeeeeeeeeseeeeveseseienns | o Neooooe [ O
OWNERSHIP
0000 | oo 00000... |20-8736609.. | ...ceceeeveee0 | cerereieec0 | MITIGATION MANAGER, LLC.........ccceerrernene. DE....... NIA.....cccoo... RCC NORTH AMERICA, LLC........cc.ccevvrnee. BOARD ....100.000 |AEGON N.V...o.oooeieeeeeeeeeeeeeeee e | e Neooooe [ O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 | oo 00000... |01-0930908.. | ..ccoveereeee0 | a0 | MLICRE I, INC....coovereceeeeeeee e VT A, COMPANY BOARD ...100.000 |AEGON N.V...o.ooeceereeeeeeeeeeeeseeeveeseseeeienes | e Neooroe [ O
MONGERAL AEGON ADMINISTRACAO E MONGERAL AEGON SEGUROS E OWNERSHIP
0000 | oot 00000... |coeerereereerees | eevreereereeren0 | eeeiiieec0 | BENEFICIA LTDA BRA.......... NIA............. PREVIDENCIA SA BOARD ....100.000 |AEGON N.V...o.ooeecieeeeeeeeeeeeseeeeeseseseienes | o Neooroe [ O
OWNERSHIP
0000 | oo 00000... |coeererereerees | eevrereereeren0 | eeeeeiieec0 | MONGERAL AEGON HOLDING LTDA............. BRA.......... NIA.....ccoo... AEGON BRAZIL HOLDING Il B.V..........o........ BOARD ... 50.000 [AEGON N.V....ooouoeeeeeeceeeeceeeseseeevessessessseseens | erves Neooooe [ O
OWNERSHIP
0000 | oot 00000... |coeerereereernes | eevreereereere0 | eeeeiieec0 | MONGERAL AEGON INVESTIMENTOS LTDA [BRA.......... NIA.....cooo... MONGERAL AEGON HOLDING LTDA........... BOARD  |.... 99.000 [AEGON N.V.....ooviierieieieiereeeeeeseeessesenens | e Neooooe [ O
MONGERAL AEGON SEGUROS E OWNERSHIP
0000 | oo 00000... |.oeerereererrees | eerrrereeieere0 | eeeeieieiec0 | PREVIDENCIA SA BRA.......... NIA.....ccoo..... AEGON BRAZIL HOLDING B.V.......covvveeeee. BOARD ... 50.000 [AEGON N.V....oovmreeeeeerieseereesesesesessesssessensens | ovvens N [ O
OWNERSHIP
0000 | oo 00000... |.eeerererervees | evrreereeieeren0 | eeeeiiieen0 | MONGERAL AEGON TECNOLOGIALTDA...... BRA.......... NIA....coo... MONGERAL AEGON HOLDING LTDA........... BOARD  |.... 50.000 [AEGON N.V.....oooviierieeieieieeeieeseseisesenens | e Neooooe [ O
OWNERSHIP
0000 | oo 00000... [42-1079580.. | .ccceevveeeeee0 | cereeeiieec0 | e MONEY SERVICES, INC.......cccocovererrrrrererenne DE....... NIA.....coo.... AUSA HOLDING, LLC.....coevevevereveeere e BOARD ...100.000 |AEGON N.V.....oovecieereeeeereeeeeseeevesssnesesenes | coeeee Neooooe [ O
MONUMENTAL GENERAL OWNERSHIP
(00O 00000... [52-1243288.. | ...cccoeeeeee0 | ovrivriieieend0 | ADMINISTRATORS, INC. MD............ NIA.....ccco..... AUSA HOLDING, LLC......covvrrrrerrrrireireirereene BOARD ....100.000 |AEGON NV | s Neooooe [ O
MT ADMINISTRADORA E CORRETORA DE OWNERSHIP
0000 [ oo 00000... [ccorverrrerrenne [ ervrrrerenns0 [ | SEUGORES LTDA BRA.......... NIA.....ccoon.. AEGON BRAZIL HOLDING Il B.V.........couenee. BOARD ....100.000 |AEGON NV esesissnens | s Neooooe [ O
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [ccorverrrerrnnes [ eerrrrrerenns [0 | PORTFOLIO I, LLC MD............ NIA......ccoonn.. COMPANY BOARD ... 64.000 |AEGON N.V....ooviiiiieieiieniseiesesissseisssessssnes | oeves Neooooe [ O
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ cvoveereerrererisseeeesesseeeeseeneeens 00000... [ceorrermrerrnes [ errmrrrrenns0 [0 | PORTFOLIO I, LLC MD............ NIA.....ccoonn. INSURANCE COMPANY BOARD |.... 32.000 [AEGON N.V...oooiiiiieieriesiseiesiesssseeessssnssnees | ceeee Neooooe [ O
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [ccoeverererrenee [ errrreienns0 [0 |, PORTFOLIO I, LLC MD............ NIA.....ccco..... INSURANCE COMPANY BOARD ... 4.000 [AEGON N.V...oooioieeieiseeeissseisessssesisenns | eeene Neooooe [ O
OWNERSHIP
0000 | oo 00000... [26-2311888.. | ...coeoveeernc0 | e | ONCOR INSURANCE SERVICES, LLC............ A NIA......ccoo..... TRANSAMERICA AGENCY NETWORK, INC. | BOARD ....100.000 |AEGON NV esssissnens | e Neooooe [ 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 (US. 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 [ oo 00000... [ceorereemrmrneens [ errrrerreen0 [0 | OSCEOLA MITIGATION PARTNERS, LLC....... [ I NIA. ... MITIGATION MANAGER, LLC.......c..cccvvvnnenee BOARD ... 50.000 |AEGON N.V.ooiiiiieeseieeseseesessenies | e Neoooo| O
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ ooveeeeereereereeeeeeeeeeeeeeeeeeeens 00000... [20-1063558.. | .ccovvvrreenc0 | o0 | PEARL HOLDINGS, INC. L....ocereriierrireirnieene DE.....c...... NIA. ... HOLDING, LLC BOARD +.100.000 [AEGON N.V..oooiiiiiieiseseseeseesesessssis | s Neoooo | O
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ oo 00000... [20-1063571... | ovovvrrreen0 | o0 | PEARL HOLDINGS, INC. ll....cceveerrerrieirrcenene DE............. NIA...ccconenn. HOLDING, LLC BOARD +.100.000 [AEGON N.V..oomioirieiseieseesessessesisssins | s Neoooo| O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [23-1705984.. | ...cocovvceeee0 | o0 | PEOPLES BENEFIT SERVICES, LLC............... PA..coni NIA...ccconenn. COMPANY BOARD +.100.000 [AEGON N.V..oooioirieiseeeseesessessesisssins | e Neoooo| O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [26-1552330.. | cocovvrrreen0 | o0 | PINE FALLS RE, INC.......ovorrrrrrrerrireieieneereins VT A COMPANY BOARD +.100.000 [AEGON N.V..oomioiieiriseiseseessssessesisssins | eeees Neoooo| O
OWNERSHIP
0000 [ oo 00000... [45-3601940 . | .oooovcvveeee0 | 0 | PLACER 400 INVESTORS, LLC........coccvvurrnnen. CA..coon. NIA. ... RCC NORTH AMERICA, LLC.......ccovvrrrrrrren. BOARD  |.... 50.000 |AEGON N.V...oooiiieeseieeseseesesenis | s Neoooo | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [cecorrrrrrmernens [ errrrrrereenn0 [0 | PRIMUS GUARANTY, LTD.....ccovrrrerrerrererenrenens BMU.......... NIA......coo..... COMPANY BOARD ... 20.000 |AEGON N.V...ooioieieieeissseess s | s Neoooo| O
OWNERSHIP
0000 [ oo 00000... [42-1154276.. | .ccovcvrrceencn0 | e [, PSL ACQUISITIONS OPERATING, LLC........... A NIA...ccoonnn. RCC NORTH AMERICA, LLC.......ccovvrrrrrrrnen. BOARD +.100.000 [AEGON N.V...oooioieieisesesessessessesisssis | s Neoooo| O
OWNERSHIP
0000 [ oo 00000... [13-3256226.. | ...coccvrreen0 | o0 | RCC NORTH AMERICA, LLC.......cocrrvrrrrirrrnns DE............. NIA...ccconnn. TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V..oooioieiiseseieeseesessssisesis | s Neoooo | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [02-0685017.. | cvvvrrrnen0 | o0 | 2,LLC. DE............. NIA.....ccoonn. COMPANY BOARD ... 92.500 |AEGON N.V...oooiiieeeeeesese s | s Neoooo | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [02-0685017.. | ceovvrrreenc0 | o0 | 2,LLC. DE............ NIA.....ccoon. INSURANCE COMPANY BOARD ... 7.500 [AEGON N.V...ooooiiiiieiseisciesiseesiesiesiienins | s Neoooo| O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [20-1378364.. | cccoecvrceeen0 | o0 | 3,LLC. DE............. NIA.....ccoonn. COMPANY BOARD ... 74.400 |AEGON N.V.oooiiceeeesse s | s Neoooo| O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... [20-1378364.. | .covcvvceeen0 | o0 | 3,LLC. DE............. NIA.....ccoonn. INSURANCE COMPANY BOARD ... 25.600 |AEGON N.V....ooioicecieeessesssssessenis | s Neoooo| O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooeeeerrereereereereeseeseeseeeeees 00000... [20-1627078.. | ..coccvvvcreecns0 | o [ 3A, INC. DE.....cc..... NIA ..o COMPANY BOARD ... 53.600 |AEGON N.V..oooiiiiiieneeinennenseninenines | cevene Yoo | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .eoeeeereereereereeseeseeieeseeeeees 00000... [20-1627078.. | ..coccvvrcreecns0 | v [ 3A, INC. DE.....cccc... NIA ..o INSURANCE COMPANY BOARD ... 37.000 |AEGON N.V.oooiiieeneieneeeeiseninenies | cevene Yoo | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ .ooeeeerereereereereeseeseeseeeeees 00000... [20-1627078.. | ..coccvvrcreecns0 | v [ 3A, INC. DE.....cccc... NIA ..o INSURANCE COMPANY BOARD ... 9.400 [AEGON N.V....oooiviiiriirrinnisnienississiesnnnnes | s Yoo | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooeerereereereereeseesseeseeseeeeees 00000... [20-3878375.. | ..cvccvvvcrnecns0 | o0 [ 4HR, LLC. DE.....cccc... NIA ..o COMPANY BOARD ... 64.000 |AEGON N.V..oooiiiiieneineeneenennesineninenines | e Nevoooe | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .ooeenerereereereeseeseeseeseeeeees 00000... [20-3878375.. | .oeccvvrcrnecns0 | s [ 4HR, LLC. DE.....cccc... NIA ..o INSURANCE COMPANY BOARD ... 32.000 |AEGON N.V.cooiiiieneineinceseeessnenisenines | oeees Nevooo| O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 | .ooeemereereereereeseeseeseeseeeeees 00000... [20-3878375.. | ..coccvvrcrneens0 | o0 [ 4HR, LLC. DE.....cccc... NIA ..o INSURANCE COMPANY BOARD ... 4.000 |AEGON N.V..oooiiiiiiecineeneeneeiesiesinesinesies | oeees Nevooo ] O
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REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [20-3878417.. | .ccevverrrrncn. (010 (O, 4MR, LLC. DE.....c..... NIA. ... COMPANY BOARD ... 64.000 |AEGON N.V..ooiioiieseiseseseesesenies | s N....... [
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ ooveeeeereereereeeeeeeeeeeeeeeeeeeens 00000... [20-3878417... | .ccvvvrrrencn. (010 (O 4MR, LLC. DE.....c...... NIA. ... INSURANCE COMPANY BOARD ... 32.000 |AEGON N.V.ooiiieseisesesessessesins | s N....... [
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [20-3878417... | .ccevverrrencn. (010 (O, 4MR, LLC. DE............. NIA...ccconenn. INSURANCE COMPANY BOARD ... 4.000 |AEGON N.V..ooooiiirieiseiseesesssssessssisssins | oeees N....... [
OWNERSHIP
0000 [ oo 00000... [20-0877184.. | ....cccovvenvcn. (010 (O, RIVER RIDGE INSURANCE COMPANY............ VT A s AEGON MANAGEMENT COMPANY............... BOARD +.100.000 [AEGON N.V..oooioirieiseeeseesessessesisssins | e N....... [ J—
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [03-0164230.. | ...cocervrrnvcn. (010 (O SB FRAZER OWNER, LLC.......cocovvurrirrrrerrinns DE............. NIA...ccconenn. COMPANY BOARD +.100.000 [AEGON N.V..oomioiieiriseiseseessssessesisssins | eeees N....... [ J—
SENIOR SERVICES DO BRASIL OWNERSHIP
0000 [ oo 00000... |eeerereerreenrireis | eeereeeereeene (010 (O ADMINISTRACAO DE BENEFICIOS LTDA BRA.......... NIA. ... MONGERAL AEGON HOLDING LTDA........... BOARD ... 99.000 |AEGON N.V....oovmiiiiriiinrereireereeineeseesssnsessenee | oo N....... [
TRANSAMERICA CORPORATION HOLDING | OWNERSHIP
0000 [ oo 00000... [42-1338496.. | .....covvenvcn. (010 (O, SHORT HILLS MANAGEMENT COMPANY....... NJ.orrinns 2 CORPORATION BOARD ....100.000 |AEGON N.V....ooiiirneireeeeensseesseseneinees | s N....... [
COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 00000... |75-2548428.. | .......coccu.... (010 (O, STONEBRIDGE BENEFIT SERVICES, INC...... DE............. NIA...ccoonnn. CORPORATION BOARD ....100.000 |AEGON N.V...oooiiierineineeseensseisssseneinees | s N....... [
STONEBRIDGE INTERNATIONAL CORNERSTONE INTERNATIONAL OWNERSHIP
0000 [ oo 00000... |eeoverrrrrreneerees | ererrereeeeeens (010 (O INSURANCE, LTD. GBR.......... NIA...ccconnn. HOLDINGS, LTD. BOARD ....100.000 |AEGON NV ssssseseiees | s N....... [
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [61-1497252.. | ....ccovvenvc. (010 (O STONEBRIDGE REINSURANCE COMPANY... [VT............. A s COMPANY BOARD ....100.000 |AEGON N.V....ooiiirrneerereeeenseseiesssseneiees | s N....... [
OWNERSHIP
0000 [ oo 00000... [94-3026780.. | ..ovvrrennn. (010 (O TABR REALTY SERVICES, LLC........cccovvrrrene DE............ NIA.....ccoon. AUSA HOLDING, LLC......covrrerirrrrrrireireirereene BOARD +.100.000 [AEGON N.V..oooioiciiseiseisessessesssssssis | s N....... [
OWNERSHIP
0000 [ oo 00000... |84-0642550.. | ......cevenv. (010 (O TCF ASSET MANAGEMENT CORPORATION. | CO............ NIA.....ccoonn. TCFC ASSET HOLDINGS, INC.........ccccconvunee. BOARD ....100.000 |AEGON N.V...oooiiireinrineressiesiseiessssisniees | s N....... [
TRANSAMERICA COMMERCIAL FINANCE | OWNERSHIP
0000 [ oo 00000... [32-0092333.. | .ccovvrrrennn. (010 (I TCFC AIR HOLDINGS, INC........cocovvvrrierrnrerinns DE............. NIA.....ccoonn. CORPORATION, | BOARD +.100.000 [AEGON N.V...oooioicieiseiseisessessessessssis | s N....... [
TRANSAMERICA COMMERCIAL FINANCE | OWNERSHIP
0000 [ .ooeeeerrereereereereeseeseeseeeeees 00000... [32-0092334.. | ......cccoone. (1 (O TCFC ASSET HOLDINGS, INC......ccvvvervrirerinnee DE.....cc..... NIA ..o CORPORATION, | BOARD +.100.000 [AEGON N.V..oooiiimiiieineineceeneenenisesinesines | s [\ [
OWNERSHIP
0000 [ .eoeeeereereereereeseeseeieeseeeeees 00000... [51-6513848.. | .....cocurnee. (1 (O O THE AEGON TRUST......ovviiriiriericrinrierienens DE.....cccc... UIP.coe AEGON INTERNATIONAL B.V.....coovvvirirnnn. BOARD +.100.000 [AEGON N.V..oooiiiiiiieineineieeinesnesinesinenines | e [\ [
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooeeeerereereereereeseeseeseeeeees 00000... [42-1154276.. | ....covvvrneen (U (O O THH ACQUISITIONS, LLC.....cooovvverreireirreiins A, NIA ..o COMPANY BOARD +.100.000 [AEGON N.V..oooiiioiiiineinecneeneeneninesinesines | e N..oow. [
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. [15549... |47-1026613.. | ......cccoone. (1 (O TLIC OAKBROOK REINSURANCE, INC........... A, A COMPANY BOARD +.100.000 [AEGON N.V..oooiiimiieieineenecneenesinesineninenines | oeees N...oow. [
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. [14146... |45-3193055.. | .....couvrneen (1 (O O TLIC RIVERWOOD REINSURANCE, INC......... A s A s COMPANY BOARD +.100.000 [AEGON N.V..oooiiimiiieineineeeeseeinesisesinenines | e N...o.. [
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TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. |16032... [81-3715574.. | .....cccceeeee. (010 (O, TLIC WATERTREE REINSURANCE, INC. ....... A RE....cooie. COMPANY BOARD ...100.000 |AEGON N.V...o.oooiicieieeeeeeeeeeee e | e N...... [
OWNERSHIP
0000 [ ooveeeeereereereeeeeeeeeeeeeeeeeeeens 00000... [42-1154276.. | ....cccvvvnnccn. (010 (O TRADITION LAND COMPANY, LLC..........c....... A NIA. ... RCC NORTH AMERICA, LLC........ccccceerernene. BOARD ...100.000 |AEGON N.V...ocooeicieeceeeeeeeeee e | e N...... [
TRANSAMERICA ACCOUNTS HOLDING OWNERSHIP
0000 [ oo 00000... [36-4162154.. | ................ (010 (O, CORPORATION DE............. NIA...ccconenn. TCFC ASSET HOLDINGS, INC.........c.ccocnvenee. BOARD ....100.000 |AEGON N.V...ooviviicieeeseeeseeseeeveseseies | v N....... [
TRANSAMERICA ADVISORS LIFE OWNERSHIP
0468 | AEGON US HOLDING GRP.. | 79022... [91-1325756.. | ..ccccovvvrenee (010 (O, INSURANCE COMPANY AR....ccevene. A s TRANSAMERICA CORPORATION................. BOARD ....100.000 |AEGON N.V.....oooecieeeeceeeeeeeeeeeeveseseienns | e N....... [V
TRANSAMERICA AFFINITY MARKETING OWNERSHIP
0000 [ oo 00000... |eererrrrreenrerees | erereeeeeeeens (010 (O CORRETORA DE SEGUROS LTDA BRA.......... NIA...ccconenn. AEGON DMS HOLDING B.V.......cocovvrrrririenes BOARD ....100.000 |AEGON N.V...ooiiiiicieeecee e | v N...... [
AEGON DIRECT MARKETING SERVICES, |OWNERSHIP
0000 [ oo 00000... [42-1523438.. | ....cccovvenecn. (010 (O TRANSAMERICA AFFINITY SERVICES, INC.. |[MD............ NIA. ... INC. BOARD ....100.000 |AEGON N.V...o.oooeieeeeeeeeeeeeeeee e | e N...... [V
TRANSAMERICA AFFORDABLE HOUSING, OWNERSHIP
0000 [ oo 00000... [94-3252196.. | ...coverrrencn. (010 (O, INC. CA..coon. 2 TABR REALTY SERVICES, LLC........cccconvene.. BOARD ...100.000 |AEGON N.V...o.ooeceereeeeeeeeeeeeseeeveeseseeeienes | e N....... [V
OWNERSHIP
0000 [ oo 00000... [61-1513662.. | ..cvvvreenvn. (010 (O, TRANSAMERICA AGENCY NETWORK, INC... | A.............. NIA...ccoonnn. AUSA HOLDING, LLC......vverrererrreereireireeeeene BOARD ....100.000 |AEGON N.V...o.ooeecieeeeeeeeeeeeseeeeeseseseienes | o N....... [V
TRANSAMERICA ASSET MANAGEMENT, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... [59-3403585.. | ....c.crvvenvn. (010 (O INC. [ I NIA...ccconnn. INSURANCE COMPANY BOARD  |.... 77.000 [AEGON N.V....oomieeeceeeeeeeeeeeeeeeeveesesveseenins | ceeeee Yo [V
TRANSAMERICA ASSET MANAGEMENT, OWNERSHIP
0000 [ oo 00000... [59-3403585.. | ....ccovvenvn. (010 (O INC. [ I NIA.....ccoonn. AUSA HOLDING, LLC......overrerererreereireireeeeene BOARD  |.... 23.000 [AEGON N.V....ooomeeeeeeeeeeeeceeeseeeseeesessesesnens | ceeeee Yo [V
OWNERSHIP
0000 [ oo 00000... [verererrrrrnrirees | ererreeeeenens (010 (O TRANSAMERICA AVIATION LLC........ccvvrrenes DE....... NIA.....coo..... TCFC AIR HOLDINGS, INC.......ooevrrvererernae BOARD ...100.000 |AEGON N.V...o.oooieieereeeeeeeeseseeeeeevesssnesesenes | coeeee N....... [
TRANSAMERICA (BERMUDA) SERVICES OWNERSHIP
0000 [ oo (0101000 S O [P (010 (O CENTER, LTD. BMU.......... NIA....coo... AEGON INTERNATIONAL B.V.......ovevveree. BOARD ....100.000 |AEGON N.V.....ooveceeeeeeeeeeeeseseesesevesssnesesenes | coeene N....... [
OWNERSHIP
0000 [ oo 00000... [95-3141953.. | ...covvvrenen. (010 (I TRANSAMERICA CAPITAL, INC......ccccocrvrnrnne. CA...cee... NIA.....ccoonn. AUSA HOLDING, LLC......covrrvrierrrrireireirereene BOARD ...100.000 |AEGON N.V.....oovecieereeeeereeeeeseeevesssnesesenes | coeeee N....... [
TRANSAMERICA CASUALTY INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. [10952... |31-4423946.. | ............... (V10 (I COMPANY A A TRANSAMERICA CORPORATION................. BOARD ....100.000 |AEGON NV | s N....... [
TRANSAMERICA COMMERICAL FINANCE OWNERSHIP
0000 [ oo 00000... [94-3054228.. | ......ceueue. (V10 (I CORPORATION, I. DE.....c...... NIA.....ccoon.. TRANSAMERICA FINANCE CORPORATION |BOARD ....100.000 |AEGON NV esesissnens | s N....... [
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
0000 [ oo 00000... [95-4631538.. | ...cccrvrenen. (V10 (I HOLDING COMPANY DE.....c.... NIA......ccoonn.. TCFC ASSET HOLDINGS, INC.........c.cccevnnee. BOARD ....100.000 |AEGON NV esesissiens | s N....... [
OWNERSHIP
0000 [ cvoveereerrererisseeeesesseeeeseeneeens 00000... [98-6021219.. | ccvvrrrrennn. (01 T (I TRANSAMERICA CORPORATION (OR).......... OR....ccouu.. NIA.....ccoonn. TRANSAMERICA CORPORATION................. BOARD ....100.000 |AEGON N.V...oooiiiiceisresessesisesessssenssens | cevees N...ow. [
OWNERSHIP
0000 [ oo 00000... [42-1484983.. | ......cceoouu.. (V1 [V TRANSAMERICA CORPORATION........cc.ccovn... DE.....c..... UIP...ovrernee. THE AEGON TRUST. ..o BOARD ....100.000 |AEGON NV esssissnens | s N....... [
TRANSAMERICA DIRECT MARKETING ASIA OWNERSHIP
0000 | oo 00000... |08-2507515.. | .covvvvrennn. (01 [V PACIFIC PTY, LTD. AUS.......... NIA......ccoo..... AEGON DMS HOLDING B.V.......ccvvrerierrrinns BOARD ....100.000 |AEGON NV esssissnens | e N....... [
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TRANSAMERICA DIRECT MARKETING OWNERSHIP
0000 | oo 00000... |coeererereeries | evrrierrereeren0 | eeeiiieiec0 | e CONSULTANTS PRIVATE LIMITED IND............ NIA......cccoe... AEGON DMS HOLDING B.V......ccoevrririrnes BOARD ...100.000 |AEGON N.V...o.oooiicieieeeeeeeeeeee e | e Neooooe [ O
TRANSAMERICA DISTRIBUTION FINANCE- OWNERSHIP
0000 | oo 00000... |36-4254366.. | ....cccoeeveee0 | cervereiieean0 | OVERSEAS, INC. DE....... NIA......cccoo... TCFC ASSET HOLDINGS, INC..........ccevrnnnee BOARD ....100.000 |AEGON N.V...ooiiiiieieereseeeeveee e | v N [ O
OWNERSHIP
0000 | oo 00000... |95-1077235.. | ..coveveeeeeel0 | ceeeeieec0 | TRANSAMERICA FINANCE CORPORATION.. |DE............. NIA.....ccoo... TRANSAMERICA CORPORATION................. BOARD ....100.000 |AEGON N.V...o.ooeeceeecteeeeeeseeeeseseseienns | e Neooroe [ O
TRANSAMERICA FINANCIAL ADVISORS, OWNERSHIP
0000 | oo 00000... |59-2476008.. | ...ceceeeveeel0 | cvreiiieecn0 | INC. DE....... NIA.....ccco... AUSA HOLDING, LLC.....covveverercrecreeies BOARD ... 51.600 [AEGON N.V....ooomieeeeeeveeeieieeeeeeveeeesssssennees | eeves Neooroe [ O
TRANSAMERICA FINANCIAL ADVISORS, AEGON ASSET MANAGEMENT SERVICES, | OWNERSHIP
0000 | oo 00000... |59-2476008.. | ...cecveeeeee0 | cvreeiieiecn0 | INC. DE....... NIA.....ccoon.. INC. BOARD ... 37.620 |AEGON N.V....oooeeceeceeeeeseseeveseessesniesiees | evves Neooooe [ O
TRANSAMERICA FINANCIAL ADVISORS, COMMONWEALTH GENERAL OWNERSHIP
0000 | oo 00000... |59-2476008.. | ....ceoeeeeeee0 | cerereiieec0 | INC. DE....... NIA.....cccoo... CORPORATION BOARD  |.... 10.780 |AEGON N.V.....ooieeeeeeeeeeeeeeeeeeeeseeenns | e Neooooe [ O
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0468 | AEGON US HOLDING GRP.. [70688... |36-6071399.. | ....cccccceeel0 | covveereieeecl0 | INSURANCE COMPANY NY oo A, TRANSAMERICA CORPORATION................. BOARD  |.... 87.900 [AEGON N.V....oomoeeeeeeeeeereeeeseeeeevesesseneenins | ceeeee Yoo | O
TRANSAMERICA FINANCIAL LIFE TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. [70688... |36-6071399.. | ....cccccceeel0 | covvereieec0 | INSURANCE COMPANY NY oo A, COMPANY BOARD ... 12.100 |AEGON N.V.....oooeeeeeeeeeeeeeeeeeeeeessesenns | eeeee A ) R
TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 | oo 00000... |59-3403587.. | ..coeeeeeeee0 | a0 | TRANSAMERICA FUND SERVICES, INC........ | I NIA.....ccoo... INSURANCE COMPANY BOARD  |.... 44,000 |AEGON N.V...o.ooieeeeeeceeeee e | eeeee A ) R
OWNERSHIP
0000 | oot 00000... |59-3403587.. | ..coveeeeeee0 | a0 | TRANSAMERICA FUND SERVICES, INC........ [ I NIA.....cooo... AUSA HOLDING, LLC.....coeveverercreerere e BOARD  |.... 56.000 |AEGON N.V.....oouoeeeceeeeeeereeeeseeeeeveesesseseeneens | ceeeee A ) R
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
0000 | oo 00000... |95-4390993.. | ..coevereeee0 | cereeeeecn0 | TRANSAMERICA HOME LOAN..........c..cccevveve. CA...c..... NIA.....coo..... HOLDING COMPANY BOARD ...100.000 |AEGON N.V...o.oooieieereeeeeeeeseseeeeeevesssnesesenes | coeeee N [ O
TRANSAMERICA INSURANCE MARKETING TRANSAMERICA DIRECT MARKETING OWNERSHIP
0000 | oo 00000... |.eeerererervees | evrreereeieeren0 | eeeeiiieen0 | ASIA PACIFIC PTY, LTD. AUS.......... NIA....coo... ASIA PACIFIC PTY, LTD. BOARD ....100.000 |AEGON N.V.....ooveceeeeeeeeeeeeseseesesevesssnesesenes | coeene Neooooe [ O
TRANSAMERICA INTERNATIONAL DIRECT AEGON DIRECT MARKETING SERVICES, |OWNERSHIP
0000 | oo 00000... |42-1470697.. | .cocoeceeeeeea0 | a0 | MARKETING CONSULTANTS, LLC. MD............ NIA.....coo.... INC. BOARD ...100.000 |AEGON N.V.....oovecieereeeeereeeeeseeevesssnesesenes | coeeee Neooooe [ O
TRANSAMERICA INTERNATIONAL RE OWNERSHIP
(00O 00000... [AA-3190773. | ovovvcveeeen0 |0 | (BERMUDA), LTD. BMU.......... A TRANSAMERICA CORPORATION................. BOARD ....100.000 |AEGON NV | s Neooooe [ O
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO TRANSAMERICA INTERNATIONAL OWNERSHIP
0000 [ oo 00000... |coeervereererreres | eerrerreeeeen [0 | BRASIL, LTD. BRA.......... NIA............. RE(BERMUDA), LTD. BOARD ... 95.000 [AEGON N.V....oomiiiicieieeeiereeeeisieseniesins | evvas N [ O
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 00000... [cceeverererrenes | eerrrrreienns0 [0 | BRASIL, LTD. BRA.......... NIA......ccoo.... CORPORATION BOARD ... 5.000 |AEGON N.V...oooiiiriesriesseesessssesesssssens | aoeees Neooooe [ O
TRANSAMERICA INVESTMENT AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ oo 00000... [06-1564377... | cocvecveeenn0 | o0 | MANAGEMENT, LLC. DE............ NIA....ccoo... HOLDING, LLC. BOARD ....100.000 |AEGON N.V...oooiiicerseseseesesse s | s N [ O
TRANSAMERICA INVESTORS SECURITIES TRANSAMERICA RETIREMENT OWNERSHIP
(00O 00000... [13-3696753.. | cocvecvreernc0 | ovrerireieend0 | CORPORATION DE.....c..... NIA.....ccoon.. SOLUTIONS, LLC BOARD ....100.000 |AEGON NV esssisssens | s Neooooe [ O
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OWNERSHIP
0000 [ oo 00000... [13-3452993.. | ...cccvvvenvcn. (010 (O, TRANSAMERICA LEASING HOLDINGS INC... |DE............. NIA. ... TRANSAMERICA FINANCE CORPORATION |BOARD ....100.000 |AEGON N.V....oooiiiiiriineieeeeineiseesssineiees | s N....... [
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ ooveeeeereereereeeeeeeeeeeeeeeeeeeens 00000... |AA-3190868. | ........c.ce.... (010 (O TRANSAMERICA LIFE (BERMUDA), LTD........ BMU.......... A s COMPANY BOARD ... 94.070 |AEGON N.V.oooieseeeeeeseenis | oo Yo [
OWNERSHIP
0000 [ oo 00000... |AA-3190868. | ................ (010 (O, TRANSAMERICA LIFE (BERMUDA), LTD........ BMU.......... A AEGON INTERNATIONAL B.V.......covvverrienne BOARD ... 5.900 [AEGON N.V...oooiirrirreineinsississisnsssessssennes | s Yoo, [
TRANSAMERICA LIFE INSURANCE COMMONWEALTH GENERAL OWNERSHIP
0468 | AEGON US HOLDING GRP.. |86231... [39-0989781.. | ..cccoervvenee (010 (O, COMPANY A UDP.............. CORPORATION BOARD +.100.000 [AEGON N.V..oooioirieiseeeseesessessesisssins | e N....... [ J—
TRANSAMERICA LIFE INTERNATIONAL OWNERSHIP
0000 [ oo 00000... [AA-3190837. | ...oevrrencn. (010 (O (BERMUDA), LTD. BMU.......... A AEGON INTERNATIONAL B.V.......covvverrienee BOARD +.100.000 [AEGON N.V..oomioiieiriseiseseessssessesisssins | eeees N....... [ J—
TRANSAMERICA PACIFIC INSURANCE COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 12134... |94-3304740.. | ..ovvvvvnnnee (010 (O COMPANY, LTD. Hloren A s CORPORATION BOARD ....100.000 |AEGON N.V....ooiiiiirireeneireeeeeneireieesseneinees | s N....... [ —
TRANSAMERICA PREMIER LIFE COMMONWEALTH GENERAL OWNERSHIP
0468 | AEGON US HOLDING GRP.. |66281... [52-0419790.. | .....cccrvvenee (010 (O, INSURANCE COMPANY A A s CORPORATION BOARD +.100.000 [AEGON N.V..oooioieiiseseseessesessessssis | s N....... [
TRANSAMERICA PYRAMID PROPERTIES, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... [52-0419790.. | .ccvvvrrrencn. (010 (O, LLC. A NIA...ccoonnn. INSURANCE COMPANY BOARD ....100.000 |AEGON N.V...oooiiierineineeseensseisssseneinees | s N....... [
TRANSAMERICA REALTY INVESTMENT TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... [52-0419790.. | .ccvvvrreenen. (010 (O PROPERTIES, LLC. DE............. NIA...ccconnn. INSURANCE COMPANY BOARD ....100.000 |AEGON NV ssssseseiees | s N....... [
OWNERSHIP
0000 [ oo 00000... |eeerererrrreneerees | erereeeeeeeens (010 (O TRANSAMERICA REDWOOD PARK, LLC....... DE............. NIA.....ccoonn. TRANSAMERICA CORPORATION................. BOARD ....100.000 |AEGON N.V....ooiiirrneerereeeenseseiesssseneiees | s N....... [
MONUMENTAL GENERAL OWNERSHIP
0000 [ oo 00000... [52-1525601.. | .....covvenvn. (010 (O TRANSAMERICA RESOURCES, INC............... MD............ NIA.....ccoon. ADMINISTRATORS, INC. BOARD ....100.000 |AEGON N.V...oooiiiieineineseeeesiseiessesesniees | s N....... [
TRANSAMERICA RETIREMENT ADVISORS, TRANSAMERICA RETIREMENT OWNERSHIP
0000 [ oo 00000... [42-2892702.. | ....cccrvvvnvn. (010 (O LLC DE............. NIA.....ccoonn. SOLUTIONS, LLC BOARD ....100.000 |AEGON N.V...oooiiireinrineressiesiseiessssisniees | s N....... [
TRANSAMERICA RETIREMENT INSURANCE TRANSAMERICA RETIREMENT OWNERSHIP
0000 [ oo 00000... [46-2720367.. | cccvvvrvennn. (010 (I AGENCY, LLC DE............. NIA.....ccoonn. SOLUTIONS, LLC BOARD ....100.000 |AEGON N.V...oooiiiieineneessesseiessesisniees | s N....... [
TRANSAMERICA RETIREMENT SOLUTIONS, OWNERSHIP
0000 [ .ooeeeerrereereereereeseeseeseeeeees 00000... [13-3689044.. | ........cc...... (1 (O LLC DE.....cc..... NIA ..o AUSA HOLDING, LLC......ccoovvvrrrrerrrrirriirirees BOARD +.100.000 [AEGON N.V..oooiiimiiieineineceeneenenisesinesines | s [\ [
TRANSAMERICA SMALL BUSINESS OWNERSHIP
0000 [ .eoeeeereereereereeseeseeieeseeeeees 00000... [36-4251204.. | ......cccoon... (1 (O O CAPITAL, INC. DE.....cccc... NIA ..o TCFC ASSET HOLDINGS, INC......c.ccvvrerennen. BOARD +.100.000 [AEGON N.V..oooiiiiiiieineineieeinesnesinesinenines | e [\ [
TRANSAMERICA STABLE VALUE COMMONWEALTH GENERAL OWNERSHIP
0000 [ .ooeeeerereereereereeseeseeseeeeees 00000... [27-0648897.. | ......cocuvne. (U (O O SOLUTIONS, INC. DE.....cccc... NIA ..o CORPORATION BOARD +.100.000 [AEGON N.V..oooiiioiiiineinecneeneeneninesinesines | e N..oow. [
TRANSAMERICA TRAVEL AND OWNERSHIP
0000 [ .ooeerereereereereeseesseeseeseeeeees 00000... [42-1079580.. | ....covvvenen (1 (O CONFERENCE SERVICES, LLC A, NIA ..o MONEY SERVICES, INC.......ccoovervrrirrirrennn. BOARD +.100.000 [AEGON N.V..oooiiimiieieineenecneenesinesineninenines | oeees N...oow. [
TRANSAMERICA VENDOR FINANCIAL OWNERSHIP
0000 | .ooeenerereereereeseeseeseeseeeeees 00000... |36-4134790.. | ..cocoovvvrnen (1 (O O SERVICES CORPORATION DE.....cccc... NIA ..o TCFC ASSET HOLDINGS, INC......c.cocooerennen. BOARD +.100.000 [AEGON N.V..oooiiimiiieineineeeeseeinesisesinenines | e N...o.. [
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Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

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 (US. 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 [ oo 00000... [ceorereemrmrneens [ errrrerreen0 [0 | TRANSAMERICA VENTURES, LLC.................. DE.....c..... NIA. ... AUSA HOLDING, LLC.....ooiiriene BOARD +.100.000 [AEGON N.V..ooooioiiirineneiseeseesesesisesis | s Neoooo| O
OWNERSHIP
0000 [ ooveeeeereereereeeeeeeeeeeeeeeeeeeens 00000... [ceorereeermernene [ errrrrereen0 [0 | TRANSAMERICA VENTURES FUND, LLC....... DE.....c...... NIA. ... AUSA HOLDING, LLC.....oveeerriireieieeieinee BOARD +.100.000 [AEGON N.V..oooiiiiiieiseseseeseesesessssis | s Neoooo | O
OWNERSHIP
0000 [ oo 00000... [52-1263786.. | occvecvrreenc0 | o0 | UNITED FINANCIAL SERVICES, INC............... MD............ NIA...ccconenn. TRANSAMERICA CORPORATION................. BOARD +.100.000 [AEGON N.V..oomioirieiseieseesessessesisssins | s Neoooo| O
OWNERSHIP
0000 [ oo 00000... [42-1334744.. | .oovvcvvceen0 | 0 | UNIVERSAL BENEFITS, LLC.....c.covrrrrrerrirrinnne A NIA...ccconenn. AUSA HOLDING, LLC.......ovvrerrrerrrirrerinrines BOARD +.100.000 [AEGON N.V..oooioirieiseeeseesessessesisssins | e Neoooo| O
OWNERSHIP
0000 [ oo 00000... [corerrrrrmrrrens [ errrrrreen0 [0 | US PENG, INC......ovrrrirrireneinereeeeieeese e DE............. NIA......oo..... AEGON LEVENSVERZEKERING N.V............ BOARD +.100.000 [AEGON N.V..oomioiieiriseiseseessssessesisssins | eeees Neoooo| O
VERENIGING AEGON NETHERLANDS OWNERSHIP
0000 [ oo 00000... [eorerrerrrennens [ errrrrereenn0 [0 | MEMBERSHIP ASSOCIATION NLD.......... NIA e | e BOARD +..100.000 [AEGON N.V..oooiiiieiseeeseeseesessesseeis | s Neoooo | O
OWNERSHIP
0000 [ oo 00000... [20-2541057.. | covovvcvrcreen0 | o0 | WFG CHINA HOLDINGS. INC........ccovvrrirrrrnnne DE............. 2 WORLD FINANCIAL GROUP, INC.................. BOARD +.100.000 [AEGON N.V..oooioieiiseseseessesessessssis | s Neoooo| O
WFG INSURANCE AGENCY OF PUERTO WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
0000 [ oo 00000... [66-0621281.. | ...coccvvceeen0 | o0 | RICO, INC. PR NIA...ccoonnn. AGENCY, INC. BOARD +.100.000 [AEGON N.V...oooioieieisesesessessessesisssis | s Neoooo| O
OWNERSHIP
0000 [ oo 00000... [20-2133638.. | coecovcvrrern0 | o0 | WFG PROPERTIES HOLDINGS, LLC.............. (€7 N—— NIA...ccconnn. WORLD FINANCIAL GROUP, INC.................. BOARD +.100.000 [AEGON N.V..oooioieiiseseieeseesessssisesis | s Neoooo | O
OWNERSHIP
0000 [ oo 00000... [ccorrrerrnrrnens [ errrrrereenn0 [0 | WFG REINSURANCE LIMITED.......cccocnrunrnnee Hlorene A, WORLD FINANCIAL GROUP, INC.................. BOARD ... 51.000 |AEGON N.V....ooioiiieeieeieesess s | s Neoooo | O
WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0000 [ oo 00000... [ccorrerrrnrrnens [ errmrrrrenns0 [0 | WFG SECURITIES INC........oovererereirierrnieenns CAN.......... NIA.....ccoon. COMPANY OF CANADA, INC. BOARD +.100.000 [AEGON N.V..oooioiciiseiseisessessesssssssis | s Neoooo| O
WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0000 [ oo 00000... [ccorrerrrmrrnens [ errmrrrrenn0 [0 | WORLD FINANCIAL GROUP CANADA, INC.... |CAN.......... NIA.....ccoonn. COMPANY OF CANADA, INC. BOARD ....100.000 |AEGON N.V...oooiiireinrineressiesiseiessssisniees | s Neooooe [ O
WORLD FINANCIAL GROUP HOLDING COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 00000... [ccorrerrrnrrnens [ errmrrrrrenn0 [0 | COMPANY OF CANADA, INC. CAN.......... NIA.....ccoonn. CORPORATION BOARD ....100.000 |AEGON N.V...oooiiiieineneessesseiessesisniees | s Neoooo| O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0000 [ .ooeeeerrereereereereeseeseeseeeeees 00000... [eeerreeervernens | evrrrrirneend0 | e s AGENCY OF CANADA, INC. CAN.......... NIA ..o COMPANY OF CANADA, INC. BOARD ... 50.000 |AEGON N.V...ooiiiiieineineicenesnesineninenines | e Nevooe| O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP SUBHOLDING |OWNERSHIP
0000 [ .eoeeeereereereereeseeseeieeseeeeees 00000... [eeerrvernrrnens | 0 | s s AGENCY OF CANADA, INC. CAN.......... NIA ..o COMPANY OF CANADA, INC. BOARD ... 50.000 |AEGON N.V..cooiiiiieneineineesernesinesinenines | e Nevooo| O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
0000 [ .ooeeeerereereereereeseeseeseeeeees 00000... [99-0277127... | vovvcvrverecn0 | o [ AGENCY OF HAWAII, INC. Hlonne NIA ..o AGENCY, INC. BOARD +.100.000 [AEGON N.V..oooiiioiiiineinecneeneeneninesinesines | e Nevooo| O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
0000 [ .ooeerereereereereeseesseeseeseeeeees 00000... [04-3182849.. | ..cocovvvernecn0 | v [ AGENCY OF MASSACHUSETTS, INC. MA............ NIA ..o AGENCY, INC. BOARD +.100.000 [AEGON N.V..oooiiimiieieineenecneenesinesineninenines | oeees Nevoooe | O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
0000 [ .ooeenerereereereeseeseeseeseeeeees 00000... [42-1519076.. | ..cocovvrcrnecns0 | v [ AGENCY OF WYOMING, INC. WY ot NIA ..o AGENCY, INC. BOARD +.100.000 [AEGON N.V..oooiiiiiiieineineineenesnesinesinesines | e Nevooo| O
WORLD FINANCIAL GROUP INSURANCE TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 | .ooeemereereereereeseeseeseeseeeeees 00000... [95-3809372... | ..coevvrcrnecns0 | v [ AGENCY, INC. (07 W NIA ..o INSURANCE COMPANY BOARD +.100.000 [AEGON N.V..cooiiiiiineineineieeessnenseninenines | cevene Yoo | 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 (US. 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) *
WORLD FINANCIAL GROUP SUBHOLDING WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0000 | oo 00000... |cooererrerererieres | crverreieienans (01 I (0 COMPANY OF CANADA, INC. CAN.......... NIA......cccoe... COMPANY OF CANADA, INC. BOARD ....100.000 |AEGON N.V...ooiiiiieiecieseesevese e | v N....... [0 S
AEGON ASSET MANAGEMENT SERVICES, | OWNERSHIP
0000 | oo 00000... |42-1518386.. | ....ccceveve. (01 I (0 WORLD FINANCIAL GROUP, INC.................... DE....... NIA......cccoo... INC. BOARD ...100.000 |AEGON N.V...ocooeicieeceeeeeeeeee e | e N...... [
REAL ESTATE ALTERNATIVES PORTFOLIO| OWNERSHIP
0000 | oo 00000... |27-5278588.. | ....c.ccevvue. (01 I [0 YARRA RAPIDS, LLC.....covvevererereerriercieiens DE....... NIA.....ccoo... 4 MR, LLC BOARD ... 49.000 |AEGON N.V...o.oooeceeeceeeeeee e eesessesenns | v N....... [
OWNERSHIP
0000 | oo 00000... |95-2775959.. | ...coevverenes (01 I (0 ZAHORIK COMPANY, INC.......ccovevevererrirrrinnnns CA..cc.... NIA.....ccco... AUSA HOLDING, LLC.....covveverercrecreeies BOARD ....100.000 |AEGON N.V.....oooecieeeeceeeeeeeeeeeeveseseienns | e N....... [V
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 | oo 00000... |26-1298094.. | ........co...... (01 I (0 ZERO BETAFUND, LLC.......ceoeevereiereririrens DE....... NIA.....ccoon.. COMPANY BOARD  |.... 33.060 [AEGON N.V....oooieeecieeeeieieeseeeevesesseenieneens | eeves N...... [
TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 | oo 00000... |26-1298094.. | ................ (01 I [0 ZERO BETAFUND, LLC.......ceooevireicrercrirane DE....... NIA.....cccoo... INSURANCE COMPANY BOARD  |.... 36.400 |AEGON N.V....oomieeceeeeeeeeieeeeeeeeeeeeeveeaeniens | e N...... [V
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 | oo 00000... |26-1298094.. | ................ (01 I [0 ZERO BETAFUND, LLC......oceveverereerererern DE....... NIA....ccoo... INSURANCE COMPANY BOARD ... 18.130 |AEGON N.V.....ooieeceeeeeeeeeveeeeeeeeeeeseseeenns | e N....... [V
TRANSAMERICA PACIFIC INSURANCE OWNERSHIP
0000 | oot 00000... |26-1298094.. | ................ (01 I (0 ZERO BETAFUND, LLC.......ccoevereiereririran DE....... NIA....cccoo... COMPANY, LTD. BOARD ... 12.410 |AEGON N.V...o.ooieceeeeeeeeeee s | e N....... [V
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SCHEDULE Y
PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
Connection with Management Not in the (Payable) on
Loans, Securities, Guarantees or Agreements Ordinary Losses and/or
NAIC Names of Insurers Undertakings and Course of the Reserve Credit
Company D and Parent, Subsidiaries Mortgage Loans or for the Benefit Service Insurer's Taken/
Code Number or Affiliates Other Investments of any Affiliate(s) Contracts * Business Totals (Liability)
Affiliated Transactions
42-1470697.............. AEGON Direct Marketing SErviCes..........cccovveviverereeveeneveesneeeesseesnens | cevevnveisisneerersnisieisneens0 | cvvveveveeeieiessieieeeern0 |0 [0 | eiiieeeeen(591,286) | o0 e [0 [ (591,286)
................................. AEGON GLOBAL SERVICES, LLC v 28,957,356 reeereennn 28,957,356
35-1113520.......... AEGON Management Company..........cccoevenerennnrersersssnsessssssensenneens | sverseennnnenns 10,000,000 | coviiviviivnieieiiieenn0 | cvvvvieneiscieieinenenn0 | ceeveieiecinieennnn0 | e [0 [ | eiveicisieiennn0 | e 10,000,000
42-1310237.......... AEGON USA Investment Management, LLC 88,500,342 | ...oveervererreierierienenn0 [ | e | i 88,500,342
42-1205796.......... AEGON USA Realty AdVISOrS, INC......c.covrvireierieeireiesesseiesssissesanes 26,682,798 | ....oovrvererreierierienenn0 [ | e | e 26,682,798
.151-0108922... .. | Commonwealth General Corp... .983,867,089

52-1363611
47-1703149
20-5927773
01-0930908
. [26-2311888...
26-1552330
20-1627078
20-0877184
75-2548428
. [61-1497252...
47-1026613
45-3193055
81-3715574
91-1325756
. [61-1513662...
59-3403585
95-3141953
31-4423946
42-1484983
. |59-2476008...
36-6071399
98-0199561
98-0481010
39-0989781
. |AA-3190837..
94-3304740
52-0419790
52-0419790
42-1334744
. [95-3809372...
42-1518386
20-8364153

..|ONCOR Insurance Services..

.. | Transamerica Agency Network, Inc
Transamerica Asset Management..........ccceeveeevereeeiesiesiesessinnens
Transamerica Capital, INC ........ccocevereviirieeee e

CRISOIULIONS, INC...vvvviirieciricieiesee e

Ironwood RE Corp
LICAREII
MLIC RE I, Inc

Pine Falls Re, Inc
Real Estate Altnernatives Portfolio 3A, Inc
River Ridge Insurance Company

Stonebridge Benefit SErviCes INC.......c.ccvveveirieeieeie e
.. | Stonebridge Reinsurance Company..
TLIC Oakbrook ReinSUrance, INC............cueeieeecenieneenersinneiseisesseneis

TLIC Riverwood Reinsurance, Inc
TLIC Watertree Reinsurance, Inc.
Transamerica Advisors Life Insurance Company.

Transamerica Casualty Insurance Company

Transamerica Corporation............cceveeveeuerrrrerreieressesesessssessesssssssesessnees
.. | Transamerica Financial Advisors

Transamerica Financial Life Insurance Company
Transamerica International Re (Bermuda)

Transamerica Life (Bermuda) LTD.........ccooveveviirenineeessese s
Transamerica Life Insurance Company..........cccocevevevreerenensneeneseinnens
.. | Transamerica Life International (Bermuda) Ltd.
Transamerica Pacific Insurance COMPany...........ccceveveeverererrisnenrennnnns

Transamerica Premier Life Insurance Company.
Transamerica Realty Investment Properties, LLC

Universal BEnefits LLC..........covrieneiineinereieenese et
.. | World Financial Group Insurance Agency, Inc...

World Financial Group , Inc

WEFG REINSUIANCE..........ocvrivieeiieiiieieieiese st saes

............... (11,178,682)

..(1,948,887) | .
.................. 4,078,618

.(111,932,459) | .
................. (4,474,463)
................ 26,187,819
............... (25,276,416)

................ 45,062,282
............... (12,486,969)
............... (36,068,608)
S (7,947,356) | .
............... (42,664,576)
............... (11,607,199)
.............. 424,344,365

.......... (1,236,636,292)

(2,936,166)

............... 3,676,663
............ (10,128,264)
................... (35,358)
eeeennn(239,771,036) | ..

........... 275,166,781
........... 250,941,839
........... 243,548,909

(225,284,310)

....... (2,266)| ..

(162,486,969)

........... 439,186,009
..(7,947,356) | ...
.......... 1,045,919,889
........ (2,116,188,444)
........ (2,622,939,053)
....... 23,271,176,568

(291,323,591)

........... 182,901,089
.............. (50,671,050)
......... (1,707,613,115)
(17,348)] ...
............... 84,422,332

(268,437,120)

................ (5,912,283)

(148,710)

..(60,000,000)] ...

(20,285,370)

............. 26,647,155

..(1,048,887)] ...

......... (3,839,142,732)
........ (2,969,039,542)

............... (2,198,530)



Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.
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 D 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)
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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
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

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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. Will an actuarial opinion be filed by March 1?
APRIL FILING
5. Will Management's Discussion and Analysis be filed by April 1?
6. Wil 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 Adjustments to the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit
(if required) be filed with state of domicile and the NAIC by April 1?
8. Will the Supplemental Investment Risk Interrogatories be filed by April 1?
JUNE FILING
9. Will 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?
The following supplemental reports are required to be filed as part of your statement filing if your company is engaged in the type of business covered by

the supplement. 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.
21.

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.

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 VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 1?
APRIL FILING

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual
be filed with the state of domicile by April 1?

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 Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1?
Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by April 1?
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Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

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.

AUGUST FILING
53.  Will Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1?
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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.
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Overflow Page
NONE

Overflow Page
NONE
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Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

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 ULS. trEaSUrY SECUMLIES. ... .vereerereireieecereieeecsseessese st sssssesesssssessssssnssens | senesen 220,776,481 | .......... 469 | ... 220,776,481 | ooooveeeeeeeenenns (1N 220,776,481 | ........... 46.9
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies...........cocvvevererireniieersieeeessneieninns | crereeissesssissesesinnens 0| 0.0 | oo 0 | oo 0 | oo (01 I 0.0
1.22 Issued by U.S. government Sponsored agenCies...........oueveueeverererrrenns | cevvvreresssiesessssnns (1] I 0.0 [ oo (0 I 0 [ o 0] e 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUHES)....vvvvrciiieiciesieicesse ettt senss | cessssessessnsessessnsenns (1] I 0.0 [ oo {1 {1 IR 0] e 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.............cocoeveeveeens | cevreereerrirninineennnd (01 I 0.0 | oo (01 (0 (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations..............ccceeeereneireinineenenennes | ceneereeseeeeeeseneeens (01 I 0.0 | oo (01 O (0 (VI 0.0
1.43 Revenue and assessment 0bligations..............ccccceviveeriieeeiicsiecens | e 0| 0.0 | oo 0 | e 0 | e (01 I 0.0
1.44 Industrial development and similar obligations..............ccoveevevereerieieins | cevieieisseieiseis (1] I 0.0 | oo (1 I 0 [ o 0] e 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cooorrrinrnenrneneneieeeees | e (01 I 0.0 | oo (01 (0 0] e 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccoovvvieneiens | covvireirinieienni 0 [ s 0.0 | oo {1 [0 (V1 IO 0.0
1513 AlLOHNET ..ottt stnes | soeessnesens e snnseees 0| v 0.0 | oo (01 (01 (O I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......ccccocoe. | vl 61,579,054 | ........... 131 | 61,579,054 | .oooovvvcicinne (V1 IO 61,579,054 | .......... 13.1
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.5271........c.covvrnrnrnennineneneineiseenns | cverneineereesseneeneens (1] I 0.0 | oo {1 [0 IR 0] oo 0.0
1.523 Al ONET ..ottt ntenes | soneianees 75,803,862 | ........... 16.1 | o 75,803,862 | ...coovvvererrirrreinns (V1 I 75,803,862 | ........... 16.1
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YT SECUMHES). . ..vo vttt | oessneens 72,501,480 | ........... 154 | . 72,501,480 | ..ovovveiieis (V1 I 72,501,480
2.2 Unaffiliated non-U.S. securities (including Canada)... ..13,394,124 ..13,394,124
2.3 Affiliated SECUMEIES. .....c.cvueeererrirereeeeseeseneeesseseenssisessenessennnes | cnenesnennensessnnenens0. | w0000 | i 0 | o0 | s 0
3. Equity interests:
3.1 Investments in MUtUAI fUNGS..........oouoieiiiininieeseeeeeeneens | e (01 IO 0.0 | v (01 O (0 R (V1 0.0
3.2 Preferred stocks:
321 AFFIlIAEEG. ... | et (01 0.0 [ v (01 (01 (O I 0.0
3.22 UNGFfIlIALEA. ... cvoeeieeeie ettt ettt estees | sieneeesens e 0| i 0.0 | oo (01 (01 (O S 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIAEE. ...ttt | et (01 0.0 | oo (01 (01 (O I 0.0
3.32 UNGffillAted.......vvrereerereeririeieeissiseise it sssssess e ssesssssssssesnssens | sestesssssssssessassnen (01 0.0 [ oo (01 (01 (O I 0.0
3.4 Other equity securities:
31 AFFIlIEEE. ...ttt | e 0 [ i 0.0 | oo (01 (01 (O I 0.0
342 UNGFfiliALEd.......cvoieeeiii sttt | e (01 0.0 [ v (01 (01 (O S 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 AGLICURUIAL ...t
4.3 Single family residential properties...........ccocveevvecvererieiiceee s
4.4 Multifamily residential properties............ccoevivereriereeeeieiresieeseese s
4.5 COMMETCIAl I0BNS........ucvuuiveeieriieiieiei e
4.6 Mezzanine real estate I0aNS..........cvuuriereeriniiniineieieese e
5. Real estate investments:
5.1 Property occupied by COMPENY........cceiiiriieieiiieieieissisisessssseessssesessssessesses | essesesssssssesessnsens (1] I 0.0 | oo {1 I (1 I 0] e 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccccoveeviieiicieieceees | e 0| e 0.0 | oo 0 | e 0 | oo (O I 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)..........cccovveveeiicic e
6. CONIACTI0ANS. .....uevcveiecece bbb
7. DEIVALIVES. ....cooceieirice ettt
8. Receivables for SECUMLIES.........ovuuevrrrrrriireireinirereeieis
9. Securities lending (Line 10, Asset Page reinvested collateral)
10. Cash, cash equivalents and short-term investments...........cccoeeveveveseiesieiennens
11. Other invested assets
12, Total INVESIEA @SSELS........ovcecericiire s
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens 0

3.2 Totals, Part 3, COIUMN 1. ... s 0
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.cccveuneend NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s 0

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

7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes 0

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens 0

8.2 Totals, Part 3, COIUMN 9.t bbbt 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st 0
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb 0
11.  Statement value at end of current period (LINE 9 MINUS LINE 10)........c.eieiiuiieieiieeieisiesiss ettt bbb st bbb st been 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt 0

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

3.1 Totals, Part 1, COIUMN 12. ...t 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. ACCTUAL OF QISCOUNL........ovevevirieeaeeresieeesesi ettt 8 88 RE88REEEER5 R
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan 0

52 Totals, Part 3, COIUMN 8. NNE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18.......c.cccovvvrrrrrnrncrrrn. . N N IR v 0
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes 0
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et 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:

10,1 Totals, Part 1, COIUMN 11 ...ttt 0

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens 0
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eueeieeeieireiieeieieieissstseise et ees st ess st e sse s es b se st s8££ 42888422828 n et een 0
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb 0
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE T4).........ocuriiriirrieinieneise ettt ettt st 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOI YEAI.........c.cveviveieieteeee sttt ettt sttt b a st s sttt b bbb bes s s ssss s ens s e 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 0 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s 0
3.2 Totals, Part 3, COIUMN 2.t bbbttt 0 0
4. ACCTUAL OF GISCOUNL. ..okt 0
5. Unrealized valuation increase (decrease):
51 Totals, Part 1, COIUMN 13- NNE ............................ 0
5.2 Totals, Part 3, Column 9........cccovevvmrrrercrerrerncrrencrnnereseneseene o) a1 s 0 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19.......ciiiiieieiiesiseieie ettt ettt 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........coiiiueiciiieieicie ettt a sttt st s st s b s snaen 0
8.  Deduct amortization of Premium aNd EPIECIALION. .........c.evrerririrerrrriees ettt ees e ase st s st s st s s R n s s st s s s 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s 0
9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt 0
10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10).......c.cccveririirririeisiieese et 0
12, Deduct total NONAAMITIEA @MOUNTS..........ccoiiiiii bbb bbb 0
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiirueieiiniieieissississssesssiss e sses sttt s bbbttt en s nteen 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........cvururiieririeieieisssisessesestess s ssease st sse st ess sttt R s bbb s s st 314,436,632
2. Cost of bonds and stocks acquired, Part 3, Column 7.... 142,886,167
3. Accrual of discount....... 450,896
4. Unrealized valuation increase (decrease):
4.1 PA T, COIUMN 12.c.oiiiieiii ettt bbbk bbbttt 0
4.2 Part 2, Section 1, Column 15. 0
4.3  Part2, Section 2, Column 13. 0
4.4  Part4, Column 11...... 0 0
5. Total gain (10ss) on disposals, Part 4, COIUMN 19........c.ciiiiieicieissicteis sttt b sttt b bbbt 1 bbb e bbbt n bbb s 70,089
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7... 13,269,954
7.  Deduct amortization of premium...... 518,829
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15 0
8.2 Part2, Section 1, Column 19 0
8.3 Part 2, Section 2, Column 16 0
8.4 PArt 4, COIUMN 5. . ceoeeeeeeeerseeeieeesse e seess s st s8R 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part 1, COlUMN T4ttt 0
9.2 Part 2, SECHON 1, COIUMN 17 .....cuuviriiieeesisieceses st 0
9.3 Part2, SECHON 2, COIUMN T4.......ouivimiuiceiriesieceies sttt 0
9.4 Part 4, COIUMN 13ttt 0 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LINE SR(2)........cueueiveieriieieisieee e sesassiens 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9110).......ccccuvrriersiririeisiesserse sttt 444,055,002
12, Deduct total NONAAMILEA AMOUNTS............cvuurierreireceieeiseeeie et es bR RS e e 0
13. Statement value at end of current period (LINE 11 MINUS LINE 12)........oieiireieicieieietesie ettt st sa bbbt b s bbb ss st es st s s benee 444,055,002
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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.......ccovovvvrreree | cevvrverrereirennn 220,776,481 | .o 216,173,335 | ..o 220,115,679 | ..o 223,500,000
Governments (Including all obligations 2. €aANAdA......ccveieieeereies | e (0 R (0 R (0 TR 0
guaranteed by governments) 3. Other COUNtMES. ...vrverrrrnnes | orerississessessisesssesseseenees 0 | oo 0 | s {01 P 0
4. TOtalS......cvererenerreserisiriseniens | e 220,776,481 | oooovvvrririnnnns 216,173,335 | ..coovvrrniriinnns 220,115,679 | .oovovvrrinerinns 223,500,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAlS. oot | crrreeesree s [0 R (O P (O P 0
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOtAlS. ... | crreersesseesse s [0 PR [0 OO 0 ] e 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. 61,579,054 60,051,656 61,766,150 60,000,000
Industrial and Miscellaneous, 8. ..148,305,345 ..145,998,923 ..148,694,604 ..147,061,000
SVO Identified Funds, Bank Loans 9. €anada......coceverveererieris | e 1,112,224 | oo, 1,059,466 | ....ccoovvrrrriinnns 1,122,737 | o 1,089,000
and Hybrid Securities (Unaffiliated) 10. Other Countries.......cccooevrinee | coerernienirnninnnes 12,281,899 | .o 12,113,724 | oo 12,277,028 | oo 12,300,000
11, TotalS. e | e 161,699,468 | ......coovvees 159,172,113 | oo, 162,094,369 | ...oooooverrinnns 160,450,000
Parent, Subsidiaries and Affiliates 12, TOtAIS ...t | e (0 P (0 PR [0 0
13. Total BONdS....cumserseemssmmssssnns | coveririniiennnes 444,055,003 | ....ccovreriins 435,397,104 | ..o 443,976,198 | ...ccovorerinnns 443,950,000
PREFERRED STOCKS 14, United States.........ovvveereerrins | oo (U O (U IO 0
Industrial and Miscellaneous (Unaffiliated) 15, CaNAUA......cocvevercreieeieies | et (0 R (0 R 0
16. Other Countries.........coourinnis | coveiiieiiisiisniississisesieneaa 0 [ o 0 [ oo 0
17, TOtAIS...cvecveiviirisiisiisiieniens | v 0 [ s 0 [ i 0
Parent, Subsidiaries and Affiliates 18, TOtalS.....oorieciiiiisiisiiciiens | o 0 [ oo 0 [ oo 0
19. Total Preferred Stocks......... | woccveiniineiniiniiniiniines 0 [ oo 0 [ e 0
COMMON STOCKS 20. United States.........coovvvvvreenes | v (U IO (U IR 0
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoceveerereieireien | e 0 | oo 0 | oo 0
22. Other COUNTIES. .......oceiieririrns | covrinerisiriserisenisensenesenseees 0 [ oo [0 0
23, TotalS.....cciviiniiniiniinisniinin | s 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOtAlS.....ceverieeeeciiesiieeisiiies | cersresieiessssi s [0 OO [0 0
25. Total Common StOCKS.....ceee | ovvevieiiiiniisiisiiiiinnes 0 [ oo 0 [ oo 0
26. Total StOCKS......cmuesmsmsssmsssnnss | covveiiiiiniiisiissississienees 0 [ oo [0 0
27. Total Bonds and Stocks...... | ...c.ccoceenennnn: 444,055,003 | ....ovvorrrirnnns 435,397,104 | oo 443,976,198

S104
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Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

SCHEDULE D - PART 1A - SECTION 1

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. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

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

.......... XXX
.......... XXX
.......... XXX
e XXX
.......... XXX
.......... XXX

.......... XXX

5.1
5.2
53
5.4
55
5.6

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

0

............. 61,579,054
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Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

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. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tttt ensnes | seesessessenens 4,928,139 | ..o 40,211,153 |.......... 115,560,990 | .oovvveverennn 999,184 | ..o | ) .9 G DR 161,699,466 |.....cocoovrerreernns 36.4 | 96,049,338 |...cooovvrrrrrirrines 305 | 141,372,258 |............. 20,327,208

Totals

Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4

NAIC 5
NAIC 6
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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. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Total Bonds Current Year

70,074,962 368,052,717 999,184

............. 20,327,208
......................... 4.6

............... 4,928,139 |............70,074,962 | ...........368,052,717 | .................999,184
......................... T 168 | 82,9 |02

11.7 Totals
11.8 Line 11.7asa % of Col. 7....

Total Bonds Prior Year
............... 1,533,720

Line 12.7 as a % of Col. 9....

L0IS

Total Publicly Traded Bonds

Line 13.7 as a % of Col. 7.... . S
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.......cccecruarnnnes . 8| s

Total Privately Placed Bonds

.0
............... 7,012,470

...34.5
..... 1.6

14.8 Line 14.7 as a % of Col. 7....
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

(@) Includes $.....20,327,208 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year of bonds with Z designations, §.......... 0 prior year of bonds with Z designations and §.......... 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.
(c) Includes$......... 0 current year of bonds with 5G| designations, $.......... 0 prior year of bonds with 5* or 5GI designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5GI" 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 §............ 0; NAIC2§........... 0; NAIC3§..... 0; NAIC4S...... 0; NAIC5S........... 0; NAICGS.......... 0.
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SCHEDULE D - PART 1A - SECTION 2
All Bonds Owned December 31

Maturity Distribution of
1

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 ISSUEr OblIgatioNS........cc.evuevrerriireircieriniinereessineiessesesesenssssessenenns | ceevenineeneeneniesnennens 0 v 29,863,809 |.......... 190,912,673 | ..cvveveverernrinen0 | 0 e XXX [ 00000000.220,776,482 | 9.7 | 177,219,506 | 564 | 220,776,481
1.2 Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.

Other Loan-Backed and Structured Securities

All Other Governments

Issuer Obligations,

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.

Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed

Issuer Obligations,

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.

Other Loan-Backed and Structured Securities

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

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.

Other Loan-Backed and Structured Securities.

Industrial and Miscellaneous (unaffiliated)

Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.

Other Loan-Backed and Structured Securities.

............ 75,803,862

.............. 4,596,322 cevenrernennnensneeen 0 el XK i [ 10000000 75,808,862 | ool 1721 46,528,431 .
.............. 4,928,139 |............34,502,606 |.............7,012,470 |..............999,184 | ..o 0 | XXX e 47,442,399 | e 107 1000 36,859,162 | 11T 027,115,192 1 ..20,327,208
.............. 4,928,139 |...........40,211,152 | ..........115,560,989 |................999,184 | .....c.occovvvicicn0 | XXX | 00 161,699,464 | oo 364 96,049,338 | 305 10100 141,372,258 -l 20,327,208

Hybrid Securities
Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.

Other Loan-Backed and Structured Securities.

8.3

8.5

Parent, Subsidiaries and Affiliates

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
8.4 Other Loan-Backed and Structured Securities..

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
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed

9.1
9.2
9.3

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

XXX.
XXX.

XXX.
XXX.

XXX,
L XXX,

10.

101
10.2
10.3

Bank Loans
Bank Loans - Issued

1.

111
1.2
1.3
11.4
11.5
11.6
1.7
11.8

Total Bonds Current Year

Issuer Obligations,

Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities..

SVO Identified Funds.

Line 11.7asa % of Col. 7.............

4,596,322 | ...
...34,502,606 | ...

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

Total Bonds Prior Year

Issuer Obligations

Line 12.7 as a % of Ci

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

0l 9.

.1,032,536 | ...
...28,490,109 | ...

.87,696,218
.36,859,162

.87,696,219

.16,669,389 |.

131
132
133
13.4
135
136
137
138
13.9

Total Publicly Traded Bonds

Issuer Obligations

Bank Loans

Line 13.7as a % of Col. 7.............
Line 13.7 as a % of Line 11.7, Col. 7, Section 11

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds....................

...21,187,869

4,596,322 |...

...137,382,916
27,115,192

.87,696,219
.16,669,389

..137,382,916 |..
27,115,192 |..

14.1
14.2
14.3
14.4
14.5
14.6
14.7

14.8 Line 14.7a5@ % Of COl. 7...cvcvvrieeiieeecer s
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

Total Privately Place:
Issuer Obligations
Residential Mortgage-
Commercial Mortgage

Other Loan-Backed and Structured Securities..

SVO Identified Funds.
Bank Loans....
Totals.

d Bonds

Backed Securities...........cocvuverireeirieeiireenns

-Backed Securities.
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Sch. DA - Verification
NONE

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

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money MarkefMutuaI Funds Oth:r (a)

1. Book/adjusted carrying value, DECEMDET 31 O PRI YBAI.........cvurureueiiierrieiie ettt ss st se et essssssesss | sesseesessessanssessessessassseesstessesestensansnnen 37,942,850 | oottt (0 OO 37,942,650 | coooeieeeeee e 0
2. Cost of Cash EQUIVAIENTS BCQUITEA...........cvcvivieiee ettt bbb a et b bbb s s s tessess | ebsesstessesssss b s bbb s s bbb es bt nae 167,251,415 | oot 0 [ oo 167,251,415 | oot 0
3. ACCTUAD OF GISCOUNL. ...t bbbt | bbb bbb 0 [ e 0 [ e 0 | oo 0
4. Unrealized valuation INCIEASE (AECTEASE)........v.urvrrrrerrurrirreeesresesseseeesessessseesessessessssesessessasssessessassssssessassanssessessesssssessassansss | soessssssssessassssssessessassssssessasssssessessassssssesssssnsnnsss 0 |t 0 | et 0 | o 0
5. Total gain (I0SS) ON QISPOSAIS. ... vvurerrereirersiereiseesseeeeseisesssseesseesssessseesestess e s st ess s ssess st ssesssessess e s sessens st e ssessanssnssnssas | £oestossssssessasssssessessasssesessensasssessessasssnssessanssnssnses 0 |ttt 0 | et 0 | o 0
6. Deduct consideration reCeived 0N ISPOSAIS............c.ccuiuiueieiiiieiieie ittt bbb ssasnes | evsesessessesesses bbbt et s e bbb s st nae 178,695,212 | oot e 0 | s 178,695,212 | oot 0
7. Deduct amOrtization Of PIrEMIUM...........c.. vttt a sttt s et en s essenssessessens | 228essansssssessassnsessens e s st es s e s sses st s s srent st nsres 0 | et 0 | et 0 | oo 0
8. Total foreign exchange change in book/adjuSted CAMTYING VAIUE.............cureieiererriierireieieeinsi s sisseseesssseessssesssssssssesssssnes | coestesssssessassssssessessessessessessssssessessssssssesssssnsnnses 0 | e 0 | o 0 | oot 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........uuruiuierireiriirrinieeirees st sea e ssesees | eeeessssssessessesse s e sessns e ses st es et ensen s et snnsnssesed 0 | it 0 | o 0 | ot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)..........coerrurrimrnrirrrninrinsseieinsinssssnsinns | oveeesessessssssesssssssssssssssessssssssessassssssns 26,498,853 | ..o 0

11. Deduct total NONAAMILEA BMOUNS..........cuuiuriiriicieierreseee et | fsent st 0 [ oo 0 | e 0 s 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.cuiiiiiiiiieieiiitsiesesisstesssestsesssssssssssssesssssssesssssssessess | sesessessssessessssssssssssssssssassessnsnsessessnsnes 26,498,853 | ...oieiieieee e nanea 0 | et 26,498,853 | ..vviiiiiee et nnenan 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........ccccocvevieieierrinnn.
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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, E02, EO3, E04, EO05, E06, E07, EO8, E09
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

I E

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2A 7 |UNITED STATES TREASURY 1.50% NOTE 8/15/2... ...38,554,066 |..... 92.260 ....36,904,800 | ............ 40,000,000 | .......... 38,848,760 | .....cccovvrevrencn | v 138,996 | ovvvvvrrirn 0 (U 1.500 |......1.900 |FA......| coovenee 226,630 | ........ 600,000 | 11/09/2016. | 08/15/2026.
912828 2R 0 |UNITED STATES TREASURY 2.25% NOTE 8/15/2... crerenn 20,004,768 | ... 96.780 | ............19,356,800 20,000,000 20,004,178 (459) | vvverriinn 0 0 ... 2.250 |......2.240 |FA.....| ceee. 169,973 | ........ 450,000 |09/25/2017. | 08/15/2027.
912828  3W 8 | UNITED STATES TREASURY 2.75% NOTE 2/15/2.........cccmvvemverrerrnerinenrnnes | veviree oo [ eervvrrnen [T | s 18,313,316 |...100.520 | ............ 18,596,385 | ......co..u. 18,500,000 | .....cvone. 18,326,811 | coovvvvcrcvrrieennd0 | s 13,495 | oo 0 0. 2.750 |......2.860 |FA......| wooceee. 192,164 | ........ 254,375 | 03/07/2018. | 02/15/2028.
912828 4N 7 |UNITED STATES TREASURY 2.88% NOTE 5/15/2... ...101.530 25,384,250 25,000,000 24,916,626 4,026 | ..o 0 0 ... 2.870 |.....2.910 |MN...... 93,318 | 359,375 | 06/22/2018. | 05/15/2028.
912828 U2 4 |UNITED STATES TREASURY 2.00% NOTE 11/15/......ccrvvevrrenirrerrmeeincrrneens | werivee oo [eornerienes [T | 057,993,209 | ... 95.460 | ..ovverens 57,281,400 | ............ 60,000,000 | ........... 58,360,869 | .....cccrvererrenen | v 186,883 | ovvevrrrirnnd 0 0. 2.000 |......2.380 |MN...... . .....1,200,000 | 02/03/2017. | 11/15/2026.
912828 X8 8 | UNITED STATES TREASURY 2.38% NOTE 5/15/2... ..30,529,417 |..... 97.910 29,374,500 30,000,000 | ..ooouees 30,455,429 | ..ocoovivvrrnirann0 [ i (49,199) | ..oovvvvrrrrirnand 0 0 ... 2.370 |......2.170 |MN...... v 92,507 | e 712,500 | 06/29/2017. | 05/15/2027.
912828  XW 5 |UNITED STATES TREASURY 1.75% NOTE 6/30/2... e v | 00000...29,808,304 ... 97.580 29,275,200 30,000,000 29,863,809 | ... 37,318 | oo 0 0 [ 1.750 |......1.880 |JD....... v 1,450 | i 525,000 | 07/06/2017. | 06/30/2022.
0199999. U.S. Government - Issuer Obligation . s | s 220,115,680 XXX | 216,173,335 | ......... 223,500,000 | ........ 220,776,482 | ..ooovovrrerinns 0 331,060 | .o 0 0 XXX XXX XXX | s 931,843 | ..... 4,101,250 XXX XXX
0599999. Total - U.S. GOVEINMENL......vuuiersiresiiseisssisssensesssseesssasssens st sessesas 220,115,680 XXX | s 216,173,335 | .......... 223,500,000 | ........ 220,776,482 | ..o 0 331,060 | ..o 0 0 XXX XXX XXX | s 931,843 | .....4,101,250 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137F2  LJ 3 |FHLMC MF STRUCTURED PT K066 3.12% A2 6/1.........ccovvvevrrrerrerrneennenne [ | oo | overinec | o1 100000.10,299,510 ... 98.620 | ..ovvverecn 9,862,077 | ............ 10,000,000 | ...ooveeee 10,259,534 (29,570) | ..ocvvvrirrirnn 0 0 | 3.110 |.....2.750 [MON... | ..........25,975 | ........ 311,700 |08/09/2017. | 06/01/2027.
3137FA WS 3 |FHLMC MF STRUCTURED PT K067 3.19% A2 7/1... [V o] W 1FE] 20,599,000 99.060 | ............19,813,844 20,000,000 20,525,499 | ..covvivvrriirann0 [ s (58,619) | vvvvvvvrrarienan 0 0. 3190 |.....2.830 [MON...| ........53,233 | ........ 638,800 |09/22/2017. | 07/01/2027.
3137FB BX 3 |FHLMC MF STRUCTURED PT K068 3.24% A2 8/1.......cccovvrrmerirerereerseiserinens | eveees | | L AFE 10,299,670 99.390 | coverrrnns 9,939,473 | ..ovvvne 10,000,000 | ....cvenee 10,265,380 (29,185) | w.ovvrverrrrernand 0 0| 3.240 |.....2.880 [MON... | .......... 27,033 | ........ 324,400 |10/18/2017. | 08/01/2027.
3137FE  BQ 2 |FHMS K072 3.44% A2 12/1/2027 . I e ...100.660 ...10,066,422 | ........... 10,000,000 (26,293) | ..oovvvrrrrinnnn 0 0. 3440 |.....3.080 [MON...{ ..........26,787 | ........ 315,700 |01/23/2018. | 12/01/2027.
3137FG_ 6X 8 |FHLMC MULTIFAM STRUC PT K077 3.85% A2 5/....ccovvvvinivnirinnississnissninnns | covenes N ...103.690 | ............10,369,840 | ............ 10,000,000 | .......... 10,255,624 | ....ccoovviniriennnnc0 | i (R0 — 0 0 [ 3.850 |.....3.520 [MON...{ .........32,083 | ........ 192,500 | 06/14/2018. | 05/01/2028.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities et .. R XXX | 60,051,656 | ............ 60,000,000 | ........... 61,579,054 | ...cocoovvveren 0 | i (156,703) | ovovvvrricrnnns 0 0 XXX XXX XXX | 165,111 | ... 1,783,100 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation s . coevennnn.81,766, XXX 60,051,656 60,000,000 61,579,054 | o0 | i (156,703) | ...vovrvnrrinn 0 0 XXX XXX XXX | s 165,111 | .....1,783,100 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
037833 BZ 2 |APPLE INC 2.45% SR UNSEC 8/4/2026........ ISP DO | | AFE 3,905,346 92.410 3,813,208 3,913,395 7,502 | oo 0 0. 2450 |.....3.210 |FA....... e BL2TT | 27,587 | 09/12/2018. | 08/04/2026.
084670 BS 6 |BERKSHIRE HATHAWAY INC 3.13% SR UNSEC 3/......cecvvemrrverviriirernnireiins [ over e LGWTFE S 3,382,820 96.930 | vovvrerrnes 3,392,725 3,386,767 3947 | oo 0 0. 3.120 |.....3.630 [MS...... vereenn32,205 | e 54,688 | 09/12/2018. | 03/15/2026.
166764 BL 3 | CHEVRON CORP 2.95% SR UNSEC 5/16/2026...........c.cccouverneernirenerrnerneninenns | cvvees | er | veriveeennsd | it IFE | 1,115,165 | .. 96.290 1,039,986 1,107,552 (3,482) [ ..o 0 0 ... 2.950 10/06/2016. | 05/16/2026.
21688A AE 2 |COOPERATIEVE RABOBANK UA NEW 3.38% SR UN R I e |l AFE] 03,685,820 98.220 | ..oovvvnee 3,590,160 . 3,671,163 (5,941) | v 0 0. 3.370 09/12/2018. | 05/21/2025.
30231G AT 9 |EXXON MOBIL CORP 3.04% SR UNSEC 3/1/2026.........c..covvmeremrerneerrinirnenans | cevee | e el AFE | 1,124,183 | 97.480 | covvrrrnens 1,048,906 | .............1,076,000 | ............. 1,113,457 (4,904) [ oo 0 0 ... 3.040 10/06/2016. | 03/01/2026.
478160 BY 9 | JOHNSON & JOHNSON 2.45% SR UNSEC 3/1/202.........ccoomuvvermevverennerennrnns | oveene [ ov | vevvrerned | et IFE | 7,608,152 | ... 93.880 | wvvvvrrirnes 7,411,826 7,603,792 1,923 | i 0 0 ... 2.450 12/06/2018. | 03/01/2026.
594918 BB 9 |MICROSOFT CORPORATION 2.70% SR UNSEC 2/1.......ccovvvenevvmnncrnerrneens | werveee oo [eovnevea T | il TFE | 1,124,782 L 96.910 1,058,290 1,116,378 (3,841) [ oo 0 0. 2.700 10/06/2016. | 02/12/2025.
594918 BY 9 |MICROSOFT CORPORATION 3.30% SR UNSEC 2/6.........c.cocrvrvermrveinernens [ovrne [ [ veriveen| i IFE | ce.....6,406,405 | ... 99.110 | o 6,442,345 6,408,172 1767 | o 0 0 [ 3.300 12/06/2018. | 02/06/2027.
742718 EP 0 |PROCTER & GAMBLE CO 2.70% SR UNSEC 2/2/2.........cccccosvemvvrserncrvnerinenes | weveee [ [T |l IFE e 1,626,170 .00 96.130 1,641,952 1,629,087 2917 | oo 0 0 ... 2.700 09/12/2018. | 02/02/2026.
822582 BX 9 |ROYALDUTCH SHELL PLC 2.50% SRUNSEC 9/1......cccoormvvervrvernrnnreninnns [ovrne | D] et i IFE | 1,131,278 | L 93.030 | .ovvvrre 1,069,926 1,725 | 0 0 [ 2.500 10/06/2016. | 09/12/2026.
89153U AF 8 | TOTAL CAPITAL CANADA LTD 2.75% SR UNSEC... | el AFE | 1,122,737 | 97.280 ..1,059,466 (4,808) [ ..o 0 0 ... 2.750 10/06/2016. | 07/15/2023.
90331H MS 9 | US BANK NATIONAL ASSOCIATION 2.80% SR UN s [ w2 LGWIFES 3,576,090 95.910 | covvvenee 3,510,306 1271 | 0 0 [ 2.800 09/12/2018. | 01/27/2025.
931142 DP 5 |WALMART INC 3.30% SR UNSEC 4/22/2024........ccccoouvnsiiimsnnsiiisrinsinsniissenns | sevs .. ...100.210 2,632,622 (11,027) | 0 0. 3.300 12/10/2018. | 04/22/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation XXX ...37,711,718 (1291 ] 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
08160B AD 6 |BENCHMARK MRTG TRUST 2018 B5 4.21% A4 7/ ...103.940 ..3,118,284 (P 7(0) ] I 0 0. 4.200 07/27/2018. | 07/01/2051.
08161C AE 1 |BENCHMARK MTG TR 2018 B2 3.88% A5 2/1/20. ...101.790 1,588,016 (O I 0 0. 3.880 10/03/2018. | 02/01/2051.
08162C AD 2 |BENCHMARK MRTGAGE TRST 2018 B6 4.26% A4.. . 104,460 | .............. 3,133,857 (L) — 0 0 .. 4.260 09/20/2018. | 10/01/2051.
125910 AF 0 |COMM MTGE TR 2014-UBS2 3.96% A5 3/1/2047 ...102.220 2,453,376 (21,957) | wocvveririn 0 0 ... 3.960 10/17/2017. | 03/01/2047.
12630D AY 0 |COMM MTGE TR 2014-CR14 4.24% A4 2/1/2047. SO . ..103.390 | .o 1,276,907 2er(15,882) | oovvvrrrrirnd 0 0 ... 4.230 09/27/2017. | 02/01/2047.
12634N AT 5 |CSAIL COMM MTGE TR 2015 C2 3.50% A4 6/1/.......ccorrererierencerseisernineinnns [ s || W1FMY 2,098,320 99.930 ..1,998,703 2,077,239 (11,601 | o 0 0 ... 3.500 09/27/2017. | 06/01/2057.
17291C  BR 5 |CITIGROUP CO MTGE TR 2016 C2 2.83% A4 81........oeverevevcirercnrrnerreninens | | oo | v | ol TFM 2,950,273 94.830 | .ovvrernen 2,845,183 2,955,663 4870 | oo 0 0 ... 2.830 12/19/2017. | 08/01/2049.
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17321R  AD 8 |CITIGROUP COMM MTGE 2013-GC17 4.13% A4 1....ovvooerrincinrinenieeirnens | eovveee | oo [ erverienes 41 ... M| e 1,114,063 |...103.390 | ....ccccone.. 1,033,986 | ..coooo 1,000,000 | ..ccovvrenne 1,080,070 | ..ccovvvriverrecn0 [ s (15,843) | ..ovvvrvrrinnn 0 | 4.130 |......2.340 |MON 10/25/2016. | 11/01/2046.
17322A  AD 4 | CITIGROUP COMM MTGE 2014 GC19 4.02% A4 3........cocovvrrmrrrcrreernneennnns | veveree oo | covvrnendh | 1FM 11,100,742 {...103.090 | ....ccocvvneee 1,030,965 | ..ooverennee 1,000,000 | ..ocovvreene 1,072,122 | o0 [ s (13,500) | veovorerrrernand 0 | 4.020 |......2.480 |MON.. 11/02/2016. | 03/01/2047.
23307D BA 0 |DBGS MORTGAGE TRUST 2018 C14.47% A4 10... OV I LA 1FM| ... .3,089,775 |...105.840 | .... 3,175,254 3,000,000 3,088,435 (1,340) | oo 0. 4.460 |.....4.100 |MON.. 10/17/2018. | 10/01/2051.
36250H AE 3 |GS MTGE SEC TR 2014-GC26 3.63% A5 11/1/2......ccovvvevrrrerirerincrrineneeennns | overes | oo | veverneenns 41 ... M| s 1,566,754 |...100.990 | ...ccovvvnene 1,504,773 | oo 1,490,000 | ...ccvvveene 1,551,592 (9,836) [ .vooverernrinnd 0 | 3.620 |......2.850 |MON.. 09/27/2017. | 11/01/2047.
36250S AE 9 |GSMRTG SECRITIES TR 2018 GS10 4.16% A5........coorrvvererrienrirnerierneniins | eveene [ v | cevevreendh | s 1FM ...103.670 3,110,337 3,000,000 3,086,586 (3,310) [ oo 0. 4.150 |......3.800 |MON... 07/18/2018. | 07/01/2051.
36251F AW 6 |GS MTGE SEC TR 2015 GC28 3.40% A5 2/1/20........cccvvverevermeernerserrerinerines | v | | eoverirened | s 1FM]| .............1,083,075 |..... 99.380 | coovererncn 1,033,629 | .coooverinnne 1,040,000 | ...coovvveene 1,059,894 (3,096) [ ..ooverrerrennd 0. 3.390 |......3.050 |MON... 12/19/2017. | 02/01/2048.
36251X AR 8 |GS MTGE SEC TR 2016 GS4 3.44% A4 11/1/20.........mvvvemerrrinereennreennrnnnns | oveene [ or | v | 1FM| .............1,029,998 |..... 98.660 986,625 | ......ccoo.ue. 1,000,000 | ..ccoovvrenne 1,024,215 (2,819) [ oo 0. 3.440 |.....3.090 | MON.. 11/16/2016. | 11/01/2049.
36253G AE 2 |GS MTGE SEC TR 2014-GC24 3.93% A5 9/1/20........ccovvvrerirereneerreriseensiinns | ceve O3 1FM| .... . 103.210 | .... ..2,580,330 2,500,000 2,622,856 (20,243) | ..o 0. 3.930 |......2.970 | MON.. 12/19/2017. | 09/01/2047.
36254K AL 6 |GS MTG SECS 11 2017 GS8 3.47% A4 11/1/20........cvierinerneinrineiserreeienns | eovenee | o [ ereerienas 41 ... 1FM | e 2,471,840 |..... 98.340 | ..covvrennen. 2,360,383 2,400,000 2,464,735 (GRS X [P 0. 3.460 |.....3.120 |MON.. 11/14/2017. | 11/01/2050.
46590M AR 1 |JP MORGAN CHASE COMM 2016 JP2 2.82% Ad........ccovvvenvvmvernerrerrneenenes | v | [roverirennd | s 1FM .1,964,609 |..... 94.910 | covvrerens 1,898,314 3,398 | oo 0 2.820 |......3.050 |MON.. 09/27/2017. | 08/01/2049.
465968 AE 5 | JP MORGAN CHASE CM MTGE 2017 J 3.45% A5.......ccoorvmvvermenrimnnrivenrinnnens | vovvene [ or | cevrrrenndh | i 1FM 11,963,203 |..... 98.420 1,968,439 1194 | 0 ... 3.450 |.....3.700 | MON... 08/16/2018. | 09/01/2050.
46643 BE 9 |JPMBB COMM MTGE SEC 2014-C25 3.67% A5 11... 100.960 ..1,452,868 (8,893) [ ..o 0 | 3.670 |.....2.940 |MON... 10/11/2017. | 11/01/2047.
46646R  AJ 2 | JPMDB CM MORT SEC TR 2016 C4 3.14% A3 12.... e e [ | 4| G AFM 1,029,996 96.870 968,783 ....1,000,000 1,024,021 (VX747 0. 3.140 |.....2.790 |MON.. 10/31/2016. | 12/01/2049.
46648K AU 0 [JPMDB CM MORT SEC TR 2017 C7 3.41% A5 10......ccrvveverrrerrerreerircrrnees | vvees | wo | vererendd | ol IFM i 2,677,987 | 98.190 | ....... 2,553,090 2,600,000 2,669,704 (7,312) [ oo 0| 3.400 |......3.050 |MON.. 10/13/2017. | 10/01/2050.
61690F AM 5 | MORGAN STNLY BAML TR 2015 C22 3.31% Ad 4.......cocooovmvrvemvrrrnrrrncnrrnnns | oveene [ ov | v |l AFM 1,050,859 98.940 989,447 | ..ovvvve 1,000,000 | ...ooovvernee 1,038,514 (5,828) [ ..o 0. 3.300 |......2.620 | MON.. 11/02/2016. | 04/15/2048.
61763K BA 1 |MORGAN STNLY BAML TR 2014-C15 4.05% A4 4... 103.050 ..3,478,218 3,375,000 3,451,305 [CCH1S) I 0 | 4.050 |......3.550 |MON.. 12/07/2018. | 04/01/2047.
61764R  BF 4 |MORGAN STNLY TR 2015 C20 3.25% A4 2/1/20........ccomvvrrmmrrrmnrrrnnrrirnnninns | cvvve | oo e |l TFM 1,048,828 98.400 984,077 | ..vvvver 1,000,000 | ...oovvvernee 1,036,390 (5,805) | vooovvvvrarrirnan 0. 3.240 |.....2.570 | MON.. 10/25/2016. | 02/01/2048.
61766L BS 7 |MORGAN STNLY BAML TR 2016-C28 3.54% A4 1... v e | oo || W IFM 3,028,652 99.610 | .... ..2,988,375 3,000,000 3,023,644 (4,863) [ ..o 0 | 3.540 |......3.410 [MON... 10/02/2018. | 01/01/2049.
61767E  AE 4 |MORGAN STAN BAML TRST 2017 C34 3.54% Ad......ccovvvnvrnnernerrncinnenseins e | oo [ o |l TFM 3,094,727 98.830 | .vvovrrenna 2,965,010 | .coovvvrnees 3,000,000 | ...ccooonee. 3,085,152 (8,803) [ ..o 0. 3.530 |......3.160 | MON. 12/19/2017. | 11/01/2052.
90269C AD 2 |UBS BARCLAYS COMM MTG 2012-C2 3.52% A4 5.. 100.700 1,007,032 | oo 1,000,000 | ..ccoovvrenne 1,025,300 ((VL14] — 0 3.520 |......2.730 |MON.. 12/19/2017. | 05/01/2063.
90276T AG 9 |UBS COMM MTGE TRUST 2017 C5 3.47% A5 11/..cccvererrevervirserirsenrirnenninns | eoveene oo | vevvrernedh | b IFM i 2,677,794 | 98.370 | cooveverenes 2,557,683 2,600,000 2,669,743 (7,469 [ oo 0. 3470 |.....3.120 |MON.. 11/01/2017. | 11/01/2050.
90278L AY 5 |UBS COMM MRTG TRST 2018 C15 4.34% A4 12!.... 103.000 3,135,000 3,089,931 [(61:) ) [p— (U 4.340 |......3.970 |MON.. 12/18/2018. | 12/01/2051.
90349G BF 1 |UBSBARCLAYS COMM MTG 2013-C6 3.24% A4 4.. v L | e 4 LGAFMY 1,180,960 99.880 | ..ooovvunee 1,143,647 . 1,173,116 ({01 ) I 0. 3.240 |.....2.610 [MON.. 10/12/2017. | 04/01/2046.
92890K BA 2 |WF-RBS COMM MTGE TR 2014-C22 3.75% A5 9...ceveuvvmmrierireeiseirnseisiinns .100.940 | ..o 656,155 | ...cvvrrrrnnns 650,000 | ...covorernecs 690,478 (XD —— 0. 3.750 |......2.550 |MON... 10/25/2016. | 09/01/2057.
92939L AE 6 |WFRBS COMM MTG TR 2014 C25 3.63% A5 11/1.... ..100.640 | ..o 1,509,663 | ....covne. 1,500,000 | ..cocvvrnee 1,554,155 (8,655) [ vvovvrrrrrirennan 0 [ 3.630 |......2.950 |MON. 09/27/2017. | 11/01/2047.
94989Y AZ 6 |WELLS FARGO COMM MTGE 2016 C32 3.56% A4.. ...100.090 2,182,116 2,180,000 2,262,086 | ...ocovvrereriennnc0 | e (10,872) | oo 0 | 3.560 |......2.950 |MON.. 09/26/2017. | 01/01/2059.
95000A AU 1 |WELLS FARGO COM MTG TR 2015 P2 3.81% A4.... 01570 | 3,808,871 3,750,000 3,822,232 (8,456) | .vovvvvrrrirennnn 0 [ 3.800 |......3.490 [MON.. 12/11/2018. | 12/01/2048.
95000M BP 5 |WELLS FARGO COMM MTGE 2016 C36 3.06% Ad........cccoevvermerrerirmeeinsernenns | weiene oo [ |l IFM ceeeen2,029,266 ... 95.870 1,917,442 2,000,000 2,023,164 (2,867) [ oo 0. 3.060 |......2.890 |MON.. 09/27/2017. | 11/01/2059.
95001L AU 6 |WELLS FARGO COM MORT 2018 C434.01% A4 3 102.020 | oo 3,060,771 3,000,000 3,083,812 (6,185) | vovvvverrrrirnand 0. 4.010 |......3.650 [MON... 03/12/2018. | 03/01/2051.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities XXX ....74,455609 | ............ 73,864,000 ...75,803,865 | .....ccoeovrereean 0 | i (231,141) | oo 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02007M  AF 7 |ALLY AUTO REC TR 2018 1 2.53% A4 2/15/20. ceevnerennnenneennne | evvveee [ Lo |l TFE | 1,499,734 L 98.950 1,484,265 | ....cocveenee 1,500,000 | ..ccooovrenne 1,499,811 4 0 ... 2.530 01/23/2018. | 02/15/2023.
02582 HJ 2 |AMERICAN EXPRESS CR MASTER TR 2.04% A 5/.....ccccecvvvrerinnncrerversninens [eovrne [ [ vervveiennd |l TFE | 2,499,623 | ... 98.450 | ..ovvvene 2,461,450 2,500,000 2,499,636 13 | s 0 [ 2.040 10/23/2017. | 05/15/2023.
02582J JH 4 |AMERICAN EXPRESS CR MASTER TR 3.18% A 4/.....ccovvvuerineinneineriieriinenns | cev 100.800 1,461,629 75 | o 0. 3.180 10/22/2018. | 04/15/2024.
05522R  CX 4 |BA CREDIT CARD TRUST 1.84% A2 1/15/2023 cvrrrennennnns [ | [ | LG GIFE T 1,999,829 L 98.210 ..1,964,200 (V7] ] I 0 ... 1.840 08/17/2017. | 01/15/2023.
05522R DA 3 |BA CREDIT CARD TRUST 3.10% A3 12/15/2023.........ccocomurrerimeerneeiseinerinnns | eveens 100.620 2,012,520 . 0 | oo 0. 3.100 10/22/2018. | 12/15/2023.
09202V AC 2 |BLACK DIAMOND CLO 2017 1A FLT ATA4/24/2..........oovcovviviririrnncinernnncnns [ v | C | v | ol FE e 1,695,750 99.010 | covvrerenes 1,683,238 | ..coovvrvenee 1,700,000 | ..ccoovvveene 1,696,863 FAE T - 0 . 3.770 05/22/2017. | 04/24/2029.
14041N  FF 3 | CAP ONE MULTI-AST EXE TRUST 1.33% A4 6/1......occonvvenrrnnerncrveriincnnneens [ eovneen | oo | evvevneed | et IFE | 2,447,484 | ... 98.980 2,447,998 2,473,000 2,466,132 | .oovevvrrrerennnnd0 | s 10,657 | .oovvrreerernnnd (I 1.330 08/18/2017. | 06/15/2022.
161571  FQ 2 | CHASE ISSUANCE TRUST 2.16% A7 9/15/2024..........ccooconvrverinerinerrncennnnns | covves | o | v |l IFE | 1,006,445 ... 97.030 970,310 1,000,000 (1A31) [ oo 0. 2.160 11/09/2016. | 09/15/2024.
161571 HF 4 | CHASE ISSUANCE TRUST 1.27% A5 7/15/2021........cccmvveserrerrnneneeirseennninns | vevves | oo | verivenenndd | ol IFE | i 1,669,598 | ... 99.120 ..1,670,223 1,685,000 8,692 | oo (I 1.270 10/11/2017. | 07/15/2021.
17305E  FR 1 | CITIBANK CC ISSUANCE TRUST 2.68% A5 6/7/.........ccocorevrerrnererernerverrnens | verivee | oo ||l TFE 1,023,906 ... 99.530 995,350 1,000,000 (5,228) | ..ooverririennd 0. 2.680 11/30/2016. | 06/07/2023.
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17305E  GB 5 | CITIBANK CC ISSUANCE TRUST 1.92% A3 4/7]......ccoovvvrenseinninneinerrneiinnns | eevenee [ oo | eevrriins 4| ... 1FE| v 1,994,063 |..... 98.720 | ccovvrrrnes 1,974,500 | ...ccooovnece 2,000,000 | oo 1,996,588 2,324 | 0 (I 1.920 |.....2.050 [AO.....| ccocue. 8,960 | .......... 38,400 |11/29/2017.| 04/07/2022.
17305E  GS 8 | CITIBANK CC ISSUANCE TRUST 3.96% A7 10/1......coovverrererinerrerrmnrvennene | vevree oo | eevvvnendh | 1FE ...999,184 |..104.940 | ...........c.. 1,049,400 1,000,000 ...999,184 (U I 0 0 | 3.960 |.....3.972 [AO...... | covvrrunus 8,360 | .ovvvrrrerirns 0 | 10/05/2018. | 10/13/2030.
254683 BR 5 |DISCOVER CARD EXEC NOTE TRUST 2.19% A4 4. [V I JOOR 1FE]| .... 1,517,578 |..... 98.900 | ... 1,483,620 ....1,500,000 | . 1,509,330 (I L) N 0 0 ... 2190 |......1.840 |MON...| ..ccccereen. 1,460 | .......... 32,850 |05/22/2017.| 04/15/2023.
254683 BX 2 |DISCOVER CARD EXEC NOTE TRUST 2.39% A2 7.....ccoomrvrereeerrrisernenins | vevree [ oo | eevniri 4 ... TFE| v 1,016,836 |..... 98.460 | .ooourvrrinen 984,650 | .....ccvvnnee 1,000,000 | ..ccovvreene 1,011,798 (3,729) [ oo 0 0. 2.390 |......1.990 [MON...| ..coovvrne 1,062 | .......... 23,900 | 08/18/2017.| 07/15/2024.
254683 CH 6 |DISCOVER CARD EXEC NOTE TRUST 3.32% A5 3.......coooommrvemnrnrrnmnrinennins | wveene [ or | cevrvireenh | s 1FE 1,518,270 | ..covvvevnnnee 1,500,000 | ..ccovvrenee 1,499,960 (O I 0 0. 3.320 |.....3.390 [MON... | ..cccccoeuee 2,213 | e 8,853 | 10/04/2018. | 03/15/2024.
345298  AA 7 |FORD CREDIT AUTO MASTER TRUST 2.36% A 3/.....cccnevereenmrnnrnerirenenens | e | [ rverred | s 1FE]| ............2,985,615 [....97.450 | .............. 2,923,560 3,000,000 2,988,643 2,240 | oo 0 0. 2.360 |......2.480 [MON...| oo 3,147 | e 70,800 | 11/29/2017. | 03/15/2029.
34530W  AA 5 |FORD CREDIT AUTO MASTER TRUST 2.44% A 1/....ccoovvvnivnnennrnneneiinnnnns | veveree oo | e | 1FE 1,487,400 ....1,500,000 1,511,739 (6,880) [ ..oovvrviennad 0 0 ... 2440 |.....1.930 |MON...| .coovvrern. 1,627 | oo 36,600 |08/18/2017.| 01/15/2027.
34532E  AE 5 |FORD CD AUTO OWNER TR 2016 B 1.52% A4 8/.........cccoovvrmermrrrerrnrinnninns [ e ] 1FE]| .... . . R 1,480,950 1,500,000 | . 1,497,525 2,564 | oo 0 (U 1.520 |......1.700 [MON...| .cccoonueen. 1,013 | e 22,800 | 05/22/2017. | 08/15/2021.
44928X AL 8 [ICG US CLO 2014 1A FLT A1R 1/20/2030........ccmrvrrerrrirrireirseiseisssisenienens | eveens (o] I 41 ... AFE| oo 1,400,000 |...100.000 | .....cccco.... 1,386,000 | ...cooooovnee 1,400,000 | ..ooovvernee 1,400,000 (O I 0 0. 3.680 |.....3.700 [JAJO.. | ......... 10,473 | oo 42,711 | 10/25/2017. | 01/20/2030.
56576K  AA 9 |MARANON LN FNDING 2016 1A FLT A1 1/15/20........cccnereriverrinerrerirenirenes [ v Clond| e, 1FE .1,000,000 |..... 99.690 996,920 1,000,000 1,000,000 (O 0 0 | 4530 |.....4.550 |JAJO.. | ccovvrrnee 9,829 | .......... 40,855 | 12/02/2016. | 01/15/2027.
57629W BR 0 [MASSMUTUAL GLOBAL FUNDING I12.50% SR SE........cccoevumermrmnemnninnins | vevree oo | evrreiiinns [ e 1FE 11,185,397 |..... 96.780 1,132,373 ....1,170,000 | . 1,179,962 (2,492) [ oo 0 0 ... 2500 |.....2.260 |AO...... | wcceerrrn8,013 | e 29,250 |10/13/2016. | 10/17/2022.
65251X AA 4 |NEWSTAR BERKELEY FD CLO LLC 20 FLT A 10/....covvereerrrinerierimeereninees [ eorvree | oo [ rverrene | s 1FE] .............1,000,000 |..... 99.720 997,200 | ..oovovvrrnnee 1,000,000 | ..ccovvrnene 1,000,000 (O I 0 0 | 4590 |....4.610 |JAJO.. | ..........8,670 | .......... 41,082 | 10/19/2016. | 10/25/2028.
67108F AN 6 |OZLM FUNDING LTD 2013-4A FLT ATR 10/22/2......cccovvreviirerrrerirneinsrrseians | s ] 1FE] .............2,500,000 |..... 99.250 | .... ..2,481,250 2,500,000 2,500,000 (U IO 0 0. 3.710 |.....3.730 [JAJO.. | ........ 18,337 | .......... 80,989 |08/31/2017. | 10/22/2030.
675711 AA 3 |OCT33 17 1A FLT A1 1/20/2031.......coomirierrerirerircenseisseeisesiesisessssesssssssensnns | sevens (o] I 4| ... TFE| oo 1,300,000 |..... 99.000 | cooovrereees 1,287,000 | ..cooverennee 1,300,000 | ..cccovvrnnne 1,300,000 (O I 0 0| 3.650 |.....3.670 [JAJO.. | ...........9,646 | .......... 38,048 | 10/16/2017. | 01/20/2031.
87165Y AC 7 |SYMPHONY CLO LTD 2018 19A FLT A 4/16/203.........coooovvvierirnieineinsirneienns | e Cloond| 1FE] .............2,000,000 |..... 98.270 1,965,400 2,000,000 2,000,000 (U I 0 0. 3.390 |.....3.400 [JAJO.. | ... 14,529 | .......... 34,287 | 02/22/2018. | 04/16/2031.
88433R  AC 6 |WIND RIVER CLOLTD 2017 2A FLT A 7/20/20.........cccnvvurerirerineerrenirseeseeinns | eveees Cloondh| 1FE]| .............1,750,000 |..... 99.280 | .ovvrvrnes 1,737,400 | ..cooovevennee 1,750,000 | ..coovenne 1,750,000 (O I 0 0 | 3.690 |.....3.710 [JAJO.. | ........ 13,126 | .......... 72,499 | 05/12/2017. | 07/20/2030.
892388  AE 2 |TOYOTA AUTO REC OWN TR 2018 A2.52% A4 5......covvveorreireriinniirinniiins | e | 1FE| 2,999,924 | ... 99.320 2,979,870 3,000,000 2,999,924 (U IO 0 0. 2520 |......2.560 |MON...| ...........3,360 | ..oecoons 66,150 |01/23/2018. | 05/15/2023.
94951M  AA 1 [WELLFLEET CLO LTD 2017 2A FLT A1 10/20/2.....cccecinivinsiiinniinsineniissessnins | cvveaes Clond| 1FE . ,000 |..... 99.390 | oo 1,987,840 2,000,000 2,000,000 N 0 0 [ 3.710 |.....3.730 [JAJO.. | ........15,083 | .......... 68,927 | 08/14/2017. | 10/20/2029.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNtES................cooovevrvevrieeiiieieieieiersieeeseenenies | cverieinns 47,443,983 XXX | e 47,004,786 | ............ 47,428,000 | .......... 47,442,400 | ... 0 2718 | oo 0 0 XXX XXX XXX | ........ 164,771 | ..... 1,046,590 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliatd). ..o sensssesssnssssnsenses | seneenes 162,094,369 XXX | s 159,172,113 | oo 160,450,000 | ......... 161,699,468 | ...ooovriviinini 0] s (241,334) | oo 0 0 XXX XXX XXX | s 760,303 | .....3,329,323 XXX XXX
Totals
7799999.  Total - ISSUET OBHGAHONS. .....vv.veiceririsseisseie e 258,631,789 XXX | ..........253,885,053 | .......... 262,658,000 .259,229,685 | ..o 0 [ i 318,149 | i 0 0 XXX XXX XXX | ... 1,298,245 | .....4,542,571 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHIES. ...t ens s sssssnssnssnes | oveenes 137,900,427 XXX v 134,507,265 | . 133,864,000 | .........137,382,919 L0 (387,844) | ..o, 0 0 XXX XXX XXX | e 394,241 | ....3,624,512 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHES. ........vvrireurrsisirnsriisseserisnissiis N 47,443,983 XXX | s 47,004,786 | ............ 47,428,000 | .......... 47,442,400 [ .o 0 2,718 | i 0 0 XXX XXX XXX | e 164,771 | .....1,046,590 XXX XXX
8399999,  Grand TOtal = BONGS..........o.uierreiirireiicisessiesie sttt ns st eninins | eninenes 443,976,199 XXX | e 435,397,104 | .......... 443,950,000 | ......... 444,055,004 | .....coooererininnnd (01 N (R Ta0 ) — 0 0 XXX XXX XXX | ... 1,857,257 | .....9,213,673 XXX XXX
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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. Government
000000 00 O |UNITED STATES TREASURY 2.88% NOTE 5/15/2.......cccvureireririiiriniieiintirerineiseinsesiessssesesnsinns | coneeesseneens 06/22/2018........ VIIOUS. ...ttt | etbte ettt s | eererieni e 24,912,600 25,000,000 ...66,797
000000 00 0 |UNITED STATES TREASURY 2.75% NOTE 2/15/2......ccutuimiiiiiiiniininininisssisssnissssssessenssssesssnsnnns | wesnsonsesenes 03/07/2018........ VIHIOUS. .1t | bt enb sttt | bnes st 29,657,932
0599999, TOtal - BONAS = U.S. GOVEIMMENL. .........c.veeiveiieiieteieeiteeeetetetetcee et stetetesetetesseetesesaetesesasaessssssesessasaesessesess  tevessesessssesesesassesassseeeessssesesasesseeessesetesesassesaesesesesessesesssseses s sesesasssseseesesetesnsssesesesesesessesesses et et s sesesessssesesssesesessssesassesetesassssesanse  avassesessssesessessesessssesesssssasansesesesnsesas | teversesesissesesessssasanessesisees 54,570,532
Bonds - U.S. Special R e and Special A
3M37FE BQ 2 | FHMS K072 3.44% A2 12/1/2027 .......coovoireieieieiceesiee st BARCLAYS.......iiiiiniiiciinnnicssississssissisissniias . .10,299,310
3137FG__ 6X 8 | FHLMC MULTIFAM STRUC PT K077 3.85% A2 5. 06/14/2018........ CREDIT SUISSE/FIRST BOSTON.....cuuuiuuuieuiessinssaresseessssessessensssenssesesssssssssssesssssssensssssssns | arsesssosssssssssssssssssessenessenssssssesssnsssns | sorssomssssssssssssesssssssenssenes 10,268,660 .
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSMENLS............riuuiieiiiieisiiiis it css s sesissiiss | eoiisoessessssess e ees s b s 088 b L8 b0 f 088 0L E 08 f L0 e0E L0 E L L0 fE0EeLE L0t f b L LEe0E o0 ehobeebE o0t bbbt | chbtssnsbisssb s 20,567,970 20,000,000 ....55,436
Bonds - Industrial and Mi:
000000 00 O |JOHNSON & JOHNSON 2.45% SR UNSEC 3/1/202.........ccvmvermriririniiieiiniiesinsisessseessessssenessnes 12/06/2018........ VAIOUS ..ot 5,161,180 5,500,000 ...19,498
000000 00 O |MICROSOFT CORPORATION 3.30% SR UNSEC 2/6 12/06/2018 Various . 6,406,405 6,500,000 42,350
02007M  AF 7 |ALLY AUTO REC TR 2018 1 2.53% A4 2/15/20 01/23/2018........ BARCLAYS..... bbb | Hhenb bbb | eesenb e 1,499,734 | oo 1,500,000 [ .oouerreiierrierseerseennenen 0
02582  JH 4 |AMERICAN EXPRESS CR MASTER TR 3.18% A 4/.....cvuiiiiiiriieieereeeesieeie s 10/22/2018........ WELLS FARGO BANK ...ttt | esseesesssssenss st sssntes | ebsesssesesssssnnsesesssssssessnes 1,446,828 | ... 1,450,000 | ..o 1,153
037833  BZ 2 | APPLE INC 2.45% SR UNSEC 8/4/2026.............ccosuiirnriniirerieisinsiississiesise s 09/12/2018........ GOLDMAN SACHS & CO.....ocvimiiiriiriiiiniiieiiesie it . 2,783,850 3,000,000 8,167
05522R DA 3 |BA CREDIT CARD TRUST 3.10% A3 12/15/2023..........coovveiereriiineiereinnieriesisseeesissiesssesnnes | coreeesiennnes 10/22/2018........ BANK OF AMERICA........couiiiiiieiieiieisei ettt enis | siestsesanssss e ssss st essenses | onsssssesisssessesssssensesisnsee 1,991,094 2,000,000 1,550
08160B  AD 6 |BENCHMARK MRTG TRUST 2018 B5 4.21% A4 7/ 07/27/2018 J.P. MORGAN SECURITIES INC.. . 3,089,999 3,000,000 7,013
08161C  AE 1 |BENCHMARK MTG TR 2018 B2 3.88% A5 2/1/20.........coovvreriirriiniicierireieierieeiseseiseisesesinsenes 10/03/2018........ MORGAN STANLEY & CO. INC.....ouirriiiiiiiitieeieieseiesississesesis s sssssssssesses | sressesisssssesessssssssesse st esssessessessesses | orsssssessssessessnssesssessnssans 1,658,842 | ..o 1,560,000 673
08162C  AD 2 |BENCHMARK MRTGAGE TRST 2018 B6 4.26% Ad........ccoovovriirieicieieissies s 09/20/2018........ CITIGROUP......ooteitietie bbb 3,089,808 3,000,000 2,841
084670  BS 6 |BERKSHIRE HATHAWAY INC 3.13% SR UNSEC 3/......ocvvuiiieriiiieineieineireiseiseees e 09/12/2018........ UBS WARBURG SECURITIES.........comierreiiineeneieiseeesesinsines 3,382,820 3,500,000 54,384
17305E  GS 8 | CITIBANK CC ISSUANCE TRUST 3.96% A7 10/1 10/05/2018........ CITIGROUP......coitiiiii it 999,184 | .o 1,000,000 | .oooereriicernierseeeneen 0
21688A  AE 2 |COOPERATIEVE RABOBANK UA NEW 3.38% SR UN 09/12/2018 MORGAN STANLEY & CO. INC 2,462,225 2,500,000 ....26,484
23307D BA 0 |DBGS MORTGAGE TRUST 2018 C14.47% A4 10/ 10/17/2018........ DEUTSCHE BANC ALEX BROWN..... . 3,089,775 3,000,000 ...10,793
254683 CH 6 |DISCOVER CARD EXEC NOTE TRUST 3.32% A5 3 . 10/04/2018........ BANK OF AMERICA........couiiieieiititeieiieriesiese st ssenis | siestsesasssnteses s st entenias | eessssessesiessesseaseneeneenins 1,499,960 | ...oovvrerrnirerereienes 1,500,000 | ..oooerreicerriereeireee e 0
36250S AE 9 |GS MRTG SECRITIES TR 2018 GS10 4.16% A5, s 07/18/2018........ GOLDMAN SACHS & CO.....oouirriiieierisissiesisssieesss bbb . 3,089,896 3,000,000 10,041
465968 AE 5 |JP MORGAN CHASE CM MTGE 2017 J 3.45% AB.......covveiierrirerceiee e eseiesssseesines 08/16/2018........ GOLDMAN SACHS & CO.....cccvurirreiirireriiitiresisesissie st sesssanires | essesesessesiesesesssesssss s ess s essessessentes | ersesistesesssessensessessnsesessnees 1,963,203 2,000,000 3,646
61763K  BA 1 |MORGAN STNLY BAML TR 2014-C15 4.05% A4 4 12/07/2018 BANK OF AMERICA........covveiirieiieiierssieesisisnienes . 3,452,124 3,375,000 3,798
61766L  BS 7 |MORGAN STNLY BAML TR 2016-C28 3.54% A4 1 10/02/2018........ BANK OF AMERICA........couiiieieiititeieiteriesi ettt ssenis | siestesasssnseses s bbb entenias | esssssessesisessessssseneeneenins 1,483,652 | ..o 1,500,000 443
742718  EP 0 |PROCTER & GAMBLE CO 2.70% SR UNSEC 2/2/2........cccruvmrinvimiiieiniireiiniinnins 09/12/2018........ BANK OF AMERICAL........coutiiiireiisisiisicissie et sss st sssssssss | sresssesssssssssessassnssesssesssssssssesssssessosses | sessosssesssssessesssssenssessnnsaes 1,626,170 | covoovrveeeeeis 1,708,000 | ..ovoerrrciririerneenieenean 5,380
87165Y  AC 7 |SYMPHONY CLO LTD 2018 19A FLT A 4/16/203........ [ 02/22/2018........ BANK OF AMERICA........cooouiemrieineiniierisniresieeieeseneenes 2,000,000 2,000,000 | ..o 0
89238B AE 2 |TOYOTA AUTO REC OWN TR 2018 A 2.52% A4 5 01/23/2018........ MITSUBISHI UFJ SECURITIES USA . . 2,999,924 3,000,000 | .o 0
90278L  AY 5 |UBS COMM MRTG TRST 2018 C154.34% A4 12/........ccoevvrrierririrreiernens 12/18/2018 UBS WARBURG SECURITIES.........ccomrirnriiieinrieeineieiesireseninsine 3,089,999 ....3,000,000
90331H  MS 9 |US BANK NATIONAL ASSOCIATION 2.80% SR UN 09/12/2018........ DEUTSCHE BANC ALEX BROWN..... . 2,385,350 2,500,000
931142 DP 5 |WALMART INC 3.30% SR UNSEC 4/22/2024. 12/10/2018........ WELLS FARGO BANK ...ttt | esieesessenbnesesb b es s ensentes | ersesisesesssessenseseessnsssensnees 1,596,368 | ... 1,600,000
95000A AU 1 |WELLS FARGO COM MTG TR 2015 P2 3.81% A4. 12/11/2018........ MORGAN STANLEY & CO. INC......ocvverriiernrieiinieisrineines 2,509,277 2,500,000
95001L AU 6 | WELLS FARGO COM MORT 2018 C434.01% A4 3 03/12/2018........ WELLS FARGO BANK .. 3,089,997 ....3,000,000
3899999. Total - Bonds - Industrial and Miscellaneous. ettt ettt ettt eaen e aetesanas | oededetesaseeeesateeeettast et et ne e et e ae s et L e e e et A et et et e e e et A et et s A e et et A e e et Ae s et s e e e s e A e A ettt A e et A et et et a et e e et et et et et a e e e e et et nann e eaetananans | auetesrseetisseaetesseseennsetesesasassanenanannins | oreteserneenen e et ers et anneees 67,747,664 ..68,193,000 | ....
8399997, TOtal = BONMS = P 3. .ottt E 8 E £ £Ef 8o R o8 b e e oEEeEEoEE SR EEE oL £Ef£EE LA f£EEHeEf£EE£EE £ EEEEE£E £ L EEE 4L E LR £ EE4EE 8 EEEEEE£EE 1R L b 48 £EE L EEE £ L £E L8R EEoEEeEf L EEf£EE L E L eEEEEE L E Lk E b eEeEbeEE e feeEienbeeEehb e b e bbbt en bt | enberient et 142,886,166 | ...ovovvirrireinciieiniis 143,193,000 [ ..o 382,483
8399999, TOIAI = BONGS. ...ttt h 41 s ek s 0488 b E e h ek o088 o8 eeEeebehee £ eLseEseEeeE LD eEeE oL E LR e E Lo E oL E oL eE e E LR o8 £E e E oL L LR R eEeE oL E e EEELE e EeE e E oL E oL E e LR e E LR oL E e E oL LR L L h oL eEfeELE e E oL AL E oL E oL b LR e h oL b e E R thedbee | eeEeeberetE b s b eE b et en ettt en et nnbes | dbersntetenh et 142,886,166 | ...ooovvriririiiiicrin 143,193,000 .. 382,483
9999999. Total - Bonds, Preferred and Common Stocks e eteteteuetetetuetesiesetesisietetessseseteseiessssssesesisietess  tebebessetsssssesesssseiessssssesesissetetsssssesssiesetsssssssssssesetssssietesssiesessssetetsssisessssssetetsssisesssiesetesssetesissetetosistetasattetatistetetasetetasstetetasetatas  ebebsesetesistetetessetetesietetetestetetanetetesintes | aesetesiseteseseseteneretenete 142,886,166 XXX e 382,483
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
912828 3W 8 |UNITED STATES TREASURY 2.75% NOTE .| 03/26/2018. | GOLDMAN SACHS & CO........cccovune.
a2 e | 11,425,833 | 11,500,000 | 11,344,616 | oo 11,344,616 | oo | 287 | o |, 287 | | 1,345,904 | | e 79929 | s 79,929 | ......34,945 | 02115/202.
0599999, Total - BONdS - U.S. GOVEMIMENE....c oottt it | 11,425,833 | ....11,500,000 | ....11,344,616 | ....... 11,344,616 | o0 | 001,287 | o0 | 1,287 |0 | 011,345,904 [ | e 79,929 | ... 79,929 | ... 34,945 | XXX
Bonds - Industrial and Miscellaneous
34530W AA 5 |FORD CREDIT AUTO MASTER TRUST 2.44% A | .. | 12/20/2018.| GOLDMAN SACHS & CO.................
L N (R B 494121 | .......... 500,000 507,266 | ..oovversr506,207 | ovvvevvvrrnnn0 | ooirenn(2,245) | 0 | n(2,245) | 0 | 503,962 [0 [ (9,841) | vvvees (9,841) | ....... 12,505 | 01/15/2027.
67107 AQ 9 |OCP CLOLTD 2014-7A FLT A1AR 10/22/2026..... | .| 09/08/2018. | Call  100.0000.....o.cosvvssvssvrsvvssessnss | i | 1,350,000 | ....... 1,350,000 | ....... 1,350,000 | ..00..1,350,000 | o0 | o0 | o0 | 0 [0 | 01,350,000 |0 | 0 | i 0] 34,276 | 10/22/2026.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS...............ccoervvvuimmiiiiiiiniiiiis i | 1,844,121 | oo 1,850,000 | ...... 1,857,266 | ......... 1,856,207 | o0 | oo (2,245) | O | (2,245) | 0] 1,853,962 | o0 | 9,841 ..o 9,841)] ....... 46,781 XXX
8399997, L L il 13,269,954 | ....13,350,000 | ....13,201,882 | ........13,200,823 | .ooooen0 | oo (958) | o0 | o (958) |0 | 13,199,866 | | 70,088 | ....... 70,088 | ... 81,726 | XXX
8399999. B - 13,269,954 | ....13,350,000 | .....13,201,882 | ........13,200,823 | .ooovricsn0 | o n(958) | v | orrinsn(958) |0 | 013,199,866 | O | e 70,088 70,088 | ...... 81,726 | XXX
9999999, Total - Bonds, Preferred and COMMON SHOCKS...v..vrsvvsvvsvssvssnsivssvnss vt | 13,269,954 XX 13,201,882 | ........13,200,823 | .ooorrre0 | oo ns(958) | o0 | o n(958) | o0 | 013,199,866 |0 [ 70,088 | ........ 70,088 | ... 81726 | XXX
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Sch.D -Pt. 5
NONE

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

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

Sch. DA - Pt. 1
NONE

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

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



XA

Annual Statement for the year 2018 of the TLIC Watertree Reinsurance Inc.

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
All Other Money Market Mutual Funds
31607A 70 3 [FIDELIT INVESTMENTS MONEY MARK......cc.oosiorreerereecomsesereeeoesesessssessesses oo soseessssoes s ssos e s s sosess | sovssseessseessosesssosessoses oo oo 12/31/2018.......|. 2283 | |, 26,498,852 | .00 0] 48,839
8699999. Total - All Other MONey MArKet MULUEI FUNGS..............riuuuiiiiiiiiiieiiiiiiiiss eS8 S48 8L eebb s [\ 48,839
8899999. Total-Cash Equivalents s s 0] . 48,839
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........ccccomiinriincriineniand 0 0 0 0
2. Alaska 0 0 0 0
3. Arizona.. 0 0 0 0
4. Arkansas... 0 0 0 0
5. California... 0 0 0 0
6. Colorado 0 0 0 0
7. Connecticu 0 0 0 0
8. Delaware 0 0 0 0
9. District of Columbi 0 0 0 0
10.  Florida 0 0 0 0
11, Georgia.. 0 0 0 0
12.  Hawaii... 0 0 0 0
13.  Idaho. 0 0 0 0
14.  lllinois Il 0 0 0 0
15, Indiana.. 0 0 0 0
16.  lowa 0 0 0 0
17.  Kansas 0 0 0 0
18.  Kentucky. 0 0 0 0
19.  Louisiana... 0 0 0 0
20. Maine 0 0 0 0
21.  Maryland 0 0 0 0
22.  Massachusetts 0 0 0 0
23.  Michigan 0 0 0 0
24.  Minnesota .. 0 0 0 0
25.  Mississippi MS|.. 0 0 0 0
26.  Missouri 0 0 0 0
27.  Montana, 0 0 0 0
28.  Nebraska... 0 0 0 0
29.  Nevada 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey.... 0 0 0 0
32. 0 0 0 0
33. 0 0 0 0
34. 0 0 0 0
35.  North Dakota. 0 0 0 0
36.  Ohio... 0 0 0 0
37.  Oklahoma.. 0 0 0 0
38.  Oregon. 0 0 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island. . 0 0 0 0
41.  South Carolina.........cccooouruunenecad SC.. 0 0 0 0
42. South Dakota SD 0 0 0 0
43, Tennessee...........oomririienns TN .. 0 0 0 0
44, Texas. 0 0 0 0
45, Utah.. 0 0 0 0
46.  Vermont. 0 0 0 0
47.  Virginia, 0 0 0 0
48.  Washington 0 0 0 0
49.  West Virginia. 0 0 0 0
50.  Wisconsin.. 0 0 0 0
51. Wyoming... . 0 0 0 0
52.  American Samoa.........c..ccocveue AS | .. 0 0 0 0
53.  Guam GU|.. 0 0 0 0
54.  Puerto RiCO......cccomeruenrrircriinns PR|.. 0 0 0 0
55.  US Virgin Islands..........ccccconernne. VI o 0 0 0 0
56.  Northern Mariana Islands.. 0 0 0 0
57. s 0 0 0 0
58.  Aggregate Alien and Other.......... OT | XXX XXX 0 0 0 0
59.  Total XXX XXX 0 0 0 0
DETAILS OF WRITE-INS

BBOT. s | s 0 0 0 0
5B02. v | s 0 0 0 0
5803, i | i 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........c.ccovervvviiennnieenes XXX XXX 0 0 0 0

E28
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