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Annual Statement for the year 2019 ofthe T LIC Oakbrook Reinsurance, Inc.

ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets
1. BONAS (SCHEAUIE D)....ovcvverrriirciircerissiiesnisesess s eseeesssssessssesssssssessssssssssens | evvseneenes 1,058,663,698 | ....ocvvvemrrirrriiiennens (VN R 1,058,663,698 | ........... 1,144,128,070
2. Stocks (Schedule D):
2.1 Preferred SIOCKS. ..ottt ssssesssssssssessssssssssssessens | sessssssssssssnsesssssessnssens (U1 (U1 (0] 0
2.2 COMMON SHOCKS.......ourerurerrrminreineriseesiesssessts st sesssse st sesssesssessssssnins | sesssesssneessssssssessssnessons (U ORI (U (PSR (VN (PSR 0
3. Mortgage loans on real estate (Schedule B):
BT FIISEIENS ... | e (U [P (1N [ (1N RN 0
3.2 Other than firSt lIENS.........overeeieeircereescirere ettt ssess e ssssssnsnns | esseessssessnsssssesssssnen (U1 (U1 (0] T 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ .0
ENCUMDIANCES)......oververiserisisie st ssessess s ssesses s essssssssssssesssssssssessanss | svssssesssssssssssessessnssens (U1 (U1 IO (01 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)....o.vvvvevrtesereiesssesssss st sssesssssses s s s s sessssssssessssssessssassessesanss | sressesssssssesnsssessssnsenes [0 T (01 U (0 U 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......erveeerireirneieieeeernnieens | ceereeeeneisseseeessseenenaens (U1 (U1 IO O o, 0
5. Cash(§......... 0, Schedule E-Part 1), cash equivalents ($.....247,769,049,
Schedule E-Part 2) and short-term investments (§.......... 0, Schedule DA)........ccocvveecve | covrverern. 247,769,049 | coovvevereecere e (0] I 247,769,049 | .............. 289,500,066
6. Contract loans (including §.......... 0 Premium NOLES)......c.ucvrverreiereieieiesesee e | oo (01 SRR (01 R {1 U 0
7. Derivatives (SChEAUIE DB).........ccocvvevciereieeeeie st sesss e ssssssessessssessssnss | svesisssssesssissessssesssns (01 R (01 R {0 U 0
8. Otherinvested assets (Schedule BA)
9. ReCeiVables fOr SECUMHES..........cv.rvrreirrrieerieeriereisceresi s enees
10. Securities lending reinvested collateral assets (Schedule DL)..........cocovveevciveeeeiveeeons | e (01 OO (01 OO {1 U 0
11, Aggregate Write-ins for INVESEd @SSELS........c.rvurerrerireirrireieeereireieeseiseeseseeseesessessssssees | esssssssssssnsssssssssnssseseaas (O (O [ {1 IO 0
12.  Subtotals, cash and invested assets (LINES 110 11)....c.ccvevervcrcieeieieessieeeeeesseieens | e 1,306,517,122 | oo ()8 [ 1,306,517,122 | ........... 1,433,628,136
13. Title plants less §.......... 0 charged off (for Title INSUrErs ONly).........cooveeerrereererneermerneneenns [ v (U1 (U1 {0 U 0
14, Investment income due and aCCIUEM...........cccvvuriirinriieinsiseiieenesesesesssssissises | s 9,013,011 | s 84,375 | ..o 8,928,636 |.....ccooovvvuunn 9,732,452
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............. [ ceerereinne 16,589,909 | ...ocovvrrerrriernnnn. 27,265 |..oovvrrennnn. 16,562,644 |................. 19,020,071
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccooveeeres | cerereerrserenns 20,455,015 | oovvrerereeeriean (V)N I 20,455,015 |.covverirrnnne 22,685,179
15.3 Accrued retrospective premiums ($..........0) and contracts subject to
redetermination ($.......... 0) ettt sttt ettt sttt essenes | seesiesiees et (U [ (U [ (01 [ 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUIETS...........cc.ciuriiiieiieiisierissiessiississinneis | creesiesiesississssssesees (U [P (U [N O [ e 0
16.2 Funds held by or deposited with reinsured COMPaNIES..........cccovevvevvevreereerrererierens | cvvereraes 2,416,568,087 | ....ccvvverrererrirererernns (V)N I 2,416,568,087 | ........... 2,192,157,743
16.3 Other amounts receivable under reinsurance contracts.............cccoeeveeerveeerevereeeens | cererereeeennns 20,293,568 | ..ooevevrrereieieieereia (1 20,293,568 |.....ccceeeveee. 10,123,318
17.  Amounts receivable relating to UNINSUrEd PIANS..........cccvevevriveieieeeesee e eesserenens | v 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccocoveees [ vl (01 OO (01 TR {0 U 0
18.2 Net deferred taX @SSBL.........coiviveieiciciee ettt st saesns | sresssaesnsenaas 86,600,317 | .cveverrrrnne 71,108,741 | oo 15,491,576 |...ccovvvrrernene 3,591,965
19.  Guaranty funds receivable 0r ON dEPOSIL...........cccveueiciveeiieieieese e ssessens | evvesesiessessesesssssesand (U1 RO (01 OO (01 OO 0
20. Electronic data processing equipment and SOMWAIE...........cvveererrerrrnrernireneennessesssssesnes | eoreeeernssnsensssssssesseeens (U1 (01 O (1 U 0
21. Furniture and equipment, including health care delivery assets (§.......... 0)eerereererireeens | e [0 TR (01 {1 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........ovevrrreineens [ covrererneneirerniinsennens (U1 (U1 (01 0
23. Receivables from parent, subsidiaries and affiliates............ccccccoveveierveiveieeiseieiieiisciens [ v (01 TR (01 R {1 R 0
24. Health care ($.......... 0) and other amounts reCEIVADIE...........c.vvrerrerinrerrreieereirsieenees | seereeresseseeseeeseeseseieens (U1 (U1 {0 U 0
25. Aggregate write-ins for other-than-invested assets.............cceeererneiererseciiesseseseies | evereneas 3,383,726,072 | oo (U 3,383,726,072 | ........... 3,299,453,206
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 1210 25).........vvumererreieeiciiseesnnensseessssessessssesssssssssessssessssssnens | seessseeons 7,259,763,101 | ..oovvvivvernnes 71,220,381 | .cooovven. 7,188,542,720 | ........... 6,990,392,070
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........coce.| covererresierieiieeieinad O [ o (1 [ RROT O [ i 0
28. TOTAL (LINES 26 ANA 27)......courvereeererereeeiieeseeeesseeesseessseesssensseessseseseessssssssssssssssssssssnes | aveeseeens 7,259,763,101 |...coorvvverneee 71,220,381 | ........... 7,188,542,720 | ........... 6,990,392,070
DETAILS OF WRITE-INS
1107, ettt ettt nennt s | neeses sttt 0
1102, ettt ettt nenns s | nneses et 0
1103, ettt Rkttt | nneees ettt 0
1198. Summary of remaining write-ins for Line 11 from overflow page........ccceveeveiereeeriseees | covvveiresieeseesesens (01 TR (01 TR {1 U 0
1199. Totals (Lines 1101 through 1103 plus 1198) (Ling 11 @DOVE)..........ccovevveveereireerireseess | cvvrersieerseerereeeaes (01 (01 (N I 0
2501, Credit INKEA NOTE..........rveriririii b
2502. Investment Receivables
2503. Parental GUAaNLEE............cuuurverrririiereeesisesesesiees st essse s
2598. Summary of remaining write-ins for Line 25 from overflow page............cceveeererseiens | cevvverieiesseiieiesse e (U1 RO (01 IO (01 OO 0
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 8hOVE).......cuovsiceeniiiicisssrrnsiiiiiss | v 3,383,726,072 | ..o [ I 3,383,726,072 | ........... 3,299,453,206




Annual Statement for the year 2019 ofthe T LIC Oakbrook Reinsurance, Inc.

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current Year Prior Year
1. Aggregate reserve for life contracts $.....5,765,384,754 (Exhibit 5, Line 9999999) less §.......... 0
included in Line 6.3 (including $..........0 MOACO RESEIVE)........cucurrurrmereereeriseeiesseesessssessssesssssesssssessssssssssssesesssssssssessssssssssnssssssns | seesssssssssens 5,765,384,754 ...5,470,450,474
2. Aggregate reserve for accident and health contracts (including $......... 0 Modco Reserve).... (]
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $.......... 0 Modco Reserve) .0
4.  Contract claims:
41  Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 @Nd 11).......ccuirrrimririiriieiiniiseiesiesissssesseessees et esssesssas | sesssssssssssssenns 64,814,947 | ..cooovvvrren. 57,668,570
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Cols. 9, 10 and 11) (]
5. Policyholders' dividends/refunds to members $
6.  Provision for policyholders' dividends, refunds to members and coupons payable in following calendar year - estimated amounts:
6.1  Policyholders' dividends and refunds to members apportioned for payment (including $ .0
6.2  Policyholders' dividends and refunds to members not yet apportioned (including $.......... .0
6.3  Coupons and similar benefits (including $ .0
7. Amount provisionally held for deferred dividend policies not included in Line 6 ]
8. Premiums and annuity considerations for life and accident and health contracts received in advance less §.......... 0
discount; including $.......... 0 accident and health premiums (Exhibit 1, Part 1, Col. 1, sum of Lines 4 and 14).........cccoevvvriveerrerernnienss | covvrieirersienenne 6,999,719 | oo 6,689,474
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA COMIACES..........cuiuiieiiiieieeiese st es e bt s s senses | sntessessnsessessnsensessessnssnsns {1 RN 0
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience
rating refunds of which $
9.3 Other amounts payable on reinsurance, including $.....104,538,300 assumed and §.......... 0 ceded.. 104,538,300 ..268,604,680
9.4 Interest Maintenance RESEIVE (IMR, LINE B)...........c.cuiviiveieiiieiieieiesie sttt ssssessesssssssessssssssssssesssssssesssssssenses | sessssssessessnsesseens 1IRITS |t 182,154
10.
1.
12.
13.
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6).... ..28,910
15.1 Current federal and foreign income taxes, including $.....117,765 on realized capital gains (I0SSES)............ccc.evveerrrerreereemerenrensrensieesennns | cvverrenreenreenee 1,953,729 | v, 2,457,790
15.2 Net deferred tax ability..........oooorrrriernrirrse et (]
16.  Unearned investment income.. .0 0
17.  Amounts withheld or retained by reporting entity as agent or trustee..... .0 0
18.  Amounts held for agents' account, including $ .0
19.  Remittances and items NOt @lIOCALEM. ...........ccccviviieiieise ettt s s b st st naen (]
20. Net adjustment in assets and liabilities due to foreign exchange rates... .0 0
21. Liability for benefits for employees and agents if not included above. 0
22. Borrowed money §.......... 0 and interest thereon §.......... (0 0
23. Dividends to stockholders declared and unpaid (]
24, Miscellaneous liabilities:
24,01 Asset valuation reServe (AVR LINE 16, COL 7)......coevriiueieeieiieeie ettt st ss s sesse s ssesssssssesaesnaas | osvessssassssssssesans 6,383,326 | ..covereriennn 6,518,084
24.02 Reinsurance in unauthorized and certified ($ .0
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) FRINSUIETS..............cvvurveeriiereiiseiesiiessesinas | e ]
24,04 Payable to parent, subsidiaries and affiliates....... .138,901
24.05 Drafts outstanding.........cccocoeeereereineneeneereernnenne
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance
24,08 Derivatives.........cceveuriunes
24.09 Payable for securities......
2410 Payable for securities lending...........cc.........
24.11 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt ettt a bttt b et en et bt et s st tnae
25.  Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)...
27. From Separate Accounts Statement
28. Total liabilities (Line 26 and 27)
29. Common capital stock
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds
32.  Surplus notes
33.  Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1). 515,500,000 ..515,500,000
34.  Aggregate write-ins for SPECial SUMPIUS fUNGS..........ccuiviirieiciiisie ettt b bbbt n s nsestenss | ansessessstessessssensesessssensns .0
35.  Unassigned funds (surplus) 659,653,034
36. Less treasury stock, at cost:
361 .. 0.000 shares common (value included in Line 29 §.......... 0)...... .0
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... 0)...... .0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 1,235,606,623 | ....oovenrene 1,175,153,034
38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) .1,238,106,623 | ... 1,177,653,034
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 7,188,542,720 | ............... 6,990,392,071
250, eSS R RS R RS R SRR Rk R bbb bttt ensis | Sistintienss sttt [0 N 0
2502. ... .0
2503. ... .0
2598. Summary of remaining write-ins for Line 25 from overflow page (]
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above). 0
3101, ... 0
3102. 0
3103. ... .0
3198. Summary of remaining write-ins for Line 31 from overflow page .0
3199. Totals (Lines 3101 through 3103 plus 3198) (Line 31 above). 0
3401. 0
3402. 0
3403. ... .0
3498. Summary of remaining write-ins for Line 34 from overflow page (]
3499. Totals (Lines 3401 through 3403 plus 3498) (Line 34 above) .0




Annual Statement for the year 2019 ofthe T LIC Oakbrook Reinsurance, Inc.

SUMMARY OF OPERATIONS

1
Current Year

2
Prior Year

©®NDOR W~

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

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

34,

35.

36.
37.
. Change in net unrealized capital gains (losses) less capital gains tax of $
39.
40.
41,
42.
43.
44,
45,
46.
47.
48.
49.
50.

51.

52.
53.
54,
55.

Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less Col. 11)
Considerations for supplementary contracts With life CONINGENCIES............cveveviiriesieiece et a st eenaenees
Net investment income (Exhibit of Net Investment Income, Line 17)
Amortization of Interest Maintenance Reserve (IMR) (Line 5).......ccccoevevvrvenrennnes

Separate Accounts net gain from operations excluding unrealized gains or losses.............cc........
Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1)
Reserve adjustments 0N reiNSUFANCE CEARM..........ceiiiiiiieieiieisisee ettt b bbbt s et b s s bbb s s s s ae b s bt
Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts

8.2 Charges and fees for depOSIt-tYPE CONMIACES...........orururrirrerrerireie ettt ettt st ensnsas
8.3 Aggregate Write-ing for MISCEIANEOUS INCOME...........vvurrirurrireeirrieisiieeissis et ess sttt
Totals (Lines 110 8.3)....cvvrerererrrirrirereereereeeenns
Death benefits.......
Matured endowments (excluding guaranteed annual pure endowments).
Annuity benefits (Exhibit 8, Part 2, LINE 6.4, COIS. 4 + 8).......o.riuirieerrireieiseeneiseie st ssess sttt ess s ssessssssssseses
Disability benefits and benefits under accident and health CONTFACES.............cu ettt
Coupons, guaranteed annual pure endowments and similar benefits...
Surrender benefits and withdrawals for life CONMTACES.............cccvcviviiiiicce ettt
GIOUD CONVETSIONS. .......oovvveeeseeseeeseessesseseesseesses s sse st st ss e85 5 8 S 8582818181288 88488888888kt b bbbt
Interest and adjustments on contract or deposit-type contract funds
Payments on supplementary contracts with life CONINGENCIES...........c.ruuierririeireirieeeere ettt ettt eenen
Increase in aggregate reserves for life and accident and health CONTACES............cccvuevcviiiieciiiicec s
TOLAIS (LINES 10 0 19)...uueeuieuieeeeeeieiieet ettt s8££ s8££ E bR E bbb st
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)

(EXhibit 1, Part 2, LINE 31, €Ol 1)..uuiuurieeiieiiieiieiiieiieeesesisessse sttt
Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)...
General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Columns 1, 2, 3, 4 and 6)......
Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1+ 2 + 3 +5)...
Increase in loading on deferred and UNCONECIE PrEMIUMS...........c.cuivieiiciiieiieictee sttt sttt
Net transfers to or (from) Separate ACCOUNtS NEt O FEINSUFANCE. ..........cvueviveiieiciie et nsns
Aggregate write-ins for deductions
TOLAIS (LINES 20 0 27).....uveceeieiicictiteie ittt s st st bbb sttt b st
Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28)..............
Dividends to policyholders and refunds to members

Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30)....
Federal and foreign income taxes incurred (excluding tax on Capital GaiINS)..........ccciuriieieiriieieieiesie e
Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before realized

capital gains or (10SSES) (LINE 31 MINUS LINE 32) ..ottt bbbt
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of $.....(406,659)

(excluding taxes of $

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, December 31, prior year (Page 3, LiNE 38, COL. 2)........oviiueieieieeeiceeeeeee ettt
NEtINCOME (LINE 35)......uvuiereeiiriireireieesceeie ettt

Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income tax
Change iN NONAAMILEA @SSEES.........vurerruurireiueteeeeieeeeees ettt es et ees st s s b e f s8££ bR E bbb
Change in liability for reinsurance in unauthorized and certified COMPANIES...........cururirriereireieireree ettt
Change in reserve on account of change in valuation basis (increase) or decrease
Change in asset valuation FESEIVE ..........ccccevuiveviviieieseee e
Change in treasury stock, (Page 3, Lines 36.1 and 36.2 Col. 2 minus Col. 1)..
Surplus (contributed to) withdrawn from Separate Accounts dUrNG PETIOM...........covueireicviiieieicsieee st
Other changes in surplus in Separate ACCOUNtS SAtEMENL............cccviiiviiiiiece ettt
Change in surplus notes
Cumulative effect of changes in aCCOUNHING PHINCIPIES..........c..cvivevieicirieieetse ettt bbb neas
Capital changes:

50,1 PAIA Ittt ettt R SRRt
50.2 Transferred from SUrPIUS (STOCK DIVIAEN)...........ceviviiiieiciiisiese ettt bbbt ses
50.3 TraNSTEITEA 10 SUMPIUS. .....cvuiveiieisciiteieictesi ettt st sttt bbb bbbttt
Surplus adjustment:

D11 PIH Ittt R R
51.2 Transferred to capital (Stock Dividend
51.3 Transferred froM CAPILAL.........ceivieieicei ettt bbbttt
51.4 Change in Surplus as a reSuUlt Of FEINSUFANCE. .........ccueuiuiieieiciiisie ettt bbbt s st
Dividends to stockholders
Aggregate write-ins for gains aNd I0SSES IN SUIPIUS.........c..cuiveiueiieiiirieieise ettt bbb nses
Net change in capital and surplus for the year (Lines 37 through 53).........ccueriiieeiee e ssns
Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, LINE 38).........ccviireieiieieiciiesie s sees

................ 91,863,162

.............. 530,738,055

40,810,174
....28,652

.630,199,362

.............. 323,675,336

.............. 411,052,967

.............. 650,990,633

.............. 728,790,224

49,699,058
...... 220,515
..11,265

............... (66,992,417)
................. (6,976,394)

............. (138,763,795)
............... (22,100,981)

............... (60,016,023)

(633,185)

............. (116,662,814)

................. (1,437,301)

(60,649,208)

............. (118,100,115)

........... 1,177,653,033

.............. 118,571,914

.............. 106,952,102

..(60,649,208) | ...

..(13,219,538) | ...

100,000,000) | ...

93,257,155)
................ 88,529,226

............... (88,649,258)

................ 60,453,590

................ 18,293,312

........... 1,238,106,623

........... 1,177,653,033

DETAILS OF WRITE-INS

08.301.
08.302.
08.303.
08.398.
08.399.

Summary of remaining write-ins for Line 8.3 from overflow page....
Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)...

2701.
2702.
2703.
2798.
2799.

Credit Linked NOte FEE......cocvivieiceeece e

Summary of remaining write-ins for Line 27 from overflow page.
Totals (Lines 2701 through 2703 plus 2798) (LINE 27 @D0VE).......c.iieeieiieieiieristieiiissiess et ssse st s es s sses st sstes e sss s ssssssssnsenssssneas

.................. 2,238,756

5301.
5302.
5303.
5398.
5399.

CrEUIt KB NOLE......eveveteieeict ettt bbb st s st s st s bbb s bbbt
Correction of errors..
ParENAl GUAIANTEE.........coveieieeieiecieete ettt st bbb s bbbt s s bbbttt
Summary of remaining write-ins for Line 53 from OVEIIOW PAJE........cciuiieiiiieiecise sttt naes
Totals (Lines 5301 through 5303 plus 5398) (LINE 53 @D0VE).......c.iuiereiiiieiesstitiissssessessstsssesssrsssssse s sssesses st snsessesssssssessesssssnsessesneas

........... 2,247,330,604
. 22,705,434
.......... (2,163,083,936)

.(92,883,830)
.(5,810,143)
................ 10,044,715
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CASH FLOW

Currer11t Year PriorzYear
CASH FROM OPERATIONS
1. Premiums COllected Net Of FEINSUIANGCE. ...........cvumreierirreeieriseesiees s eess st sest st ss st ens st nisssses | eesesesssnnesesenens 499,482,116 | ..covervecriene 533,264,037
2. NetinVESIMENTINCOME........cvoueiiiirceieriereisri sttt snssnens | sessssesssenessessnns 48,724,256 | ...oooovriens 46,222,111
3. MiISCEIIANEOUS INCOME........viuieriiiiiiiiiii st |_sbinisss s 91,863,162 | ...ocovvvnnnne. 70,456,777
4, Total (LINES 1 HIOUGN 3)...eourerreerecerriiereeseees s sese s seess st esess s sttt ssss s sssnsssssessssssssassssnnsssnsssnnessanes | soessssssssssssnees 640,069,534 | ...ovvvvrerin) 649,942,925
5. Benefit and 10SS related PAYMENLS.........ccccivciiiireicie ettt a b s bbb ntnes | siessensssansientans 718,815,894 | ..covvviviens 553,408,694
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.ccvverieevcvrereiereieeieesseissssseens [ oo (1 0
7. Commissions, expenses paid and aggregate Write-ins for deUCHONS..........cc.ccuuevcieeiiciiecceeee et sb s siesans | evvesssssssessessas (49,688,798) .....cooevverrrnnn. 50,178,046
8.  Dividends paid to policyholders...........cccvrurruenreneerrerneneennennns
9.  Federal and foreign income taxes paid (recovered) net of $.....(285,346) tax on capital gains (I0SSES)........c.rverrererrereerneens | eoveerississsiesiiens (6,757,679 ..o, (251,859,067)
10, TOtal (LINES 5 HTOUGN 9)..eouvverieereceriieceseeeseesseses s seess st ses sttt et nastessssenssesss | eesssssssnnesssneens 662,369,417 | oo 351,727,673
11, Net cash from operations (Lin€ 4 MINUS LINE 10).........ccrieireiieieieiseieississises st ssess st ssessessssssessessessssssssesssssnss | sssessesssssssssessans (22,299,883)| ....vvverrrrne 298,215,252
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds 116,675,669
12,2 SHOCKS....vvvevereeises sttt nnns | et (U RN 0
12,3 MOTGAGE I0BNS.......ooceieiecictite ettt bbbt bbb s b sttt b s st st antenans | eebessesasten s b sttt (01 SRR 0
12,4 REAIESIAE......ceevereeeeeeei st nene | ettt (U N 0
12.5  Other iNVESIEA @SSEIS. ..ot bbbttt | setbesb ettt 0 [ 0
12.6 Net gains or (losses) on cash, cash equivalents and Short-term iNVESIMENLS...........c.ceveiereiciesieeereee e eeessisiiees | cvveveseseeesseseseneas (12,029)[ oo (409)
12.7  MISCEIIANEOUS PrOCEEAS. .....covvvriirieisctiteise e sese sttt bt st s bt s s bbb s bbb st s s st en s s bsnssnsessesnsantessns | sntessssssssssassesessnsensessntansenas (01N OO 410
12.8 Total investment proceeds (LINES 12.1 10 12.7).......cuoviveriieeeieieseesee ettt saes s ssssssss s sssssssesnssnns | cvevssssissssaesans 291,460,135 | oo 116,675,670
13.  Cost of investments acquired (long-term only):
T T =10 T 3OO
13,2 SHOCKS. .. vvvvevereeesrtseeete st es et
13.3 Mortgage loans....
134 REAIESIALE. ...
13.5  Other iNVESIEA @SSEIS........currirririircietieti bbbttt ents | setiesinesi bbb 0 [ 0
13.6  MiSCEllANEOUS APPIICAIONS.........cvivieeireisrieiie ettt s s se st ensensessnsensesensnss | isssssessessessssssessessnsas 84,375 | i 0
13.7 Total investments acquired (LINES 13.110 13.6).......ocuiiuiieiiiieiecccteie ettt sssssensens | ersssssassssasseesans 210,874,150 | oo 152,184,813
14.  Netincrease (decrease) in contract [0ans and PreMIUM NOES..........c.couueieiieiiciieiesisc et sssss e ssesssssaes | ssbssesssssss s st st ssssessnes (O SRR 0
15.  Net cash from investments (Line 12.8 minus Lines 13.7 MINUS LINE 14)......c.cviuieriiiiieiieseeiee e sesssesseses | sevssisssssesssnnens 80,585,985 | ..cvvvevrieran (35,509,143)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOES, CAPILAI NOLES.......cuvecveeeeciciee ettt sttt sttt st s s s s s sse st ssesebansas | sebessessssesssssesenssssessns st ensenas 0
16.2 Capital and paid in SUrPIUS, 1SS trEASUMY STOCK..........ccciciiieieieiieee ettt bbbt bests | setessesssessess s s st s et ensenas 0
16.3 BOITOWEM fUNS.........oouvieeerirceiiciiscii et sas s nansens | ceesnseess st ess s 0
16.4 Net deposits on deposit-type contracts and other insurance IAbiliES............ccvviveieicieieieesee e | e 0
16.5 Dividends to stockholders ..100,000,000 |...
16.6  Other cash provided (APPHEA)........c.covueeuiieieiieeeee ettt bbb bt bbb st st s ssessssans | esisssessssasssessnssssans (17,120)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Ling 16.6)..........ccocevvmrrrrrirnnes | corvsrsnasiinnnns (100,017,120)
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).......cccovvvevveeververeecerenreenns | cereersveieieiennns @1,731,017) [ oo 262,674,271
19.  Cash, cash equivalents and short-term investments:
191 BEOINNMING OF YBAI......oiiciitie ettt bbb bbb bbb s s ss s sssesaesnsnns | sbessessssnsnsaesens 289,500,066 | ....ccocverrrriennns 26,825,795
19.2 End of year (Line 18 PlUS LiNE 19.1). ... iiuuuiiiresiseiseiseiissseins s ssssss st s ess s s | cesessesssssssseens 247,769,049 | oo 289,500,066
Note: Supplemental disclosures of cash flow information for non-cash transactions:
| 20.0001  Unrealized gain/Loss 0N CaSh BQUIVAIBNES..........c..cviviiiieeieicicisissicesseessssesesessessesssssssssssnssnsessessssssssssssnsessssssssssesnssnses | soessessesssensessessnssnsasses 1,177 | ........................................ 0 |
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ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - SUMMARY

Individual Life

Group Life

Individual Annuities

Group Annuities

6
Accident and Health

7
Fraternal

8
Other Lines of Business

9
YRT Mortality Risk Only

© N oA W =

9.

10.
1.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24,
25.
26.
27.
28.
29.

30.
31

32.
33.

34,

Premiums and annuity considerations for life and accident and health CONraCES..............cc.uerrirrireriiiri s
Considerations for supplementary contracts with life contingencie:

Net investment income
Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains or losses............

Commissions and expense allowances on reinsurance ceded.............ouweererereenns

Reserve adjustments 0N reINSUTANCE CEABT. ..........cuuruu ittt
Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts.
8.2 Charges and fees for deposit-type contract:

8.3 Aggregate write-ins for miscellaneous income
Totals (Lines 1 to 8.3)
Death benefits.
Matured endowments (excluding guaranteed annual pure endowments)

91,863,162

............... 91,863,162

............. 630,199,361

............. 630,163,295 | ....

Annuity benefits
Disability benefits and benefits under accident and health contracts..
Coupons, guaranteed annual pure endowments and similar benefits...........
Surrender benefits and withdrawals for life contracts
Group conversion:
Interest and adjustments on contract or deposit-type contract funds
Payments on supplementary contracts with life contingencie:
Increase in aggregate reserves for life and accident and health contract
Totals (Lines 10 to 19)
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
Commissions and expense allowances on reinsurance assumed
General insurance expenses and fraternal expenses..
Insurance taxes, licenses and fees, excluding federal income taxes
Increase in loading on deferred and uncollected premiums
Net transfers to or (from) Separate Accounts net of reinsurance
Aggregate write-ins for deductions
Totals (Lines 20 to 27)
Net gain from operations before dividends to policyholders, refunds to members and federal income taxes
(Line 9 minus Line 28)
Dividends to policyholders and refunds to member:
Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes
(Line 29 minus Line 30)
Federal income taxes incurred (excluding tax on Capital GAINS).........c..cueuiirerierieeseisiessss s ss st sssssses s
Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (10ses) (LN 31 MINUS LINE 32)........c.iiurriiirniiieeieeieeiseiseesise st sss bbbt
Policies/certificates in force end of year.

...190,403

........ 2,238,755

..190,029

................. 2,236,939

....697,191,777

............. 696,927,534

...(66,992,416)

08.301.
08.302.
08.303.
08.398.
08.399.

Funds withheld assumed investment income

Summary of remaining write-ins for Line 8.3 from overflow page
Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)

2701.  Credit linked note fee
2702.
2703. .
2798.  Summary of remaining write-ins for Ling 27 from OVErloW PAGE..........cvuueemrerrimeimeriesiiesis s essessse s es s ssesse st sesenens .
2799.  Total (Lines 2701 through 2703 plus 2798) (Line 27 @bOVE)..........cvvvumrvrerereereerrirnnns
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ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE (b)

© N OE W=

9.

10.
1.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24,
25.
26.
27.
28.
29.
30.
31
32.
33.

34,

9 10 11 12
Universal Life
with Secondary Variable Other Individual | YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Lif Universal Life Credit Life (c) Life Risk Only
PrEmIUMS O life CONMTACES (B)..........evvveeeeeeeesrassseeesesseeesssesessesesssssesssssssssesessessesssssesssssssesssssesssssssssesessssssesesssesasssesssssssesssssssessesssssesssssssssessssses | essees 494,681,710 425,111,663 | covvvvvevvceenn0 |0 e 69,570,047 0

Considerations for supplementary contracts with life contingencies..

Net investment income

Amortization of Interest Maintenance Reserve (IMR)

Separate Accounts net gain from operations excluding unrealized gains or losses

Commissions and expense allowances on reinsurance ceded

Reserve adjustments on reinsurance ceded

Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts

8.2 Charges and fees for deposit-type contracts.........

8.3 Aggregate write-ins for miscellaneous income.

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

Death benefits

..... 60,483,593

....31,379,569

..521,563,625

..100,949,616

Matured endowments (excluding guaranteed annual pure endowments)

Annuity benefits
Disability benefits and benefits under accident and health contract;

Coupons, guaranteed annual pure endowments and similar benefits.

Surrender benefits and withdrawals for life contract;

Group conversion:

Interest and adjustments on contract or deposit-type contract funds

Payments on supplementary contracts with life contingencies

Increase in aggregate reserves for life and accident and health contracts
Totals (Lines 10 to 19)

Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)

Commissions and expense allowances on reinsurance assumed
General insurance expenses.

Insurance taxes, licenses and fees, excluding federal income taxes

Increase in loading on deferred and uncollected premiums

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

..310,238,076

..266,690,739

.576,928 815

Aggregate write-ins for deductions.......

Totals (Lines 20 to 27)

Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28).................

Dividends to policyholders and refunds to member:

Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30).......

Federal income taxes incurred (excluding tax on capital gains)

Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before

realized capital gains or (losses) (Line 31 minus Line 32)

Policies/certificates in force end of year

....... 1,844,612

.392,327

617,467,423

57114343

..(95,903,798)

(49,464,289)

08.301.
08.302.
08.303.
08.398.
08.399.

Fundswithheld assumed investment income

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

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

....0

..... 60,483,593

2701.
2702.
2703.
2798.
2799.

Credit linked note fee

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

.....91863.162
2036939

.. 1844612

(a)

Include premium amounts for preneed plans included in Line 1.

0

(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(c) Individual and Group Credit Life are combined and included on page. (indicate whether included with Individual or Group).




[4)

Annual Statement for the year 2019 of the TLIC Oakbrook Reinsurance, Inc.

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP INSURANCE (c)

Whole Life

Term Life

Universal Life

Variable Life

7
Credit Life (d)

8

9

Premiums for life contracts (b)

Considerations for supplementary contracts with life contingencie:

Net investment income

Amortization of Interest Maintenance Reserve (IMR)

Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reinsurance ceded .
Reserve adjustments on reinsurance ceded

© N OGE W=

Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts........
8.2 Charges and fees for deposit-type contract

8.3 Aggregate write-ins for miscellaneous income

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

11. Matured endowments (excluding guaranteed annual pure endowments).............
12. Annuity benefits

13. Disability benefits and benefits under accident and health contracts..

14. Coupons, guaranteed annual pure endowments and similar benefits...............ccc....

15.  Surrender benefits and withdrawals for life contracts.

16. Group conversion

17. Interest and adjustments on contract or deposit-type contract funds

18. Payments on supplementary contracts with life contingencie:
19. Increase in aggregate reserves for life and accident and health CONtracts............c.cveeveeeerncrrinrinceneeseisei

20. Totals (Lines 10 to 19)
21, Commissions on premiums, annuity considerations 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.
28. Totals (Lines 20 to 27)

29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28)...........

30. Dividends to policyholders and refunds to member:

31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30)
32. Federal income taxes incurred (excluding tax on capital gains)

33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before

realized capital gains or (losses) (Line 31 minus Line 32)
34. Policies/certificates in force end of year.

Variable Universal Life
0

Other Group Life (a)
.0

YRT Mortality Risk Only
0

(228,177)
(11,557)

(228177)
(11,557)

....(216,620)

08.301.

08.302.

08.303.

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

2701.  Credit linked note fee.

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)..........

coocooloocoo

b) Include premium amounts for preneed plans included in Line 1.

(:
(
(
(d

Individual and Group Credit Life are combined and included on page. (Indicate whether included with Individual or Group)

a) Includes the following amounts for FEGLI/SGLI: Line 1.......... 0 Line10.......... 0 Line 16.............. 0 Line23......... 0 Line24..... 0.

) JEETSTIT ISR I
¢) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
)
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Analysis of Operations by Lines of Business-Individual Annuities
NONE

Analysis of Operations by Lines of Business-Group Annuities
NONE

Analysis of Operations by Lines of Business-A&H
NONE

6.3,6.4,6.5
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ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE (a)
1 2 3 4 5 6 7 8 9 10

11 12
Universal Life
with Secondary Variable Credit Life (b) | Other Individual [ YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life | (N/A Fraternal) Life Risk Only
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. ReSErve DECEMDET 31, PHOE YEAI.........ccveeeeeeeiceeeeeseesie sttt st es s ssss s saes s ses s sananes ..5,466,072,847 | ...covvvirrrrrnnd [0 1 0 1.4,540,470,973 |..ccovvirrreernnan [0 0 ... 925,601,874 | .coovvvvrererrinn [0 [ [0 1 [0 [0 0
2. Tabular net premiums or CONSIAEIALIONS..........cccuivveviirireiieieicteie et ssse s snsnes | srans 960,691,377 | ..covvevererererne. (01 0. 888,291,091 | ..oevveverereinan [0 1 0 ... 72,400,286 |...covveveerernen. (01 [0 1 (01 (11 0
3. Present value of disability ClaimSs INCUITE............c.ceviviririeieereeie et ssensenes | seesissisaenans 73431 |, (01 N (01 IO 73,431 [ [0 R (01 O (01 O (01 [0 R (01 (U 0
4. TaDUIAI INEEIESE......oooverceeeici bbbttt [ ceiane 217,501,399 | .o (U ST 0 ... 182,430,015 | covvorvercrircninne (U SRR 0 [o 35,071,384 | ..covcverirrcnnnne (U (U ST (U TR (V1 [ 0
5. Tabular less actual reServe released..........ccciiieiicieiecicieieese et sssssssaens | sreessessesens (W5 AN — (01 O (V1 I (A0 — (01 O (U1 IO (1 OO (0] SO (01 O (1 IO (0] OO 0
6. Increase in reserve on account of change in Valuation DasIS..............cccueerevrcreiesieiseese s eseisniens | creveressisissssnind (01 R [0 1 (01 (11 [0 1 (01 (01 [0 [ [0 1 (01 (11 [ 0
6.1 Change in excess of VM-20 deterministic/stochastic reserve over net premium reServe..........coovvveerverneens | coververeinrnenennn ()N I )9, 9, SO DR (1 I (0] S (01 O (U1 T (V1 S (0] S 0. )00 GO IR (11 0
7. Other iNCTEASES (NEE).. . euureerreercerreeseeesreeeseeessesss st ssessssss st sss st sesss st sesssssessssssssassssnssssssssnsnsssns | sasees (27,888,058) | ....ccocvnerireennc, 0 [ 0 ... [CYRISYZLK) | — [ 0 ... 23,979,405 | ..o, (1 0 [ (O 0 [ 0
8. TOHAIS (LINES 110 7)..ouueeuurerceiseimeeeeserieeesisesis sttt .6,616,432,779 [ ..o (O I .5,559,379,830 [ ..o (O I 0 [.1,057,052,949 | ....ocooniinennc) [V [ (O I 0 i [V [ 0
9. TADUIAE COSL....oveveverercitniie sttt nnnene | ceeend 677,735,856 |..cvovrrrrcrrinn, (U ST 0 ... 677,735,856 | ...cooverrrrrrinnt (U ST (U ST (O R (VI [ (U ST (U TR (V1 TR 0
10. Reserves released DY death.............cvrriiriesesessesssesiesssesssseesssesssessssesssssssesssesssses | cosveons 15,997,526 | .cooovvvveevrircrinne (U ST 0 [ 14,226,423 | ...oooevvrnn! (U TR (U 1,771,103 [ (U (T (U ST (U T (V1 [ 0
11. Reserves released by other terminations (NEL)...........cccveveriiriiiecereeece e sessesessens | eveees 161,967,864 |....cccvvvvverennnad [0 1 0. 150,091,845 | ...oovvvrerernee. [0 0. 11,876,019 [ .ovovveinn [0 1 [0 [0 (11 0
12.  Annuity, supplementary contract, and disability payments involving life contingencies.........c.ccovevurverrvnenee | crvereirnnenns 84,185 | .o (01 T (V1 IS 84,185 | .o (01 (U1 T (V1 (01 SO (01 T (01 (11 0
13.  Net transfers to or (from) Separate ACCOUNTS...........cciureerrenirneeneiieineineires et ssssesesessessssses | srsssessesssssessessnes [ I (O I (1 [ (] I (O (1 [ [ I {01 I (O [ [ (] I 0
14, Total deductions (LINES 910 13).......ccuuerurriierirrierierrieeisesssesssessi s sssssessssessssessssesssessssesesessens |Lasnees 855,785431 | oo, (O IR | I 842,138,309 | ..o, (O IR 0. 13,647,122 | o) (O [ (O IR 0 i 0 i 0
15.  Reserve December 31, CUIMENE VBT ... ..ottt b ettt es bbb s s s snaesenans .5,760,647,348 | ...coovvenn (U8 I A717,241521 | oo (U8 0 {.1,043,405827 | ....cccoevevnennnnnd (LN I (U I [V I [V I 0
Cash Surrender Value and Policy Loans
16. CSA ending balance December 31, CUITENE YEAT...........cccviviveveriiieieiiereeesee s sssseseessssessesssns | evees 285,470,877 |..oovvvveerereran. [0 1 0. 35,673,235 | .o [0 0. 249,797,642 | ...oovveererrnnn [0 [0 (01 (11 0
17.__Amount available for policy loans based upon Ling 16 CSV........ccciviiiiiiiiisieescesee s | evees 271,554,065 | ..o [ IO 0. 34,246,305 | ..o [ 1 R 0]... 237,307,760 | ..o [V [ IR (1 I [V 0

(@)

Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

(b)

Individual and Group Credit Life are combined and included on page. (Indicate whether included with Individual or Group).
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ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE (a)

(N/A Fraternal)
1 2 3 4 5 6 7 8 9
Total Whole Life Term Life Variable Life Universal Life Variable Universal Life Credit Life (b) Other Group Life  [YRT Mortality Risk Onl

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

1. ReServe DECEMDET 31, PriOr YBAI.........cvcveeeeeeieeieeetesie ettt bes s sss s ssssssesnsssesans | evsesesisseseenes 4,377,628 | ..o (1} 4,377,628 | ..o, (01 U (0 U (0 OO (01 O (01 U 0

2. Tabular net premiums or CONSIAEIAtIONS. .........c..c.iviveierieiieeiee ettt seesnans | erssssessesessesaeses 671,279 | oo (0 671,279 | oo, (01 TR (0 OO (01 O (01 [ (01 [ 0

3. Present value of disability Claims INCUITEA............cccoveiiiieieiciece e sssensens | cvresssiesesssssses s [0 U {0 OO {1 U (01 SO 0 e (01 U 0 e (01 OO 0
4. TADUIAE INEEIESE. .....eooverceeriierie sttt | neesiennenensaens 186,746 | ... (VI R 186,746 [ ..ovveeereecererrrerrins (O R (O RS (U SRR (O R (U R 0

5. Tabular less actual reserve released............cccoviunrinrinriiniiniiniiniinisssssssssssssssssssesneses | onsvonssinesnssisssenen0 [0 [, (U (O OO (O O (U O (U O (U O 0

6. Increase in reserve on account of change in Valuation DaSIS............ccc.rverrrirrierininsinreiernsieessnnineess | ceveereseesssssssssessssensen (0] (01 O (0] O (O (O (01 O (01 O (01 R 0

7. OtheriNCrEASES (NER)......rvueererrerrirereeirseseee st ess st et sse et ss s sse s sss s ssestessessessenssssessansnssnsss | sesesssssssssssssssssens [(CRETA 0] I (O [ (TN 0 L, (1 0 [ 0 o (O 0

8. TOLAIS (LINES 110 7).ceurucerurerceineeieeeesesiseesieses sttt ess st essssssssssssenen | srssssssssssases 5,229,276 | oo, [ 5,229,276 | ..ooovvriiisiisiiinnn, (O (O R (O R (O [ [V [ 0

9. TADUIAI COSL.....ooeveevrirciiieee bbbttt s | enbsenss s 434,799 | oo (VI R 434,799 |, (O R (O RN (U SRR (U R (U R 0
10. Reserves released by death..........cccvieeeceee st sesns | srssssssesesinssnsese s [0 {1 {1 U (01 SO (0 R (0 S [0 O (01 O 0
11. Reserves released by other terminations (NEL)............ccovvveieieieiieiieeece e ssres e sessessssenes | erveseesieseseesessenns 57,069 | .o (1 R 57,069 .o, (01 ST (0 U (01 OO (0 OO (01 O 0
12. Annuity, supplementary contract, and disability payments involving life contingencies...........cccovevveees | oveveerrrninineisinin. (0] (01 O (0} T (O (O [ (U1 0 e 0 | 0
13.  Net transfers to or (from) Separate ACCOUNES.........ccviurerierrereiinineiree et ssessssssees | srerssssssssssssssssessnssnsssens (O] I {01 (O] O 0 [, 0 frnad 0 [ 0 | 0 | 0
14, Total deductions (LINES 910 13)......cvumrrireierieriineiieeisesseesiss st sssss s ssssesssssssenees |esssssessssensseseas 491,868 | ..o, (1 491,868 | oo 0] oo, 0] i, 0 oo, 0 i, (O R 0
15. Reserve December 31, CUMEBNE YBAT.........cieiiciiiciee ettt bessienss s sssbenensaessnessenensens | sesseressesesssnes 4737408 [ oo (L] I 4737408 [ oo (U1 IR (U1 [ RR (U1 IR (U R (L 0
Cash Surrender Value and Policy Loans

16. CSA ending balance DECEMDET 31, CUITENE YEAN..........cvevrveerieereirereeese e sssbese s sesseseses | seessssessesissessenes 319,863 | ..o (0 319,863 | .o (01 TR (0 O (01 O (01 [ (01 [ 0
17.__Amount available for policy loans based upon Ling 16 CSV........ooiiiiininiisiisisissiisessissnsnsssesssenes | oeesssessesesssneseens 307,069 | .o 0 o, 307,069 | ..o 0 fei, 0 frnad 0 friiad 0 foniad 0 i 0

(@)

Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

(b)

Individual and Group Credit Life are combined and included on page. (Indicate whether included with Individual or Group).
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Analysis of Increase in Reserves-Individual Annuities
NONE

Analysis of Increase in Reserves-Group Annuities
NONE

73,74



Annual Statement for the year 2019 ofthe T LIC Oakbrook Reinsurance, Inc.

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected Earned
During Year During Year

1. U.S. government bonds
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated)....
1.3 Bonds of affiliates................
2.1 Preferred stocks (unaffiliated)..
2.11 Preferred stocks of affiliates....
2.2 Common stocks (unaffiliated)..
2.21  Common stocks of affiliates

3. Mortgage loans................

4. Realestate......

5. Contractloans...........cccceou.....

6. Cash, cash equivalents and short-term investments...
7. Derivative instruments............ccoeververireeeiennnns

8.  Otherinvested assets......

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

..45,056,114

11.  Investment expenses.........c.......
12.  Investment taxes, licenses and fees, excluding federal income taxes....
13, INtEreSt EXPENSE. ....vucereeeceeeiee ettt
14.  Depreciation on real estate and other invested assets....
15.  Aggregate write-ins for deductions from investment income...
16. Total deductions (Lines 11 through 15)...........
17.  Net investment income (Line 10 minus Line 16

1,382,193

0901.
0902.
0903.
0998.
0999.

Intercompany interest income

Summary of remaining write-ins for Line 9 from overflow page

MisCellaneous INVESIMENT INCOME..........ouieiriirirre ettt

Totals (Lines 0901 through 0903 plus 0998) (LINE 9 @DOVE).........cceueveirrriieeiiiiteiesesiesieses s ssssssssesesssres s snanns

1501. ...
1502. ...
1503.
1598.
1599.
(a)
(b)
(c)
(d)
(e) Includes $.....245,388 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
() Includes§.......... 0 accrual of discount less §.......... 0 amortization of premium.
(@) Includes§.......... 0 investment expenses and §.......... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to segregated and Separate Accounts.
(h) Includes §.......... 0 interest on surplus notes and §.......... 0 interest on capital notes.
(i) Includes§.......... 0 depreciation on real estate and §.......... 0 depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Realized Change in
Gain (Loss) Other Total Realized Change in Unrealized
on Sales Realized Capital Gain (Loss) Unrealized Foreign Exchange
or Maturity Adjustments (Columns 1 +2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. gOVErNMENt DONAS......c.ovvreeeeriecicieirniieeiseieiesssseeeessnnsns | coveeseesessseeeessseseneens 927 | oo 0
1.1 Bonds exempt from U.S. taX......cccovvverrrmnrnrnnninnnnsssisnnnes | cnveseeressssssssseessssensenns (0 I R 0
1.2 Other bonds (UNAffiliated)..........oeeverrerrereinrrrreeseseseeeeeneis | e (449,886) | ...ovvnvereeerrereirieens 0
1.3 Bonds of @ffiliates........cccveveveieiciece et | et (0 I R 0
2.1 Preferred stocks (UNaffiliated)...........coveerrrrrinrnrineninrneirienns | e (0 I R 0
2.11 Preferred stocks of affiliates............ceveveeeieeericceececeeeeiees | e (0 I R 0
2.2 Common stocks (UNAffiliated)............eveeerereeenriresincneieinenes | e (0 I TR 0
2.21  Common stocks Of affiliates...........cccevereiriveieiciecccsccseeiies | e (0 I R 0
3. MOMQGAGE I08NS.......oeeeeeeieireie ettt teeensenes | eeteeeee sttt eneees (0 I OO 0
4. REAIESIALE.......cvecvcec s | e 0 [ oo 0
5. Contract loans veee | e 0 [ oo 0
6. Cash, cash equivalents and short-term investments...........ccccoees | coreererneencineirnenns (13,205) | oo
7. Derivative INSIIUMENLS........c..coiiieeicireieiceeie e | srevesessess e ssenee 0 [ oo
8. Other iNVEStEd @SSELS........cururercereireiieeirereeeeieieeesiseieisessees | creseseeeessssssisssesesseseans (01 O
9. Aggregate write-ins for capital gains (I0SSES).........cvevrierereeriiies | coerieriieiieiisrsiereissianeas {0 I
10.  Total capital gains (I0SSES).......c.cvevirerrriiiriieieieieeeisieissieieiens | evessisssesesieaas (462,164) | ..o
DETAILS OF WRITE-INS
0901, 1ot
0902. Foreign exchange....
0903, ot .
0998. Summary of remaining write-ins for Line 9 from overflow page... | ....
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)........
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FE AND ACCIDENT AND HEALTH CONTRACTS

EXHIBIT 1 - PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LI
1

Insurance 12
2 Ordinary 5 Group Accident and Health 11
Credit Life 8 9 10 Aggregate of Fraternal
Industrial (Group and Credit All Other Lines (Fraternal Benefit
Total Life Life Insurance Individual) Life Insurance Annuities Group (Group & Individual) Other of Business Societies Only)
FIRST YEAR (other than single)

1. UNCONBCIEA. ...t | eresesessssse s s T | oveieiieieiieeend0 | e A EOUSRRRUON B ESUOUUUUIRURRRORRRON | R SSOOOURRRRRRRR 0 [ im0 |0 [0 |0 | 0 [ =
2. Deferred and @CCIUBA...........covveveevcveeeeeeeieee e | coveresesesses s enienens 0 | e | e, 0 [ om0 | i 0 | e 0 [ im0 | veeiesiieieeeend0 [0 |0 | 0 [ =
3. Deferred, accrued and uncollected:

31 DlFECE..ecececee e 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.........cccocou.. .0 0 0
5. LINE 34 -LINE 4. 0 0 .0
6. Collected during year:

6.1 DIFECL.....veevereeceresrese et ssssssensens | essnssssesssssssessennesnnsesd | eovernennsnreenniennen 0 | e 0 0 .0

6.2 Reinsurance assUmed..........cocuveviereeeerereeeeneenseessenssenennees | oees .0 0 0

6.3 ReIiNSUraNCe CEAEM.........coovrrrrriereririeireinreeeseiesensennens | cervensesssenssssenennesid | eeverrennssieeinninnen0 | e, .0 .0 0

B.4 NEL......oooeereec sttt | erene .(202,094) .(202,094) .0 0 0
7. LiNe5+LINE B4t S .(202,137) .(202,137) .0 0 0
8. Prior year (uncollected + deferred and accrued - advance)......... | ooeecrrnecneineienen20 | eovvverniernrirnieenn0 [ e 0 0 ...0
9. First year premiums and considerations:

9.1 DireCt...covvevererirnes

9.2 Reinsurance assumed...

9.3 Reinsurance ceded....

9.4 Net (Line 7 - LiNe 8.t

SINGLE

10. Single premiums and considerations:

10.1 Direct.....ccovverirrirees

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

10.2 Reinsurance assumed.
10.3 Reinsurance ceded..
104 NEL...ooiocceecee e

UNCOIIECEEA. ...
Deferred and accrued
Deferred, accrued and uncollected:

131 DIFECE...ceictcecee et
13.2 Reinsurance assumed.
13.3 Reinsurance ceded......
13.4 Net (Line 11 + Line 12)
Advance....
Line 13.4 -
Collected during year:
16.1 DIFECL.....vveeceei e
16.2 Reinsurance assumed.
16.3 Reinsurance ceded..

Line 15+ LiN€ 16.4. ...
Prior year (uncollected + deferred and accrued - advance).........
Renewal premiums and considerations:

191 DIFECL...cvicveece e
19.2 Reinsurance assumed.
19.3 Reinsurance ceded..
19.4 Net (Line 17 - Line 1

TOTAL

Total premiums and annuity considerations:
20.1 DIFECL....uveereercicete ettt s
20.2 Reinsurance assumed.
20.3 Reinsurance ceded..
20.4 Net (Lines 9.4 + 104 +

18,220,623
20,875,992

.39,096,615
...6,999,669
.............. 32,096,946

531,781,155
.............. 36,806,634

18,217,933
20,875,992

.39,093,925
...6,997,430
32,096,495

cooo

coocooo

cooocoo

cooo

oo
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EXHIBIT 1 - PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)

1 Insurance
2 Ordinary 5 Group Accident and Health 1
3 4 Credit Life 6 7 8 9 10 Aggregate of
Industrial Individual (Group and Credit All Other Lines
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business

12

Fraternal
(Fraternal Benefit
Societies Only)

21,
22.

23.

24.

25.

26.

27.
28.
29.
30.
31.

POLICYHOLDERS' DIVIDENDS, REFUNDS TO
MEMBERS AND COUPONS APPLIED

(included in Part 1)

To pay renewal premiums

All other........cccovrvviiennes

REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES INCURRED

First year (other than single):

23.1 Reinsurance ceded

23.2 Reinsurance assumed...........coovvevverreereenrrenneenens

23.3 Net ceded less assumed............ccovvveeeverererennnns

Single:

24.1 Reinsurance ceded

24.2 Reinsurance assumed............ccvvvevvevevreeerereeenns

24.3 Net ceded less assUMed.........covvverreevnrrenennes

Renewal:

25.1 Reinsurance ceded

25.2 Reinsurance assumed.............ccccvvevennererrienenns

25.3 Net ceded less assumed...........cocovveeevercrenennnns

Totals:

26.1 Reinsurance ceded

(Page 6, Line 6)...................

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

26.3 Net ceded less assumed...........ccvvererernrenennns

COMMISSIONS INCURRED
(direct business only)

First year (other than single)..........cccocevererinieieininns

Single....coooeeieeeiene,

Renewal........ccocvvvvnnne

Deposit-type contract funds...........c.ccceeveverereerricrennns

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

.............. 43,538,565
............ (43,538,565)

.............. 43,538,565
............ (43,538,565)

.............. 43,510,500
............ (43,510,500)

.............. 43,510,500
............ (43,510,500
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EXHIBIT 2 - GENERAL EXPENSES

Insurance 5 6 7
1 Accident and Health 4
2 3 All Other Lines
Life Cost Containment All Other of Business Investment Fraternal Total
1o RENM s 0 [N 0 21,586 0 21,586
2. Salaries aNd WAGES........ccvurureeeeeeieieieie e essenens 0 (0 0 677,209 0 677,209
3.11  Contributions for benefit plans for employees 0 (01 T (01 OPORORPROOTORPOON | I ISV 2,773 | o (V1 I 112,773
3.12  Contributions for benefit plans for agents 0 (V1 0 0 0 0
321 Payments to employees under non-funded benefit plans. 0 (0 0 0 0 0
3.22 Payments to agents under non-funded benefit plans 0 (0 0 0 0 0
3.31  Other employee welfare 0 [0 R 0 13,040 0 13,040
3.32  Other agent welfare 0 [0 0 0 0 0
4.1 Legal fees and expenses. 0 [0 0 (16,873) (V18 S (16,873)
4.2 Medical examination fees. 0 (0 0 0 0 0
4.3 InSPECion report fEES..........ovurierrirrrieeieeseise s 0 (0 0 0 0 0
44  Fees of public accountants and consulting actuaries..............ccc.ee.e... 0 [0 0 28,272 0 28,272
45  Expense of investigation and settiement of policy claims 0 (0 0 0 0 0
5.1 Traveling EXPENSES........covuiueuiereieireireireeeeeee e ssensnes 0 [0 0 23,759 0 23,759
5.2  Advertising..... 0 (0 0 0 0 0
5.3  Postage, express, telegraph and telephone 0 (0 0 2,248 0 2,248
5.4  Printing and stationery..........ccccocovvervieinnnen. 0 [0 0 17,341 0 17,341
5.5  Cost or depreciation of furniture and equipment.... 0 [0 0 37,472 0 37,472
5.6 Rental of equipment..........ccccoovvvrvrivcinrinnen. 0 [0 0 0 0 0
5.7  Cost or depreciation of EDP equipment and software 0 [0 0 0 0 0
6.1 Books and periodiCals.............ccccveueriuerereieieieieseeseeneis 0 (0 IR 0 660 0 660
6.2 Bureau and association fees... 0 [0 0 1,599 0 1,599
6.3  Insurance, except on real estate. 0 [0 0 8,930 0 8,930
6.4  Miscellaneous losses.......... 0 (01 0 0 0 0
6.5 Collection and bank service (o =T 22 (01 0 409 0 431
6.6  Sundry general expenses. 3,430 (01 0 27,036 0 30,466
6.7 Group service and administration fees.................. 0 (01 0 0 0 0
6.8 Reimbursements by uninsured plans. 0 (0 0 0 0 0
7.1 Agency expense allowance 0 (01 0 0 0 0
7.2 Agents' balances charged off ( 0 (01 0 0 0 0
7.3 Agency conferences other than local meetings 0 (01 0f.. 0 0 0
8.1  Official publication (Fraternal Benefit Societies Only)...........cccocveveves | covnnnee ) .0 R P XXX oo | e XXX oo XK i | e XXX 0 0
8.2  Expenses of supreme lodge meetings (Fraternal Benefit Soc. Only).. |........ D 9.0, ST IS XXX oo | e XXX oo oo XK i [ e XXX 0 0
9.1 Real estate expenses 0 (01 0 0 0 0
9.2 Investment expenses not included elsewhere 0 [0 0 | o0 | e 143,813 | oo [0 I 143,813
9.3 Aggregate write-ins for expenses. 248,580 [ I 0 282,920 0 531,500
10.  General expenses Incurred 252,032 (01 0 [ ooereieieieeend0 [ s 1,382,194 [(0).ovvvvirernnes 0 ((a)......1,634,226
11.  General expenses unpaid December 31, prior year. 0 (01 0 0 0 0
12.  General expenses unpaid December 31, current year........ 0 (01 0 0 0 0
13.  Amounts receivable relating to uninsured plans, prior year. 0 (0 0 0 0 0
14, Amounts receivable relating to uninsured plans, current year. 0 (O I 0 0 0 0
15.  General expenses paid during year (Lines 10+11-12-13+14) 252,032 (01 0 [ oo [ s 1,382,194 | oo, (N I 1,634,226
DETAILS OF WRITE-INS

09.301. Investment Services fees.........oueuremrerneinrinrncrnnes 0 (01 0 282,920 0 282,920
09.302. Internal admin fEES.........ccvciveverreeiieieeee s 197,490 [0 0 0 0 197,490
09.303. Other professional fees...........cccccvvurunne. 51,090 [0 T 0 0 0 51,090
09.398. Summary of remaining write-ins for Line 9.3 from overflow page........ 0 (V1 0 0 0 0
09.399. Totals (Lines 09.301 through 09.303 plus 09.398)(Line 9.3 above)..... 248,580 (U 0 282,920 0 531,500

(@)  Includes management fees of §.......... 0 to affiliates and §.......... 0 to non-affiliates.

(b)  Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):
1. Charitable §.......... 0; 2. Institutional §$.......... 0; 3. Recreational and Health §.......... 0; 4. Educational §.......... 0
5. Religious §.......... 0; 6. Membership §.......... 0; 7. Other I 0; 8. Total [T 0

EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)
4 5 6

Tnsurance
2

3
Accident All Other Lines
Life and Health of Business Investment Fraternal

Real estate taxes.
State insurance department licenses and fees.
State taxes on premiums.
Other state taxes, including $...
U.S. Social Security taxes
All other taxes.........cccovevvveerenne

0 for employee ber.{efits..

Taxes, licenses and fees incurred.............ccccvueeee.
Taxes, licenses and fees unpaid December 31, prior year..
Taxes, licenses and fees unpaid December 31, current year..

©OENOAR~ WD~

0
0
0
L0
L0 ..
0
0
0
0

Taxes, licenses and fees paid during year (Lines 7 + 8- 9).........ccoceuuee. ' 0. “0

N
I

EXHIBIT 4 - DIVIDENDS OR REFUNDS

Life Accident and Health

Applied to pay renewal premiums
Applied to shorten the endowment or premium-paying period
Applied to provide paid-up additions
Applied to provide paid-up annuities

Total Lines 1 through 4.................
Paid-in cash...........
Left on deposit..........coeereereereereirneeneireenens

Aggregate write-ins for dividend or refund options..

WoNARWN =

Total Lines 5 through 8............cccvcvuee.
10.  Amount due and unpaid .
11, Provision for dividends or refunds payable in the following calendar year.... |\
12.  Terminal dividends
13.  Provision for deferred dividend contracts
14, Amount provisionally held for deferred dividend contracts not included in LINE 13.........c.cocuieieicrieeeseee e

15.  Total Lines 10 through 14
16. Total from prior year

17.  Total dividends or refunds (Lines 9 ¥ 15-16

0898. Summary of remaining write-ins for Line 8 from overflow page..
0899. Totals (Line 0801 through 0803 plus 0898) (Line 8 above)
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EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
T 2 3 3

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

Life Insurance:

0100001. 1980 CET ALB 4.50% NLP CRF (02,05).......cccvurrrmrenrerrerrernernnesesessssnsessssessssssssssessssessnens
0100002. 1980 CSO ALB 4.00% CRVM CRF (08-07)......ccvrmreerrreeereirnnensessessesessssssesesssssssssssessesens
0100003. 1980 CSO ALB 4.50% CRVM CRF (01-05).....ccvurmrrrrrrrereerrerssensessesnessesssesesessssssssessessesens
0100004. 1980 CSO ALB 4.50% CRVM IDB (00-03)....
0100005. 1980 CSO ANB 4.50% NLP (00,02)........ceuureumrererreirnrernerseseesnsesseseesssssssssesessesssssssssssessns
0100006. 2001 CSO ALB 3.50% CRVM CRF (13-NB)......cvrerrrrrnrirrerineenninsesesssssssssssesssssssssessessesens
0100007. 2001 CSO ALB 3.50% CRVM IDB (13-14)......coerrerieeereereerereersireieeieeeseeeeessssessesessesssens
0100008. 2001 CSO ALB 4.00% CRVM CRF (08-12)......ccvrmrrererereereereensessesnssessssssesesssssssssssessesens
0100009. 2001 CSO ALB 4.00% CRVM IDB (06-08,12)...
0100010. 2001 CSO ALB 4.50% CRVM IDB (04-05).......cceurrerrereerernereersereeseesneesseseesessssessesessessnens
0100011. 2001 CSO ANB 3.50% CRVM (13-14)......ooiirrnrireieeseeneireisesesiss et ssessesssssssenns
0100012. 2001 CSO ANB 3.50% CRVM IDB (13-14).....curieenrerrenerneereiseseesnseseessessssssesessessesssssseenns ...1,042,606,523 | ...oovvvrrrrrnns 0 [....1,042,606,523 | ...oooovvvverrrerrerccn0 | s 0
0100013. 2001 CSO ANB 4.00% CRVM (12)...c.cuiueirrereiniereereiieeineiseessesseesseseesssesssessesssssssssssssssessens | sesseeneens 5,029,424 | .oovviii. (1 [ 5,029,424 | o0 [ 0
0100014. 2001 CSO ANB 4.00% CRVM CRF (11-12)...ccuieeirrieeireieeneeneireiseseessseeessesssessesesssssesens | eeeeneens 23,706,120 | cooooveereinn 0. 23,176,913 [ o0 | 529,208
0100015. 2001 CSO ANB 4.00% CRVM IDB (07-12)......curvueeneerrerrerneeneieeseesnessessessssssesessesssssnssseenns 12,039,577,533 | oo 0 [....2,039,577,533 | oo | s 0
0100016. 50% OF GROSS PREMIUM (00-14).....ooeiiiiiiiiiiiiisiessis s sssssssssssssssssssssssssssssness | sosessssssnes 428,110 | oo (V] I 428110 | o0 | i 0
0199997, TOHaIS (GrOSS)......cureriesresreseeseeseessesssessesersses e seesses e sesee sttt snb sttt ...5,581,379,440 [ oo 0[...5576,687,129 | .ccooooovonvrinncnnnn0 | s 4,692,311
0199999, TOtAIS (NEE). ...tttk ..5,581,379,440 [ .o 0[...5576,687,129 | ..ccoovnnrnnennnn0 | o 4,692,311
Accidental Death Benefits:
0400001. 1958 CSO 3.50% FPT (08-07).....ccreurereireireirnnirneiinsesssessseeseessssessssesssesssssssesssssssssssssnses | sesesesssesssenees 1,762 | i (1 [P 1,762 | e | 0
0400002. 1980 CSO ANB 3.50% (13-14).....ceuierieneieeineineiseseissi e
0400003. 1980 CSO ANB 4.00% (06-12)..
0400004. 1980 CSO ANB 4.50% (00-05)......ceureriiesiieiieiseessse st
0499997, TOtAIS (GrOSS)...c.eceruressresresiesiresseessessseessesssesssess s sens sttt ssnsssntnnes | sbssssssssnes 157,866 | ..ovvvcieirieiciinnnenad (V] I 157,866 [ .o | i, 0
0499999, TOtAIS (NEE). ... vuieeieeit ittt | cheissnesnes 157,866 | ..o (] I 157,866 [ o0 | i, 0
Disability - Active Lives:
0500001. 1952 DIS PRD 2 W/1958 CSO 3.00% CRF (01,03-13). 628,386 | ..o | ....626,160
0500002. 1952 INTERCO DIS 3.50% (00-14)......coiiuiiriiriiirniisiiinsiessiessnessisssnesenessnessnessnesnesssesnssnss | coesseeas 12,637,696 | ..oooovvviiniinn0 [ 12,637,696
0599997, TOtAIS (GOSS)...c.ucerurersieriessiessiesssesseesseesssessenssenssens st ssnsssnsssntsnes | cnsseeas 13,266,082 | ...ooovvirsiiinncn 0 [ 13,263,855
0599999. TOtAIS (NEE)......vuieriieeitieie ittt | cntseens 13,266,082 | ...oocvvvisiiinncn 0. 13,263,855
Disability - Disabled Lives:
0600001. 1952 DIS PRD 2 W/1958 CSO 3.00% ....euuevreerrireeseerneisneisnessessessessessessesssessssssssssanses | sasesssssnsesns 22,003 [ .o | i 22,003
0600002. 1952 DISABLED LIVES 3.50% (00-01,03-05,07,09-10,12-14).......cccscnsivenimnirinnnnciniiiinne | onninnens 1,680,365 | ..o | 1,680,365
0699997, TOtAIS (GrOSS)....uucerureriesiesiieaiessessessisssssses sttt sns s | eossessnens 1,702,368 | ..o [ 1,702,368
0699999. Totals (Net).... 1,702,368 | ..o | 1,702,368
Miscellaneous Reserves:
0700001. FOR EXCESS OF VALUATION NET PREMIUM OVER GROSS PREMIUMS.........ccoce. | coone 162,379,648 | ....cvvvviiviieen0 | e 162,336,777
0700002. FOR NON-DEDUCTION OF DEFERRED FRACTIONAL PREMIUMS........cccccoviviniiniiinne | oniennens 6,499,350 | .coovcevvrinirininennnn0 [, 6,499,350
0799997, TOtAIS (GrOSS).....ucerurerreriresiessissssssssssssssssssss st snennens | connes 168,878,999 [ ..o | e 168,836,127
0799999. Totals (NEE)......vuuivuireiriiieiesie s | cerees 168,878,999 [ ..o | i 168,836,127
9999999. Totals (Net) - Page 3, LiNe ... ....5,765,384,754 ....5,760,647,346
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Annual Statement for the year 2019 ofthe T LIC Oakbrook Reinsurance, Inc.

EXHIBIT 5 - INTERROGATORIES

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

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

3. Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements? Yes [ X] No[ 1]
If s0, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as
described in the instructions.

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

4.3  Basis of reserve:

4.4  Basis of reqular assessments:

45  Basis of special assessments:

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

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

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

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

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

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

8.3  Identify where the reserves are reported in the blank:

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

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

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

NONE

13




Annual Statement for the year 2019 ofthe T LIC Oakbrook Reinsurance, Inc.

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

Ex. 7 - Deposit-Type Contracts
NONE

14, 15
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Annual Statement for the year 2019 of the TLIC Oakbrook Reinsurance, Inc.

EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

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

22

Due and unpaid:
1.1 Direct

1.2 Reinsurance assumed

In course of settlement:
Resisted:

2,11 DIFEC. oot s
2.12 Reinsurance assumed
2.13 ReinSUrance CeAEM..........ouruerirrereereineeereineeeeeseeseseeeeees
214 NEb.o.oiic s
Other:
2.21 DIFEC. oo s
2.22 Reinsurance assumed..
2.23 ReinSUrance CeABM..........oueuiuerrereeriierieereireierereisiseneieins
2.24 NEL....oiviccee e
Incurred but unreported:
3.1 DIMECL...vueiee et

(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 $.....1,702,368, Individual Annuities $...........

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

-, and Group Life §......
are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health §.......... 0, Credit (Group and Individual) Accident and Health $




Annual Statement for the year 2019 of the TLIC Oakbrook Reinsurance, Inc.

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. ...t nsessseneeneesnseeensnsennes | reenssenseenennsennennennn0 | venensnneenseneneen0 [0 [0 [0 0 |0 |0 0 0 0

1.2 Reinsurance assumed....
1.3 Reinsurance ceded.

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

3. Amounts recoverable from reinsurers Dec. 31, current year........... [ oeoevveereeerieeennn. [0 [ () () (R (0 [0 [0 {0 () 0
4. Liability December 31, prior year:
4.1 DIFECE. ...ttt | eesest et (1 RN (0 OO (0 (01 (01 O (O O (1 N (1 RN (0 T (0 0
............................... 0
............................... 0
............................... 0
5. Amounts recoverable from reinsurers Dec. 31, Prior YEar..........c.c.. [ coowrrerersinnenmnneinnens (O PR [0 ORI {01 RO [0 RO {01 RO 0 [ 0 | [( I PR [0 (O 0
6. Incurred benefits:
B.1 DIFBCL ..eerveiececiei sttt ettt | sessensens et anes 0 TN N ST 0 {0 e |0 [0 [0 |0 (0 0
6.2 Reinsurance assumed..........cccveveeveeeeeeeeeeeeeeeeesseeeseeesenes | eevereeninins 325,811,979 | .0 325,812,507 [ .ocveveveeeeieieeeieeeed0 | eeiceieieend0 [ ieee0 e (528) | 0 [0 e, () 0
6.3 ReiNSUrance CEAEM...........uvviuivrirreereirieieisseieeeiseieeneies | srsensesss s ssessssnaees 0 [0 [ 0 o0 [0 [0 [0 L0 [0 L {01 R 0
B4 NBL. ..o | e 325,811,979 |0 i 325,812,507 [ ..oovvvncinininnneeenn0 Lo |0 [iiiiinnd(528) |0 0 [ [0 P 0
(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $ OinLine 1.4, §.........
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $ OinLine14,8$......... ...0in Line 6.4.
(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to $ OinLine1.4,8$......... 0in Line 6.4.
(d) Includes $.....40,050 premiums waived under total and permanent disability benefits.




Annual Statement for the year 2019 ofthe T LIC Oakbrook Reinsurance, Inc.

EXHIBIT OF NONADMITTED ASSETS
1

Current Year Prior2 Year Changesin Total
Total Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col. 2 - Col. 1)
1. BONAS (SCREAUIE D).ttt sbenas | sbestessessssessesssssssssessessnsestesnsa 0 | oo 0 | e 0
2. Stocks (Schedule D):
2.1 PrEferred STOCKS. ... | bbb O RN 0 | e 0
2.2 COMMON SEOCKS. ....ocvrerereriseiseisseseisse sttt | ehbsenb st et bbb bbb L0 T (0 S 0
3. Mortgage loans on real estate (Schedule B):
BT FIESEIENS. c.oo st | st L0 R {0 RN 0
3.2 Other than firSEIENS.........c.iiii s | cebesbesb bbb O RN 0 | s 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPEANY..........ccciiiirieieieesese e ssssesesnss | oetessessessssssse st ses e saees 0 | oo 0 | e 0
4.2  Properties held for the production Of INCOME.............c.evrurirrririirrrireee e isessesseeens | cereesessesssssessssssssesessesssseessns L0 R 0 | e 0
4.3 Properties held fOr SAIB.........ccccviriieiicrieceiee ettt beseaens | ebesissesesisaebe st es et st eren e 0 [ o 0 | o 0
5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term investments (SChedUIE DA)............cuoiiciieee e benes | seeaesssissesessse s esse s s sss s sened 0 [ o 0 | o 0
8. CONMTACE IOBNS.......ucercirrircircie ittt bbb | eebsenb st et e bbb L0 T (0 S 0
7. Derivatives (SChEAUIE DB)..........ccovieviiiieieiieisieie ettt b e se s snns | sesessssesssissesessesessssssesessssesessnae 0 [ o 0 | o 0
8. Otherinvested assets (SChEAUIE BA)...........ccuiuiiieieiiieiecesie ettt | sessessesssssssessessssessese s senasssesand 0 | oo 0 | e 0
9. ReCEIVADIES fOr SECUNIHIES........cveverireeieierie st sessensssnens | ssssesssnssssesss st st essssenesseens O N 0 | s 0
10. Securities lending reinvested collateral assets (SChEAUIE DL)...........crueeeereerreeeneireieereereiieens | cereeesseeeseiesssssssessessssessssesensens 0 | oo 0 | e 0
11, Aggregate Write-ins fOr INVESIEA @SSELS.........cccviviiiieeieieeee et sstes s sessssnss | ctsnsessesssessssssssssssssessnssssessnsad 0 | e 0 | o 0
12.  Subtotals, cash and invested assets (LINES 110 11)........ciiiiiirieceeie et | ctvstese et enad 0 | oo 0 | e 0
13, Title plants (fOr Title INSUMETS ONIY).......c.eviiirriririierisrire et essssssessessesssnsses | ssssssessesssssessessssssnssessessnssnssens L0 T (0 U 0
14.  Investment incOme due and @CCTUEM............c.viiiiiieiieiirie e siesisssesiessessienns | sessiessssse s 84,375 | s 84375 | oo 0
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of COlleCtion............cccevveiveies | covrreriieiieieeseeeeis 27,265 | oo 19,585 | oo (7,680)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and NOt VBt AUE..........ovevrereiees ettt ss st ssssesses | sessesssssasssssssesssssssssessesssssnssn L0 RS 0 | o 0
15.3 Accrued retrospective premiums and contracts subject to redetermination............ccccoveeees | vovereieieniieiesseee s O | oo 0 | e 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIEIS............c..ririiiriiris s | i 0 [ e 0 | s 0
16.2 Funds held by or deposited with reinSUred COMPANIES...........curirierereiierineieiresssesessiees | ereeseesssessesessesssssssssesssssssssesseses L0 SRR 0 | e 0
16.3 Other amounts receivable under reinSUrance CONTACES.............ovrinriiriiriiniiriniiiiees | v 0 [ oo 0 | s 0
17. Amounts receivable relating to UNINSUTEA PIANS...........c.ovu i seeeseeeeseeiseteessseneas | eeeesessesesessessessssesesessesssssessns L0 T 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........c.ccoveeeeveeevives | e 0 [ o 0 | o 0
18.2 Net deferred taX @SSEL.......c.u ettt est st sneten | sessseestsseess s eseres 71,108,741 | oo 102,263,759 | ..cooonvverercrirenenne 31,155,018
19.  Guaranty funds receivable Or 0N AEPOSIL.............cccuriveieiereie et es s sesssssees | stessessesssessesessssssessessssessesesad [0 U (0 TR 0
20. Electronic data processing equipment and SOMtWAIE...........c..cucveiueicicieieicieesieeseee e | cereesese s ses 0 | e 0 | e 0
21.  Furniture and equipment, including health care delivery assets............ccccieiieiccrereeeees | e 0 [ o 0 | o 0
22. Net adjustment in assets and liabilities due to foreign eXchange rates..........cooeevieiereiieriees | ceveieieese s 0 | oo 0 | e 0
23. Receivables from parent, subsidiaries and affiliates............cc.rrrvrrnrrrinininrirsirsiernsieiens | e L0 R 0 | o 0
24. Health care and other amounts rECEIVADIE. ..ot | et nes O RN 0 | s 0
25.  Aggregate write-ins for other-than-inVested @SSELS............cueirvrierieiccieie e | eetsrisssiesisse s ssssesees s esssanes (O 96,087,208 | ......coeerieeanad 96,087,208
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGN 25)..........c.cuiveieeieiieieie et esssse s ssssssaesesssnas | sessssesessessessessesesans 71,220,381 | oveveeeeierene 198,454,927 | cooovveveeern 127,234,546
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........ccoeuevrierierns | cervirereiieisieiessieseesssiesenes L0 TR 0 | e 0
28. TOTALS (LINES 26 AN 27)....cuureurerrerrereereiseesneeseessessssssssssssssessssssssssssssssssssssesssssessesssssssssssessesssnss | sessessosssssssssesssssnssn 71,220,381 | oo 198,454,927 | .o 127,234,546
DETAILS OF WRITE-INS
T, e AR bRt R et antenne | feeeesesaet st ess ettt nnnenrennd L0 R (0 RN 0
1102, et | seest et (O R L0 SRRSO 0
1103, ettt n e | seestenes st en et O O (0 OO 0
1198. Summary of remaining write-ins for Line 11 from overflow Page...........cceiiieiiereniceniieeiiees | cvveereieeesee e 0 [ o 0 | o 0
1199. Totals (Lines 1101 through 1103 plus 1198) (LiNE 11 @DOVE)......cururreiureisrsaressessiserssnsssessessssensns | eoeesssssmessessssessssssssssesssssssssessnes 0 [ o 0 | o 0
2501. Prepaid Credit LINKEA NOE FEE..........vvirviiricciiiereiessieses e eesisesssesssesssessssesssssssessssens | soeesssssssessssssssessssesssenesseseons (O 95,690,087 | ..coorvverrrirrriieninns 95,690,087
2502. DiISAIOWET IMR........coomieirremeeireeieeesseeeseessseees s sess s ssss st sess st stesssasnsnn | fressssesssessssssssssssssesssssssssesns (O 397,121 | oo 397,121
2503, oottt | reesi et (O LU PR 0
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccccveieveiriiieiiisieieiisiens | coveveieiisiesess s 0 | oo 0 | e 0
2599. Totals (Lines 2501 through 2503 plus 2598) (LINE 25 @OVE).........rurreireisrrsresressiseisssesesssssssessenes | sesessessensssssssssssssssessssesssssssssns [0 I 96,087,208 | ..o 96,087,208
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Annual Statement for the year 2019 of the TLIC Oakbrook Reinsurance, Inc.

1.

Notes to the Financial Statements

Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The financial statements of TLIC Oakbrook Reinsurance, Inc. (TORI 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 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 a Credit
Linked Note (CLN) as an admitted asset. As prescribed by lowa Administrative Code 191-9.11(3), the Company is entitled to admit as an asset,
the value of the outstanding principal limit of the note, whereas the NAIC SAP would not allow the admissibility of such an asset. The CLN is not
included as a risk-based asset in the Company's risk-based capital calculation.

Prior to the merger, the State of lowa has adopted a prescribed accounting practice that differs from that found in the NAIC SAP related to the
admission of a parental guarantee as an admitted asset. As prescribed by lowa Administrative Code 191-99.11(3), the Company is entitled to
admit as an asset, the value of the parental guarantee provided to the Company by Transamerica Corporation (TA Corp), whereas the NAIC SAP
would not allow the admissibility of such an asset. The parental guarantee is not included as a risk-based asset in the Company's risk-based
capital 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:

SSAP # F/S Page F/S Line # 2019 2018

Net Income
(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX $

_________________________________________________________________________ (60,649,208) $_(118,100,115)

(2) State prescribed practices that are an increase /
(decrease) from NAIC SAP:

(3) State permitted practices that are an increase /
(decrease) from NAIC SAP:

NONE
@) NACSAP(1-23=4) XXX XXX XXX §  (60,649,208) § (118,100,115)
Surplus
(5) State basis (Page 3,Line38,Columns1&2) XXX XXX XXX $1,238,106,623 $ 1,177,653,033

(6) State prescribed practices that are an increase /
(decrease) from NAIC SAP:

Credit linked note 4 2 2501 3,383,613,674 _ 1,136,283,070

Parental Guarantee 4 2 2501 - .2,163,083,936

(7) State permitted practices that are an increase /
(decrease) from NAIC SAP:

(8) NAIC SAP (5-6-7=8) XXX XXX XXX $(2,145,507,051) $(2,121,713,973)

Effective December 31, 2019, as part of the merger of TLIC Riverwood Reinsurance, Inc. (TRRI) into the Company, the parental guarantee was
terminated, resulting in the release of the parental guarantee admitted asset with a corresponding charge directly to surplus.

If the Company had not been entitled to include the credit linked note in surplus, the Company’s risk-based capital would have been below the
mandatory control levels of $43,958,177 and $49,573,352 at December 31, 2019 and December 31, 2018, 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

Reinsurance premiums and benefits paid or provided are accounted for on bases consistent with those used in accounting for the original
policies issued and the terms of the reinsurance contracts.

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 2019 or 2018.

(4) The Company had no investments in preferred stock during 2019 or 2018.

(5) The Company had no investments in mortgage loans during 2019 or 2018.

(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 2019 or 2018.

(8) The Company had no investments in joint ventures, partnerships or limited liability companies during 2019 or 2018.

(9) The Company has not invested in derivatives.
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Annual Statement for the year 2019 of the TLIC Oakbrook Reinsurance, Inc.
Notes to the Financial Statements

1. Summary of Significant Accounting Policies and Going Concern (Continued)

(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) Pharmaceutical rebate receivables - Not Applicable

D. 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.

2. Accounting Changes and Corrections of Errors

In 2019, the Statutory Accounting Principles Working Group issued clarifying guidance regarding the need for scheduling reversal patterns of taxable
temporary differences for SSAP 101, paragraph 11.c. purposes. The guidance revised SSAP 101 to be more explicit that the consideration of reversal
patterns under paragraph 11.c. is not required unless the reversals of temporary differences is considered in assessing the need for a statutory
valuation allowance. Pursuant to the revised guidance, the Company did not schedule for paragraph 11.c. purposes causing the Company to record a
$8,662,632 increase during 2019 from the removal of its 2018 limitation. The Company reported this benefit consistent with SSAP 03 as a change in
accounting principle on its 2019 financials.

During 2019 it was determined that errors in the statutory reserves calculations for certain reinsured policies resulted in an overstatement of
assumed statutory reserves related to prior years of $28,741,056 ($22,705,434 net of tax). This was corrected in 2019 and reflected as a correction of
an error in the Statement of Changes in Capital and Surplus. There was an offsetting adjustment to the parental guarantee asset resulting from this
correction. As changes in the parental guarantee asset are recorded in equity, there was no overall impact to total capital and surplus as a result of
this error.

On December 20, 2018, the Company and TA Corp amended the method of allocation to the Company under the tax allocation agreement whereby
the Company is entitled to reimbursement to the extent losses generated by the Company are recognized on the consolidated tax return. The
Company previously was not entitled to be paid for losses used on the consolidated group’s income tax return until the Company’s earnings were
sufficient to offset prior net operating losses. As a result of this amendment to the tax sharing allocation agreement, the Company was reimbursed
for net aggregate losses of $229,708,301. This amount was recognized as a change in accounting principles and increased the total asset of the
company by a similar amount as cash was transferred to the Company on December 26, 2018.
3. Business Combinations and Goodwill

A. Statutory Purchase Method - None
B. Statutory Merger

(1) Effective December 31,2019, TRRI, an lowa-domiciled affiliate, was merged into the Company. The Company was the surviving corporation.

(2) The transaction was accounted for as a statutory merger. As such, financial statements for periods prior to the merger were combined and
the recorded assets, liabilities and surplus of TRRI on a US statutory basis were carried forward to the merged company.

(3) As aresult of the merger, TRRI's common stock was deemed cancelled by operation of law.

(4) Pre-merger separate company revenue, net income and other surplus adjustments for the period ended September 30, 2019 were as follows:

Other Surplus

Revenue Net Income .
Adjustments
The Company $233,202,507| ($72,500,960) $158,519,532
TRRI 5238,348,321 $33,324,818 ($5,474,417)

The merger of TRRI did not create an admitted deferred tax asset aggregation benefit based on application of SSAP No. 101, Income Taxes.
C. Assumption Reinsurance - None
D. Impairment Loss - 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) Loan-backed and structured securities with a recognized other-than-temporary impairment (OTTI)

There were no loan-backed and structured securities with a recognized OTTI due to intent to sell or lack of intent and ability to hold during
the twelve months ended December 31, 2019.

(3) Securities held that were other-than-temporarily impaired due to the present value of cash flows expected to be collected was less than the
amortized cost of securities

There were no loan-backed and structured securities held at December 31, 2019, for which an OTTI had been recognized during the current
reporting period.

19.1



Annual Statement for the year 2019 of the TLIC Oakbrook Reinsurance, Inc.
Notes to the Financial Statements

5. Investments (Continued)

(4) All impaired securities for which an OTTI has not been recognized in earnings as a realized loss

Amount
a. The aggregate amount of unrealized losses:
1. Lessthan12months S 91,887
2. 12monthsorlonger S 52,327
b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan12months $ ... 16,588,097
2. 12monthsorlonger $._. 8,004,044

(5) In determining whether a decline in value is other than temporary, the Company considers several factors including, but not limited to the
following: the probability and timing of collecting all contractual cash flows, the Company’s inability or lack of intent to retain the
investment for a period of time sufficient to recover the amortized cost basis, the extent and duration of the decline in value, the reasons for
the decline, and the performance of the security’s underlying collateral and projected future cash flows.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions - None

m

Repurchase Agreements Transactions Accounted for as Secured Borrowing - None

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - None

r o

Repurchase Agreements Transactions Accounted for as a Sale - None

Reverse Repurchase Agreements Transactions Accounted for as a Sale - None

Real Estate - None

~ &«

Low-Income Housing Tax Credits (LIHTC) - None

[

Restricted Assets - None

Working Capital Finance Investments - None
Offsetting and Netting of Assets and Liabilities - None
5GI Securities - None

Short Sales - None

© © o z Z

Prepayment Penalty and Acceleration Fees

General Account Separate Account
(1) Number of CUSIPs 6 -

(2) Aggregate Amount of Investment Income LS 1,018,499 § -

6. Joint Ventures, Partnerships and Limited Liability Companies - None
7. Investment Income
A. Due and Accrued Income Excluded from Surplus
Due and accrued interest income is excluded when collection seems uncertain or if payment exceeds 90 days in arrears.
B. Total Amount Excluded
The Company excluded income due and accrued of $9,013,011 and $84,375 as of December 31, 2019 and December 31, 2018, respectively.
8. Derivative Instruments - None
9. Income Taxes
A.  Components of the Net Deferred Tax Asset/(Liability)

(1) Change between years by tax character

2019 2018 Change
m @ ©) @ ®) 6) @ ® ©
Total Total Ordinary Capital Total
Ordinary Capital (Col 142) Ordinary Capital (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)
(a) Gross deferred tax assets___.._.. $.. 143,662,903 S .. 258,304 S 143,921,207 $.. 166,919,937 S .. 80,046 $.. 166,999,983 $...(23,257,034) S ... 178,258 $....(23,078,776)
(b) Statutory valuation allowance
A USTMENES e e e

(c) Adjusted gross deferred tax

assets (la-1b) ... .. 143,662,903 .. ... 258,304 . 143,921,207 ... 166,919,937 .. 80,046 . 166,999,983 . . (23,257,034) ... 178,258 . (23,078,776)
(d) Deferred tax assets

nonadmitted..._.__................... ... 71,108,741 . 71,108,741 ... 102,263,760 ... ... 102,263,760 ... (31,155019) ... . (31,155,019)
(e) Subtotal net admitted deferred

taxasset(lc-1d) ... §. . 72,554,162 $.._._ .. 258,304 §... 72,812,466 S . 64,656,177 S . . 80,046 ... 64736223 §. . 7,897,985 §. .. .. 178,258 §..... 8,076,243
(f) Deferred tax liabilities..._.......... ... 56,443,252 . 877,636 ... 57,320,888 . 60,903,565 . 240,694 . 61,144,259 . (4,460,313) ... 636,942 . (3,823,371)
(g) Net admitted deferred tax

asset/(net deferred tax liability)

e-19. $ 16110910 § (619332 $ 15491578 § 3752612 §  (160,648) § 3,591,964 $ 12,358,298 $  (458,684) § 11,899,614
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9.

Income Taxes (Continued)

(2) Admission calculation components SSAP No. 101

(a) Federal income taxes paid in

®

(c

d

=

<

=

prior years recoverable through
loss carrybacks

Adjusted gross deferred tax
assets expected to be realized
(excluding the amount of
deferred tax assets from 2(a)
above) after application of the

threshold limitation (lesser of

2(b)1 and 2(b)2 below)

1. Adjusted gross deferred tax

assets expected to be
realized following the
balance sheet date

2. Adjusted gross deferred tax

assets allowed per
limitation threshold

Adjusted gross deferred tax

assets (excluding the amount

of deferred tax assets from

2(a) and 2(b) above) offset by
gross deferred tax liabilities

Deferred tax assets admitted
as the result of application of

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

(3) Ratio used as basis of admissibility

(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)

2019 2018 Change
M ) ®) @ ®) ©®) ™ ®) ©
Total Total Ordinary Capital Total
Ordinary Capital (Col 142) Ordinary Capital (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)
,,,,,,,,,,,,,,,, = S S S S S S S S
15,491,578 ... . 15,491,578 .. 12,808,504 . ... - 12,808,504 .. 2,683,074 ... - 2,683,074
15,491,578 ... - 15,491,578 . 12,808,504 ... - 12,808,504 . 2,683,074 ... - 2,683,074
,,,,,,,, XXX o XXX 183,392,257 XXX XXX 174,809,765 XXX XXX ... 8,582,492
57,062,584 .. 258,304 ... 57,320,888 ... 51,847,673 ... 80,046 .. .. 51,927,719 ... 5214911 ... 178,258 ... 5,393,169
S 72,554,162 $ 258,304 § 72,812,466 $ 64,656,177 $ 80,046 $ 64,736,223 $ 7,897,985 § 178,258 $ 8,076,243
2019 2018

(4) Impact of tax-planning strategies - None

B. Regarding Deferred Tax Liabilities That Are Not Recognized - None

C. Major Components of Current Income Taxes Incurred

Current income taxes incurred consist of the following major components:

1. Current Income Tax

(a)
(b)
()
()
(e)
0]
(9)

Foreign
Subtotal

Federal income tax on net capital gains

Utilization of capital loss carry-forwards

Federal and foreign income taxes incurred

19.3

©)
2019

1,957.000%

1,667.000%

2 above_ $1,222,615,047 $1,165,398,436

@
2018

®)
Change (1-2)

,,,,,,,,, (6,976,395) $_ . (22,100,981) $ 157124586
(285,346) .. (86,228) . (199,118)
[ (7,261,741) $__ (22,187,209) $__ 14,925,468
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9. Income Taxes (Continued)

(1 2 @)

Current income taxes incurred consist of the following major components: 2019 2018 Change (1-2)

2. Deferred Tax Assets
(a) Ordinary
(1) Discounting of unpaid losses

(2) Unearned premium reserve

(3) Policyholder reserves

(4) Investments

(5) Deferred acquisition costs
(6) Policyholder dividends accrual

(7) Fixed assets

(8) Compensation and benefits accrual

(9) Pension accrual

(10) Receivables - nonadmitted

(11) Net operating loss carry-forward

(12) Tax credit carry-forward

(13) Other (including items less than 5% of total ordinary tax assets) . . 121403 1097217 . 11,692
(99) Subtotal S 143,662,903 §_ 166,919,937 S . (23,257,034)
(b) Statutory valuation allowance adjustment
(€) Nonadmitted 71,108,741 . 102,263,760 . (31,155,019)
(d) Admitted ordinary deferred tax assets (2a99-2b-2c) $ 72554162 § 64656177 § 7,897,985
(e) Capital
(1) Investments [ 258304 S . 80,046 S . 178,258
(2) Netecapital loss carry-forward
(3) Real estate
(4) Other (including items <5% of total capital tax assets)
(99) Subtotal S 258304 S 80,046 S 178,258
(f) Statutory valuation allowance adjustment
(@) Nonadmitted
(h) Admitted capital deferred tax assets (2e99-2f-2q) 258304 . 80,046 178,258
(i) Admitted deferred tax assets (2d + 2h) S 72,812,466 § 64,736,223 $_ 8,076,243
M ] ®
Current income taxes incurred consist of the following major components: 2019 2018 Change (1-2)
3. Deferred Tax Liabilities
(@) Ordinary
(1) INVeStMENtS S 12389 S S 12,389
() Fixed @SSeNS
(3) Deferred and uncollected premium .
(4) Policyholder reserves 56,430,863 . 60,902,040 . (4,471,177)
(5) Other (including items <5% of total ordinary tax liabilities) 1525 . (1,525)
(99) Subtotal S 56,443,252 $._ . 60,903,565 S (4,460,313)
(b) Capital
(1) INVeStMENTS S o 877,636 S . 240694 S 636,942
(2)  Real @St
(3) Other (including items <5% of total capital tax liabilities)
(99) Subtotal S 877,636 S . 240,694 S 636,942
(c) Deferred tax liabilities (3299 + 3b99) S 57,320,888 S 61,144,250 § (3,823,371)
4.  Net deferred tax assets/liabilities (2i - 3c) S 15,491,578 $ 3,591,964 § 11,899,614

As a result of the 2017 Tax Cuts and Jobs Act (TCJA), the Company’s tax reserve deductible temporary difference increased by $89,810,560.
This change results in an offsetting ($89,810,560) taxable temporary difference that will be amortized into taxable income evenly over the eight
years subsequent to 2017. The remaining amortizable balance is included within the Policyholder Reserves line items above.

D. Among the More Significant Book to Tax Adjustments

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:
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9.

10.

Notes to the Financial Statements

Income Taxes (Continued)

H.

Current income taxes incurred

Change in deferred income taxes

(without tax on unrealized gains and losses)
Total income tax reported

Income before taxes

Expected income tax expense (benefit) at the statutory rate

Increase (decrease) in actual tax reported resulting from:

12/31/2019 12/31/2018

5 (7.261.741) § (22,187.209)

13.219.536 93,257,155

§ 50957795 § 71.069.946

(67.454.581)
21.00%

(140,768,753
21.00%

5 (14.165.462) § (29.661438)

Tax exempt income 5 (11,690) § (23.198)
Pre-tax items reported net of tax (13,949) (6.017)
Prior period tax return adjustment 55,839 75,898
Change in statutory valuation allowance (131,555,840)
Deferred Change on other items in surplus 20,093,058 232,140,543
Other 1) 1)

Total income tax reported $ 65957795 § 71.069,947

Operating Loss and Tax Credit Carryforwards - None
Consolidated Federal Income Tax Return

(1) The Company's federal income tax return is consolidated with other included 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, allocations are based on separate income tax return calculations. The Company is entitled to recoup federal income taxes paid
in the event the future losses and credits reduce the greater of the Company’s separately computed income tax liability or the consolidated
group’s income tax liability in the year generated. The Company is also entitled to recoup federal income taxes paid in the event the losses
and credits reduce the greater of the Company’s separately computed income tax liability or the consolidated group’s income tax liability in
any carryback or carryforward year when so applied. Intercompany income tax balances are settled within thirty days of payment to or filing
with the Internal Revenue Service. A tax return has not been filed for 2019.

The Company amended its tax allocation agreement on December 20, 2018 to allow recoupment in the event a loss or credit reduces the
consolidated group’s income tax liability. Related to this amendment, the Company changed its tax allocation method of accounting to
match the amended tax allocation agreement. The cumulative tax benefit effect of this change, $229,708,301, was recorded in surplus.

Federal or Foreign Income Tax Loss Contingencies

The Company has no federal income tax returns currently under examination. The Internal Revenue Service completed its examination for years
2009 through 2013 resulting in tax return adjustments for which an appeals conference was requested. Federal income tax returns filed in 2014
through 2018 remain open, subject to potential future examination. The Company believes that there are adequate defenses against or sufficient
provisions established related to any open or contested tax positions.

Repatriation Transition Tax (RTT) - None

Alternative Minimum Tax (AMT) Credit - None

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A

z < - X

0.

- C. The Company assumes level term life and universal life secondary guarantee business from Transamerica Life Insurance Company (TLIC)
on a coinsurance funds withheld basis.

At December 31, 2019 and 2018, the Company reported a net amount of ($147,985) and ($138,901) 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.

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.

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

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

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

The Company has no investments in foreign insurance subsidiaries.

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

All SCA Investments - None

Investment in Insurance SCAs - None

SCA and SSAP No. 48 Entity Loss Tracking - None

11. Debt- None
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Notes to the Financial Statements

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

13.

14.
15.
16.
17.
18.
19.
20.

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.

I o "mo o @ »

Defined Benefit Plan - Not Applicable

Investment Policies and Strategies of Plan Assets - Not Applicable

Fair Value of Each Class of Plan Assets - Not Applicable

Expected Long-Term Rate of Return for the Plan Assets - Not Applicable
Defined Contribution Plans - Not Applicable

Multiemployer Plans - Not Applicable

Consolidated/Holding Company Plans - Not Applicable
Postemployment Benefits and Compensated Absences - Not Applicable

Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17) - Not Applicable

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

1.
2.

© © N o g &

11.
12.
13.

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

Dividend Rate of Preferred Stock - Not Applicable

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

On December 31, 2019, the Company paid common stock dividends of $100,000,000 to TLIC.

Company Profits Paid as Ordinary Dividends - Not Applicable

Surplus Restrictions - Not Applicable

Surplus Advances - Not Applicable

Stock Held for Special Purposes - Not Applicable

Changes in Special Surplus Funds - Not Applicable

Unassigned funds (surplus)

The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains (losses) was $0 as of December 31, 2019.
Company-Issued Surplus Debentures or Similar Obligations - Not Applicable

Impact of Any Restatement Due to Prior Quasi-Reorganizations - Not Applicable

Effective Date(s) of Quasi-Reorganizations in the Prior 10 Years - 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

Fair Value Measurements

A

Fair Value Measurement
(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,
2019:

Net Asset Value
Description for each class of asset or liability Level 1 Level 2 Level 3 (NAV) Total

a. Assets at fair value

Cash equivalents and short-term Mutual funds $_ 247,769,050 $ S S $ ... 247,769,050

Total assets at fair value/NAV $ 247,769,050 $ $ $ $ 247,769,050
b. Liabilities at fair value

Total liabilities at fair value S $ $ $ $
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20. Fair Value Measurements (Continued)

21.

22.

23.
24.
25.
26.
27.
28.

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 reporting
period.

(2) Fair value measurements in Level 3 of the fair value hierarchy - None
(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 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.

(5) Derivatives - None

B. Other Fair Value Disclosures - None
C. Fair Values for All Financial Instruments by Level 1,2 and 3
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, 2019:
Aggregate Fair Net Asset Value Not Practicable
Type of Financial Instrument Value Admitted Assets Level 1 Level 2 Level 3 (NAV) (Carrying Value)
Admitted Assets: S S S S S S S
Cash equivalents and short-
term investments, other than
affiliates . 247,769,049 247,769,049 247,769,040
Bonds 1,114,792,193 1,058,663,691 . 11,314,490 1,093,877,812 . 9,599,891 .
D. Not Practicable to Estimate Fair Value - Not Applicable
E. Nature and Risk of Investments Reported at NAV - Not Applicable
Other Items
A. Unusual or Infrequent ltems - None
B. Troubled Debt Restructuring - None
C. Other Disclosures
Private placement commitments outstanding as of December 31, 2019 and 2018 were $8,784,476 and $11,300,000, respectively.
Subsequent to the merger, effective December 31, 2019, the Company entered into an amended and restated master transaction agreement with
a non-affiliated party which resulted in the issuance of a new twenty year non-transferable variable funding puttable note to the Company. The
credit linked note increased for risk reinsured as a result of the merger. The amended fee agreement obligates the Company to pay note fees to
the non-affiliated party. The remaining prepaid fee balance of $93,451,331 was paid to the Company on December 31, 2019.
Effective June 30, 2014, the Company entered into an indemnity coinsurance funds withheld basis agreement to reinsure certain level term life
and universal life secondary guarantee business issued by TLIC. The treaty has four amendments since the inception of the treaty. On October
10, 2014, an administrative update was made of the covered policies. Effective March 31, 2015, the reinsurance agreement with TLIC was
amended to recognize the actual distribution of universal life insurance policies and put the parties in approximately the position they
anticipated with regard to actual expenses and expense allowances. On December 22, 2015, the reinsurance agreement with TLIC was amended
to reduce the expense and risk charges retained by the Company beginning January 1, 2016. On December 26, 2018, the reinsurance agreement
was amended to update the model and assumptions that define the funds withheld requirement.
D. Business Interruption Insurance Recoveries - None
E. State Transferable and Non-Transferable Tax Credits - None
F.  Subprime-Mortgage-Related Risk Exposure - None
G. Retained Assets - None
H. Insurance-Linked Securities (ILS) Contracts - None

The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to
Control the Policy - 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
issued, provided they give evidence of conditions that existed at the balance sheet date (Type I). 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 Il). The Company has not
identified any Type | or Type Il subsequent events for the quarter ended December 31, 2019 through February 26, 2020.

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
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29. Participating Policies - None
30. Premium Deficiency Reserves - Not Applicable
31. Reserves for Life Contracts and Annuity Contracts

1. For fixed premium life insurance benefits, the Company waives deduction of deferred fractional premiums upon death and refunds portions of
premiums unearned after the date of death. The reserve for these benefits is reported as part of the associated seriatim policy reserve held in
Exhibit 5. For some assumed business, the reserve for these benefits is computed using aggregate methods and is held in Exhibit 5, Parts A
and/or G. The reserves in Exhibit 5 are equal to the greater of the cash surrender value and the legally computed reserve.

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. Reserves for flexible premium life insurance products are
calculated using the Commissioner's Reserves Valuation Method for universal life policies and recognize any substandard ratings.

As of December 31, 2019, the Company had $11,127,183,123 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 $162,379,648 at year end and are
reported in Exhibit 5 Miscellaneous Reserves.

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

The Company does not have any amounts in Exhibit 7, Line 4.
Details for Other Changes

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

Ordinary Credit Life Group
Life Individual ~ Supplementary Group and Life
Item Total Industrial Life  Insurance Annuities Contracts Individual Insurance Annuities
Change in deficiency reserves $.21,318337 $_ - $.21,318337 § - S - S - S - S -
Changein AXXX excessreserve (20,471,716) - . (20,465339) . - - -, 6377) -
Reinsurancecorrection_ . (28,741,056) - (28,741,056) - - e e -
3106999 Total $ (27,894,435) § - §(27,888,058) $ -3 -3 -3 6,377) $ -

32. Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics - Not Applicable

33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics

General Account Separate Account — Guaranteed and Nonguaranteed

Account Value  Cash Value Reserve Account Value Cash Value Reserve
A Subject to discretionary
withdrawal, surrender values, or
policy loans:
(1)  Term Policies with Cash
Value $...45023410 S 55350162 § 451792976 S . . .. S S
(2)  Universal Life
(3)  Universal Life with
Secondary Guarantees 425,222,804 . 249,797,642 . 929,113,017
4) Indexed Universal Life
(5)  Indexed Universal Life
with Secondary
Guarantees
(6) Indexed Life
(7)  Other Permanent Cash
Value Life INSUraNCe.
(8) Variable Life
(9)  Variable Universal Life
(10)  Miscellaneous RESEIVES
B. Not subject to discretionary
withdrawal or no cash values
(1)  Term Policies without
CashValue . .. XXX XXX 4,200,473,447 XXX XXX o
(2)  Accidental Death
Benefits_ XXX XXX 157,866 . XXX XXX
(3) Disability - Active Lives . .. XXX o XXX oo 13,266,082 . .. XXX o XXX e
(4)  Disability - Disabled
Lives. XXX XXX 1,702,368 . XXX XXX
(5)  Miscellaneous Reserves XXX XXX 168,878,998 . XXX XXX o
C Total (gross: direct + assumed) _ $._ 470,246,214 $_ 305,147,804 §$ 5765384754 $§ S S
D. Reinsurance Ceded
E.  Total (net) (C) - (D) $ 470246214 $§ 305,147,804 § 5765384,754 $ $ $
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33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics (Continued)

Amount

Life & Accident & Health Annual Statement:

(1) Exhibit 5, Life Insurance Section, Total (net) $._.5581,379,439

(2)  Exhibit 5, Accidental Death Benefits Section, Total (Net) 157,866
(3)  Exhibit 5, Disability — Active Lives Section, Total (net) 13,266,082
(4)  Exhibit 5, Disability — Disabled Lives Section, Total (Net) 1,702,368
(5)  Exhibit 5, Miscellaneous Reserves Section, Total (N€t) 168,878,998

(B)  SUB O Al $ 5,765,384,753
Separate Accounts Annual Statement:

@) Exhibit 3, Line 0199999, Column 2
(8)  Exhibit 3, Line 0499999, Column 2
(9)  Exhibit 3, Line 0599999, Column 2
(10)  Subtotal (Lines (7) through (9))

(11) Combined Total ((6) and (10)) $ 5,765384,753

34. Premiums and Annuity Considerations Deferred and Uncollected

A. Deferred and Uncollected Life Insurance Premiums and Annuity Considerations

Type Gross Net of Loading

Industrial

(1

(2) Ordinary new business ..

)

)
(3) Ordinaryrenewal ... ...39093925 _ |
(4) Creditlife s
(5) Group life
(6) Group annuity
(7) Totals $ 39,096,622 $ 37,044,924

35. Separate Accounts - None

36. Loss/Claim Adjustment Expenses - Not Applicable
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3.1
32

3.3

34

35

3.6
41

4.2

5.1

52

6.1

6.2

741
72

8.1
8.2

8.3
8.4

10.1

10.2

10.3

10.4

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?
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.

lowa

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

If yes, date of change:

State as of what date the latest financial examination of the reporting entity was made or is being made.

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

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

By what department or departments?
lowa

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
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
4.22

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.

sales of new business?

renewals?

sales of new business?

renewals?

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

Yes| ]

Yes[X] No[ ]

No[X] NA[ ]

Yes[X]
769218

No[ ]

Yes[ ] No[X]

12/31/2014

12/31/2014

06/14/2016

Yes| ]
Yes[ ]

No[ ]
No[ ]

NIA[X]
NIA[X]

Yes[ ]
Yes[ ]

No[X]
No[X]

Yes[ ]
Yes[ ]
Yes[X]

No[X]
No[X]
No[ ]

Name of Entity

2 3

NAIC
Company
Code

State of
Domicile

TLIC Riverwood Reinsurance, Inc.

141

46 lowa

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[ ] No[X]

Yes[X] Nol ]

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[ ] No[X]

Yes[ ] No[X]

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

0cC

FDIC | SEC

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

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

If the response to 10.1 is yes, provide information related to this exemption:
Has the insurer been granted any exemptions related to other requirements of the Annual Financial Reporting Model Regulation as allowed

for in Section 18A of the Model Regulation, or substantially similar state law or regulation?
If the response to 10.3 is yes, provide information related to this exemption:

20

Yes[ ] No[X]

Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.5  Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes[X] No[ ] NAJ]
10.6  Ifthe response to 10.5 is no or n/a, please explain:

1. 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

121 Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes[ ] No[X]
1211 Name of real estate holding company
12.12  Number of parcels involved 0
1213 Total book/adjusted carrying value $ 0

122  |Ifyes, provide explanation

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

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

14.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.

14.11  Ifthe response to 14.1 is no, please explain:

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

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

151 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[X]

15.2 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 4
American Bankers Association (ABA) Circumstances '?hat Can Trigger
Routing Number Issuing or Confirming Bank Name the Letter of Credit Amount
0 $ 0
BOARD OF DIRECTORS
16. Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinator committee thereof? Yes[X] Nol ]
17. Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes[X] Nol ]
18. 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

19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)? Yes[ ] No[X]
20.1  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
20.2  Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):

20.21  Todirectors or other officers $ 0

20.22  To stockholders not officers 0

20.23  Trustees, supreme or grand (Fraternal only) 0

211 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]

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

21.21  Rented from others $ 0

21.22  Borrowed from others $ 0

21.23  Leased from others $ 0

21.24  Other $ 0
221 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]

222 Ifansweris yes:

2221 Amount paid as losses or risk adjustment $ 0

22.22  Amount paid as expenses $ 0

22.23  Other amounts paid $ 0
231 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]

20.1
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23.2

24.01

24.02

24.03

24.04

24.05

24.06
24.07

24.08

24.09.

2410

25.2

253

26.1
26.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

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)?

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?
If answer to 24.04 is yes, report amount of collateral for conforming programs.
If answer to 24.04 is no, report amount of collateral for other programs

Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the outset
of the contract?

Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%?

Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities Lending Agreement (MSLA) to
conduct securities lending?

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:

24,102 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

24.103 Total payable for securities lending reported on the liability page:

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.)

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

25.21  Subject to repurchase agreements

25.22  Subject to reverse repurchase agreements

25.23  Subject to dollar repurchase agreements

25.24  Subject to reverse dollar repurchase agreements

25.25  Placed under option agreements

25.26  Letter stock or securities restricted as sale — excluding FHLB Capital Stock
25.27  FHLB Capital Stock

25.28  On deposit with states

2529  On deposit with other regulatory bodies

25.30  Pledged as collateral — excluding collateral pledged to an FHLB

25.31  Pledged as collateral to FHLB - including assets backing funding agreements
2532 Other

For category (25.26) provide the following:

Yes[ ]

Yes[X]

Nof[ |

No[ ]

NA[X]
0

0

Yes|[ ]
Yes[ ]

Yes|[ ]

No[ ]
No[ ]

No[ ]

NIA[X]
NIA[X]

NIA[X]

Yes| ]

No[X]

N |N | | |P |N N R | |eP |en |

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

1 2
Nature of Restriction Description

3
Amount

0

Does the reporting entity have any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

Lines 26.3 through 26.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:

26.3
26.4

26.5

271

27.2
28.

Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a results of interest rate sensitivity?
If the response to 26.3 is yes, does the reporting entity utilize:

26.41  Special accounting provision of SSAP No. 108

26.42  Permitted accounting practice

26.43  Other accounting guidance

By responding yes to 26.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the following:
e The reporting entity has obtained explicit approval from the domiciliary state.

. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.

e Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guidance Conditional Tail Expectation Amount.

e  Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in its
actual day-to-day risk mitigation efforts.
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?
If yes, state the amount thereof at December 31 of the current year:
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?

28.01 For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes|[ ]

Yes|[ ]
No[ ]

Yes[ ]

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

Yes|[ ]

No[X]
NA[X]

No[X]

No[ ]
No[ ]
No[ ]
No[ ]

No[X]
0

Yes[X]

No[ ]

1 2

Name of Custodian(s) Custodian's Address

Citibank New York, NY

28.02  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation

20.2
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29.2

29.3

30.

30.4

311
31.2

31.3

321
32.2

33.

34.

35.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1 2 3
Name(s) Location(s) Complete Explanation(s)
28.03  Have there been any changes, including name changes, in the custodian(s) identified in 28.01 during the current year? Yes[ ] No[X]
28.04  Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
28.05 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority
to make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity,
note as such. ["...that have access to the investment accounts”, "... handle securities"].
1 2
Name of Firm or Individual Affiliation
AEGON USA Investment Management, LLC A
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 invested 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 invested assets? Yes[ ] NoJ[ ]
28.06  For those firms or individuals listed in the table for 28.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information
for the table below.
1 2 3 4 5
Investment
Management
Registered | Agreement
Central Registration Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) With (IMA) Filed
114537 AEGON USA Investment Management, LLC 4DJIF67XTB552L0E3L78 SEC DS
Does the reporting entity have any diversified mutual funds reported in Schedule D-Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5 (b) (1)])? Yes[ ] No[ ]
If yes, complete the following schedule:
1 2 3
CUSIP Name of Mutual Fund Book/Adjusted Carrying
Value
$ 0
29.2999 TOTAL $
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

Statement (Admitted) Value

2 3
Excess of Statement over Fair
Value (-), or Fair Value over

Fair Value Statement (+)

30.1 Bonds

$ 1,058,663,698

R

1,114,792,182

R

56,128,484

30.2 Preferred Stocks

$ 0

=21

0

2]

0

30.3 Totals

$ 1,058,663,698

=21

2]

1,114,792,182 56,128,484

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?

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?

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?

If no, list exceptions:

Yes[X] No[ ]

Yes[X] No[ ]

Yes[X] Nol ]

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?
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?
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated FE fund:

20.3

Yes[ ] No[X]

Yes[ ] No[X]
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36.1
36.2

371
37.2

38.1
38.2

f.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

The shares were purchased prior to January 1, 2019.
The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.

The fund only or predominantly holds bonds in its portfolio.

The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?

OTHER

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any?

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.

Yes[ ] No[X]

1
Name

2
Amount Paid

Amount of payments for legal expenses, if any?

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.

Name

2
Amount Paid

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

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
Name

2
Amount Paid

20.4
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1.1
1.2
1.3

14
1.5

3.1
32
33

34

35
36
3.7

4.1
42

5.1
5.2
53
54
6.1

GENERAL INTERROGATORIES

PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

Life, Accident and Health Companies/Fraternal Benefit Societies:

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

241 Premium Numerator $ 0 $ 0
22 Premium Denominator $ 494,682,363 $ 275,321,753
2.3 Premium Ratio (2.1/2.2) 0.0% 0.0%
24 Reserve Numerator $ 0 $ 0
25 Reserve Denominator $ 5,661,320,702 $ 2,144,052,296
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 317
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)?”

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.

Yes|[ ]

No[X]
0

0

Yes| ]

Yes|[ ]
No[ ]

No[X]
NIA[X ]

Yes|[ ]
Yes|[ ]

No[X]
No [X]

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?

21

Yes|[ ]

No[X]
0

Yes|[ ]

No [X]
0

Yes|[ ]

No[X]

NAT ]
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GENERAL INTERROGATORIES
PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

6.2 If the answer to 6.1 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% 01$ 0
7. Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or ceded).
7.1 Direct premiums written $ 0
7.2 Totalincurred claims $ 0
7.3 Number of covered lives 0
*Ordinary Life Insurance Includes
Term (whether full underwriting, limited underwriting, jet issue, "short form app")
Whole Life (whether full underwriting, limited underwriting, jet issue, "short form app")
Variable Life (with or without secondary guarantee)
Universal Life (with or without secondary guarantee)
Variable Universal Life (with or without secondary guarantee)
8. Is the reporting entity licensed or charted, registered, qualified, eligible or writing business in at least two states? Yes[ ] No[X]
8.1 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? Yes[ ] No[X]
Life, Accident and Health Companies Only:
91 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)™? Yes[X] NoJ ]
9.2 Net reimbursement of such expenses between reporting entities:
9.21 Paid 1,666,193
9.22 Received 0
101 Does the reporting entity write any guaranteed interest contracts? Yes[ ] No[X]
10.2 If yes, what amount pertaining to these items is included in:
10.21  Page 3, Line 1 0
10.22  Page 4, Line 1 0
1. For stock reporting entities only:
1.1 Total amount paid in by stockholders as surplus funds since organization of the reporting entity: 0
12. Total dividends paid stockholders since organization of the reporting entity:
1211 Cash 0
1212 Stock 0
13.1 Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: Yes[ ] No[X]
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death benefits of the occupational
illness and accident exposures, but not the employers liability exposures, of business originally written as workers’ compensation insurance.
13.2 If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? Yes[ ] Nol[ ]
13.3 If 13.1is yes, the amounts of earned premiums and claims incurred in this statement are:
1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained
13.31 Earned premium $ 0 $ 0 $ 0
13.32 Paid claims $ 0 $ 0 $ 0
13.33 Claim liability and reserve (beginning of year) $ 0 $ 0 $ 0
13.34 Claim liability and reserve (end of year) $ 0 $ 0 $ 0
13.35 Incurred claims $ 0 $ 0 $ 0
134 If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 13.31 and 13.34 for
Column (1) are:
1 2
Attachment Earned Claim Liability
Point Premium and Reserve
1341 <$25,000 $ 0 $ 0
1342 $25,000— 99,999 $ 03 0
13.43  $100,000 — 249,999 $ 0 $ 0
1344 $250,000 — 999,999 $ 0 $ 0
13.45  $1,000,000 or more $ 0 $ 0
13.5  What portion of earned premium reported in 13.31, Column 1 was assumed from pools? $ 0
Fraternal Benefit Societies Only:
14, Is the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? Yes[ ] No[ ]
15. How often are meetings of the subordinate branches required to be held?
16. How are the subordinate branches represented in the supreme or governing body?
17. What is the basis of representation in the governing body?
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GENERAL INTERROGATORIES

18.1

18.2
18.3

18.4
18.5
19.

20.

21.

22.

23.

24.
25.
26.1
26.2
27.

281
28.2

291
29.2
30.1
30.2

31.

321

32.2
32.3

331
33.2

34.

35.1
35.2

PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

How often are regular meetings of the governing body held?

When was the last regular meeting of the governing body held?

When and where will the next regular or special meeting of the governing body be held?

How many members of the governing body attended the last regular meeting?
How many of the same were delegates of the subordinate branches?

How are the expenses of the governing body defrayed?

When and by whom are the officers and directors elected?

What are the qualifications for membership?

What are the limiting ages for admission?

What is the minimum and maximum insurance that may be issued on any one life?

Is a medical examination required before issuing a benefit certificate to applicants?

Are applicants admitted to membership without filing an application with and becoming a member of a local branch by ballot and initiation?

Are notices of the payments required sent to the members?

If yes, do the notices state the purpose for which the money is to be used?

What proportion of first and subsequent year's payments may be used for management expenses?

2711 First Year
27.12 Subsequent Years

Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses?

If so, what amount and for what purpose?

Does the reporting entity pay an old age disability benefit?

If yes, at what age does the benefit commence?

Has the constitution or have the laws of the reporting entity been amended during the year?

If yes, when?

Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and

regulations in force at the present time?

State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying

certificates on account of meeting attained age or membership requirements?
If so, was an additional reserve included in Exhibit 5?

If yes, explain

Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year?

If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer, director,
trustee, or any other person, or firm, corporation, society or association, received or is to receive any fee, commission, emolument, or
compensation of any nature whatsoever in connection with, on an account of such reinsurance, amalgamation, absorption, or transfer of

membership or funds?

Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any claims
of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement?

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus?

If yes, what is the date of the original lien and the total outstanding balance of liens that remain in surplus?

Date Outstanding Lien Amount

21.2

0
0
Yes[ ] No[ ]
Yes[ ] Nol ]
No[ ] NAT ]
Yes[ ] Nol[ ]
0.0%
0.0%
Yes[ ] NoJ ]
0
Yes[ ] No[ ]
0
Yes[ ] Nof ]
Yes[ ] Nol[ ]
Yes[ ] NoJ ]
No[ ] NA[]
Yes[ ] Nol[ ]
No[ ] NAT[ ]
Yes[ ] No[ ]
Yes[ ] NoJ ]
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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

N

OJ N o ooos 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.
23.1
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 (Line 34, COl. 4)......ccovrrrmrnrrrrnrnrnrreiesssseeeeens
Ordinary - term (Line 21, Col. 4, less Ling 34, Col. 4).........ccovirirreiesieieieesse s
Credit life (LINE 21, COL. B)....uvvrerriererrririeiesississ ettt ssesssssessees
Group, excluding FEGLI/SGLI (Line 21, Col. 9 less Lines 43 & 44, Col. 4).......c.ccccevevnnee.
Industrial (LINE 21, COL 2)......vururireereerririinrireers st ssesee st ssses
FEGLI/SGLI (Lines 43 & 44, C0l. 4).......ccorrrrrrirrineriniriesiisesiesssesssssssssessssessesssns
Total (LINE 21, COL 10)...u ettt es st et

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).......coccvrurrreenrunrerinerereeeeeseiseieeene
Ordinary - term (Line 2, Col. 4, less Line 34, COL. 2)........cccovviieriveeeeceseeee e
Credit life (LINE 2, COL B).....c.vueveeieeicsiieicieteee ettt
Group (LINE 2, COL 9)..ovueveeicecesceteeteee ettt sttt reen
Industrial (LINE 2, COL 2)......cuieirieeireieiseiseiseee sttt ettt ssnes
Total (LINE 2, COL. 10).....ivieeiceiresiereeiete ettt bttt bbb nees

Premium Income - Lines of Business (Exhibit 1-Part 1)
Industrial life (LiNg 20.4, COL. 2)......cccuivereieieieie ettt
Ordinary life insurance (Ling 20.4, COl.. 3)....c.ovuvrinrirreieineiseieissesseeseseseesessesssssessenans
Ordinary individual annuities (Line 20.4, COL. 4).......cccoiiniiriesiseeeseeie s
Credit life (group and individual) (Line 20.4, COL. 5).....o.eververrrrineirrenrireereseeeeeeseeseiseeeneenees
Group life insurance (LiN€ 20.4, COL. B).......c.ccveueirereriirieieseisse e
Group annuities (LINE 20.4, COL. 7).....vrrereeereereeirineensessisesssess s sesssssssesessesssnssnes
A&H - group (Line 20.4, Col. 8)...
A&H - credit (group and individual) (Line 20.4, Col. 9)
A&H - other (Line 20.4, Col. 10)......
Aggregate of all other lines of business (Line 20.4, Col. 11)...

Balance Sheet (Pages 2 and 3)

1 2 3 4 5
2019 2018 2017 2016 2015
............ 4,512,305 | ..........4,708,828 | ..........4,829,218 | ..........4,843,646 | ...........4,989,765
........ 148,313,522 | ........156,297,670 | ..........68,144,160 | ..........71,233,298 | ..........75,098,609
.......................... 0 [ om0 i | 0 | 0
............... 106,343 | ..ooeerrenn 109,219 | 0 | 0 | ill0
.......................... 0 [ om0 [0 | 0 | 0
.......................... O PSRRI 0 I [POUUROPOOORPOOROOON | ) OPOOOOOPOROSOPPROOR | ) [POOOORPOOOOPORPOOOON |
........ 152,932,170 | .......161,115,717 | ..........72,973,378 | .........76,076,944 | .........80,088,374
.......................... (U [UUURRURRURRPOOOPONN | I [SUURROURROOII | ) DRUROINY 0, O, SRV DRNRINY. ¢, 0, SRS
................... 5,046 | .o 10,268 | 1,100 | 1,948 | 0
............... 217,037 | . 188,907 | 226,567 | 256,295 | 0
.......................... 0 [ im0 [0 0 | il0
.......................... 0 [ im0 0 0 | ill0
.......................... 0 [0 v i |0
............... 222,083 | ovrerrn 199,175 | oo 227,667 | 258,243 | 0
.......................... 0 [ im0 0 0 | il0
........ 494,681,711 | ........530,737,484 | ........288,260,994 | ........311,006,585 | ........359,080,822
.......................... 0 [ im0 0 0 0
.......................... 0 [ 0 [0 | 0 | 0

Total admitted assets excluding Separate Accounts business (Page 2, Line 26, Col. 3).... | ..... 7,188,542,713
Total liabilities excluding Separate Accounts business (Page 3, Line 26)..........c.ccccevevvevees | vone 5,950,436,097
Aggregate life reserves (Page 3, LINE 1).....c.ccvieieieiisieeseese e ssessssssesenas | evae 5,765,384,754
Excess VM-20 deterministic/stochastic reserve over NPR related to Line 7.1.........cooccvvvvns | covvnevevvernenienenns) 0
Aggregate A&H reserves (Page 3, LINE 2).......c.cccicvcuiiiecseeeeeese e essiesessesens | vsvesesissesese s 0
Deposit-type contract funds (Page 3, LINE 3).......c.cveierrrrieeeseesetese et | evevsssssssssssessessnans 0
Asset valuation reserve (Page 3, LiNe 24.01).......ccccvveerieieieiesieeesseeseiesesessssenens | evesinend 6,383,326
Capital (Page 3, LINES 29 & 30).....ccovurrrrrrererrerririeesnsinsesessssesssssssssessssssssssssessessssssesssssanss | ssessssssnes 2,500,000
SUIPIUS (PAGE 3, LINE 37)..cuviieiciieeeieseie ettt ssssnses | saees 1,235,606,623
Cash Flow (Page 5)

Net cash from operations (LINE 11)........cvvrinrnrininrnrineiesnseseessssssssesessesssssssssessssssssses | essseens (22,299,883)
Risk-Based Capital Analysis

Total adjusted CaPItal...........ccevriivreiieise e nnnes | eaes 1,244,489,949
Authorized control level risk-based capital...... I [ 62,797,395

Percentage Distribution of Cash, Cash Equivalents and Invested Assets
(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3) x 100.0

BONAS (LINE 1)..eeceeriieceeie ettt
StOCKS (LINES 2.1 AN 2.2)......ouevcviceiieiiesetete et
Mortgage loans on real estate (Lines 3.1 and 3.2).......c.ceveinrurrenineeneereieeineneeeeeeseeeeees
Real estate (Line 4.1, 4.2 800 4.3).......c.ooevereieeeeeseete et
Cash, cash equivalents and short-term investments (LiN€ 5)..........ccoeveveieieriesienciriinnnns

Contract loans (Line 6)

Derivatives (Line 7)..............

Other invested assets (Line 8).....
Receivables for securities (Line 9).......
Securities lending reinvested collateral assets (Line 10).
Aggregate write-ins for invested assets (Line 11)....

Cash, cash equivalents and invested assets (Line 12)....

..... 7,000,795,635 | .....2,124,604,747
..... 5,823,142,602 | .....1,985,594,545
..... 5,470,450,474 | .....1,954,346,573
.......................... (U RN |
.......................... (U OO |
.......................... (U RN
............ 6,518,084 | ..............446,214
............ 2,500,000 | ............2,500,000
..... 1,175,153,033 | ........136,510,202
........ 298,215,252 | ..........10,680,249
..... 1,184,171,117 139,456,416

25,236,768

..... 1,784,269,992
..... 1,650,854,203
..... 1,617,372,848

............... 367,363
............ 2,500,000
........ 130,915,789

.............. (179,254)

133,783,152

..... 1,429,643,314
..... 1,296,688,696
..... 1,260,911,006

............... 286,959
............ 2,500,000
........ 130,454,618

.......... 20,599,943

133,241,577
26,687,636
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FIVE-YEAR HISTORICAL DATA

(continued)
1 2 3 4 5
2019 2018 2017 2016 2015

Investments in Parent, Subsidiaries and Affiliates
44, Affiliated bonds (Sch. D Summary, Ling 12, COl 1).....ciiiricreeiceiereee e eeiseeesesiens | cevsevesesseseseesessnes (0 (01 I (O (1 0
45. Affiliated preferred stocks (Sch. D Summary, Line 18, Col. 1)......cooveueierieiiiirieiesiisieiiens | e (0 (01 I (O P {11 I 0
46. Affiliated common stocks (Sch. D Summary, Ling 24, Col. 1).....ccovervenrrnineneernirneneennens | covrrneeseenesnsenseeens (0 (01 I (O (1 0
47.  Affiliated short-term investments (subtotal included in Sch. DA, Verif., Col. 5, Line 10)...... | .coovvevrererrcnnee (0 [0 I [V I (1 0
48. Affiliated mortgage 10ans on real €SLALE .........c.covevererrerreeicrrreee e ssereeseines | et eees (0 (01 I [0 I {1 R 0
49, AllOther ffillAted.........cvvuerercciicriereieeie sttt nenins | strsesss e [V IR (O IS (O IR 0 [ e 0
50. Total of above LINES 44 10 49..........couiiiiiiieiceiesiesiessessessesnsessessessesssessseens | crnesssenssenssenesenin (V1 P [ I [ I {1 I 0
51.  Total investment in parent included in Lines 44 t0 49 @bOVE..........ccccevererrinierenisrinieinns | orsserisisssasesineans (O P (O [P [ I {0 I 0

Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Ling 28, Col. 2).......c.ouuruurerimmrrinerenerineeinirineesnenins | cveeeeens 71,220,381 | ........ 198,454,927 | ........ 250,413,073 | ........ 307,369,410 | ........ 271,238,899
53. Total admitted assets (Page 2, Line 28, Col. 3)........cccovvverveveereiiereeeeeeesseseseessesensens | e 7,188,542,713 | ..... 7,000,795,635 | ..... 2,124,604,747 | ..... 1,784,269,992 | ..... 1,429,643,314

Investment Data
54. Net investment income (Exhibit of Net Investment INCOME)...........cccvvvveerereeveiereriesieiens | e 43,587,411 | .......... 40,810,174 | ............ 3,666,609 | ............ 3,183,234 | ............ 3,138,473
55. Realized capital gains (losses) (Page 4, Line 34, Column 1).......ccccoevivererneeennieesieeenees | coevereninnns (633,185) | ..cvvvene (1,437,301) | evevrerrrrrernns 8,839 | .o (7,600) | vvveverrrnes 180,231
56. Unrealized capital gains (losses) (Page 4, Ling 38, COIUMN 1)........cooniirienrnruneneeneineireens | seeseesessssssessenns 930 | o 270 | e [V I (0] I 0
57.  Total of above Lines 54, 55 and 56..........cc.cevrrreeirirrerieeiessineeiesessesissesssesssessesssesenes | oneessnees 42,955,156 | .......... 39,373,143 | ........... 3,675,448 | ........... 3,175,634 | ........... 3,318,704

Benefits and Reserve Increase (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11, 12, 13, 14 and 15, Col. 1

minus Lines 10, 11, 12, 13, 14 and 15, ColIS. 6, 7 & 8)....c.evvvurrrrrinrrrireereieineiseeseissennenees | ceveenns 327,315,296 | ........ 317,737,257 | .......... 94,699,659 | .......... 93,871,590 | .......... 62,858,792
59. Total contract/certificate benefits - A&H (Lines 13 & 14, COL. 6).......ccevvevviererrcreisieieeis | e (0 I (01 I (O P {1 I 0
60. Increase in life reserves - other than group and annuities (Line 19, Col. 2).......cccccovvvvveves | evvee. 323,412,755 | ........ 410,597,815 | ........ 341,122,516 | ........ 356,461,842 | ........ 291,431,552
61. Increase in A&H reserves (LiNe 19, COol. 6)........ccviveieieiriieieieessiesessieseseessessesssienes | ovevessesssssssssesnens (0 I (01 IR (O P {11 I 0
62. Dividends to policyholders and refunds to members (Ling 30, COl 1)......ovevnrnrerrenrirninns | verveereereernsenseneennns (0 (01 I (O (1 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.........cccrevererererererrririrriens | corerereeereeieeenenes 8.8 | oo 94 | 9.0 | e 94 | s 10.6
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.........ccccrvrmerermmmimereineriinne | worrereseerieseeenns 45 | e AT | e A3 | s 5.2 | v 6.4
65. A&H loss percent (Schedule H, Part 1, LiNeS 5 & 6, COl. 2).....c.eururireereerririneneireieeneenes | ceeeeeeeneieeseeenees 0.0 | oo 0.0 | e (VK0 (K0 0.0
66. A&H cost containment percent (Schedule H, Part 1, Line 4, Col. 2)..........ccccvvevviveivenicnins | v 0.0 [ v 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)........vuurrerreerrereeesneeeseeasesessesssssesssesssseessssssssssssns | sneessssssssesssssseens 0.0 | oo (00 (00 (00 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)....... | coeceververvieiernnan (0 [0 I (O P {1 I 0
69. Prior years' claim liability and reserve - group health (Sch. H, Part 3, Line 3.2, Col. 2)....... | ceeveveerverrrerernnan (0 [0 (O I (0 0
70. Incurred losses on prior years' claims - health other than group (Sch. H, Part 3,

Ling 3.1, GOl 118SS COL. 2)...uiuiiieieieieeeicetesie ettt ssntens | sbesssssesssssssessessnann (01 [0 I (O I (1 I 0
71. Prior years' claim liability and reserve - health other than group (Sch. H, Part 3,

LiNE 3.2, COl. 118SS COL. 2)....ouvuririrrirririsieeinsise et ssesssssssssesssssssssesssssessanss | sssmssssssssessassnsssens (0 [0 I [V I (1 0

Net Gains From Operations After Dividends to Policyholders/Members'

Refunds and Federal Income Taxes by Lines of Business

(Page 6.x, Line 33)
72.  Industrial life (Page 6.1, Col. 2).......
73.  Ordinary - life (Page 6.1, Col. 1 less Cols. 2, 10 and 12).
74.  Ordinary - individual annuities (Page 6, Col. 4)...........
75.  Ordinary - supplementary contracts.....
76. Credit life (Page 6.1, Col. 10 plus Page 6.2, Col. 7)
77.  Group life (Page 6.2, Col. 1 less Col. 7 less Col. 9)
78.  Group annuities (Page B8, COL. 5).....c.viiurriiinrireieicnei ettt sessesssssens | sessstseessessessnssanes (01 O (018 [0 T (11 IO 0
79.  A&H - group (Page 6.5, COL. 3)....cvvuereiereieieteee et sess s ssesssssssesensens | sessesesissessssssnens (0 [0 I (O (0 0
80.  A&H - credit (Page 6.5, COl. 10).....creuueereerrereemmeeeseeessseesesessseesssessesesssssssssssessssnesss | eeessesssesssnnsssnnes (U I (U (O [V I 0
81. A&H - other (Page 6.5, Col. 11ess Cols. 3and 10)..........cccevirireirieriiieeieieesseereeseiesines | crevesesesssessesesenens [0 R [0 IR [0 IR 0 [ e 0
82. Aggregate of all other lines of business (Page 6, COl. 8)..........cccoueveuireeieirireieieieieies | e (01 IO 125,993 | .o (27,222) | ..o 2,939,548 | ............ 2,625,302
83.  Fraternal (Page B, COL 7).....coviviieireeereiieiesesiese et ssssssses s ssssesse s sesssssssssssssessessnss | sossesssissssssssssnsans [ P [ P [ I (] 0
84.  Total (Page B, COl 1).....uuiruuirmuiiressirisiessensseisssesss s st esssssnsns | ceessnees (60,016,022)| ....... (116,662,814)] ....... (144,053,931)] ....... (152,549,511) | ......... (21,826,749)

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[X] No[ ]

If no, please explain:

23
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DIRECT BUSINESS IN GRAND TOTAL DURING THE YEAR

NAIC Group Code.....0468 NAIC Company Code.....15549
LIFE INSURANCE
1 2 3 4 5
Credit Life
(Group and
Ordinary Individual) Group Industrial Total

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

R =

DIRECT DIVIDENDS TO POLICYHOLDERS/REFUNDS TO MEMBERS
Life insurance:
6.1 Paid in cash or left on deposit.........cccccvrereiririnieiesieee e
6.2 Applied to pay renewal Premiums............ocoeeeeeeeeneerenernseneenseeeeseeneenenns
6.3 Applied to provide paid-up additions or shorten the endowment

6.5 Totals (Sum of Lines 6.1 10 6.4).......overurireerrereiieereenere e
Annuities:

7.1 Paid in cash or left on deposit

7.2 Applied to provide paid-up annuities

7.4 Totals (Sum of Lines 7.1 t0 7.3)...
8. Grand Totals (LINES 6.5 + 7:4)....ciiuiriiniiieireisissessiseesssisse s

DIRECT CLAIMS AND BENEFITS PAID

9. Death BENEItS......ccvrrreierreicie et
10.  Matured ENAOWMENLS..........coovverreiiicicee e
11, ANNUItY DENEFILS......oocvecvesccee e
12. Surrender values and withdrawals for life contracts.
13.  Aggregate write-ins for miscellaneous direct claims and benefits paid.... | ....
14.  All other benefits, except accident and health.
15, TOMAIS....ieceeicectecce e

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

Credit Life
Ordinary (Group and Individual) Group Industrial Total
1 2 3 4 5 6 7 8 9 10
No. of No. of Ind. No. of No. of
Pols. & Pols. & Gr. No. of Pols. & Pols. &
Certifs. Amount Certifs. Amount Certifs. Amount Certifs. Amount Certifs. Amount
DIRECT DEATH BENEFITS AND
MATURED ENDOWMENTS INCURRED
16. Unpaid December 31, prior year 0 0 () 0 (0 0 0 0 0 0
17. Incurred during current year. 0 0 (1 0 (0 0 0 0 0 0
Settled during current year:
18.1 By payment in full 0 0 (V] I 0 (0 0 0 0 0 0
18.2 By payment on compromised claims 0 0 | ooz 0 0 | 0 0 0 0 0
18.3 Totals paid........... 0 DR QI B 40 W Y0/ BN O I 0 0 0 0 0
18.4 Reduction by compromise 0 (N 1) ° WA W N B ' B O 0 0 0 0 0
18.5 Amount rejected 0 {0 PO owuet 0 I Aot bvwverntSUSSShoms OR 0 aSSSomommommunn | B SRR 0 0 0 0 0
18.6 Total settlements. 0 0 0 0 (01 TR 0 0 0 0 0
19. Unpaid Dec. 31, current year
(Lines 16 + 17 - 18.6) 0 0 0 ] s 0 (01 R 0 0 0 0 0
POLICY EXHIBIT No. of Pol.
20. Inforce December 31, prior year................ 0 0 0 [(a) 0 (01 N 0 0 0 0 0
21. Issued during year. 0 0 (| 0 {0 RS 0 0 0 0 0
22. Other changes to in force (Net) 0 0 (| 0 (01 TN 0 0 0 0 0
23. In force December 31 of current year......... 0 0 0 |(a) 0 (] IR 0 0 0 0 0
(@) Includes Individual Credit Life Insurance, prior year §............... O currentyear§$............... 0.
Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year §...............
ACCIDENT AND HEALTH INSURANCE
1 2 4 5
Policyholder Dividends
Paid, Refunds to Direct
Direct Direct Premiums Members or Credited Losses Direct Losses
Premiums Earned on Direct Business Paid Incurred

24. Group policies (b)....
24.1 Federal Employee Health Benefits Plan premium (b)..
24.2 Credit (group and individual)............cccccvererrirnnes
24.3 Collectively renewable policies/certificates (b).... N -
24.4 Medicare Title XVIIl exempt from state taxes or fees.........ccocvrerververnnnn N A

Other Individual Policies:
25.1 NON-CaNCEIADIE (D)......cvevieiciiiiieicee et
25.2 Guaranteed renewable (b)...
25.3 Non-renewable for stated reasons only (b)..
25.4 Other accident only.........cccocevrererrernenns
25.5 AllOthET (D). ceuierieriiei sttt
25.6 Totals (Sum of Lines 25.1t0 25.5)........ccccevvevverercrevrnnnns
26. Totals (Lines 24 +24.1 +24.2 +24.3+24.4 + 25.6)..

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

24
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Annual Statement for the year 2019 of the TLIC Oakbrook Reinsurance, Inc.

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

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9 Total
Number Amount Number Amount Number of Amount 7 8 Amount Amount
of of of of Individual Policies and of of of
Policies Insurance Policies Insurance Group Certificates Insurance Policies Certificates Insurance Insurance
1. Inforce end Of PriOr YEAN.........cccvcvevreeeceeceeeeeee e eesissieseseniens | eesveesessssssesinssseseeensesd | evvereseessseseeseeiesieneereens0 | cevveereieiierenenen 887,659 | 1o 161,006,498 | oooeeeceeeeeeen0 | 0 | 0 [ 380 | e 109,219 | coovriee 161,115,717
2. 1SSUE AUIMING YEAN.....ciieieiriirrieeiseieie e sissiesseessssssessessssessesessssenses | sesssensessssessessessnnssenensQ | cvnvenvennessssssensenssnsenn0 | evveveneenennieennend99 [ iiiiennnnn222,083 | ccvceveieieinenenn0 | e 0 [0 | 0 [0 | 222,083
3. ReINSUraNCe @SSUMEM.........c.curuureerererrerneeneeeiseesneeseiseesssssesssssssssssssssssessns | sessesssssessssssessesssessessnessQ | senmesennmnsessssnsssnssnssenensQ | conmnnennnnnessesnsssssenennd0 [ o0 |0 | 0 | e | 0 |0 | 0
4. Revived during year.......... 264 .103,200
5. Increased during year (NEt)........cccouveereeiereisnsieiessenesssssensssssssnenies | svsesressssssensessesnsessennens0 | cvnvenvensssisnssnenssenenn0 | covnieeeiniseenens T [ L |0 | 0 [0 |0 |0 | 7
6. Subtotals, LINES 210 5......couevivireieieieieceesee e sesssnnnes | eeveveniessssessssssssssnseneens0 | eevereeesiesisseeeneneenn0 | e 120 [ i 325,290 | eiiiceeseeeeeenen0 | e 0 [0 | 0 |0 | s 325,290
7. Additions by dividends during YEar...........ccccvueveveveereneenieereeeeenseeenenes | eeeerenrerere XX e | vvvereseieessieeserereneen0 | e XXX oo | e 0 | evevereeee e XXX e [0 | e XX [ e e XX e | ceveeeerieeeeisenieenend0 | e 0
8. Aggregate write-ins for iNCrEASES........cccveviueieeicrrireireiieseesieeeesesiesssisnies | ensenenssssseessensssssssnseeensd | converiessississsssssssieneensd0 | evvnieieisississieiseisnieennsd | oeveecesiseeississesissieeen0 | o0 | e | o0 | e |0 | e 0
9. Totals (Lines 1and 610 8).....ccvvverrrrrerreeiernrireeieess e 161,441,007
Deductions during year:
10, DA ..ottt snsnsssssstenssnssenss | ressessnsssnsssssensnessesensens0 | ennrenssesnnnnssesennenens0 | vevnnrennnnnsnnnsnnenen 1570 | 318,520 | 0 0 e XXX e | 0 | 0 | 318,520
T, MAEUIEY . ccvocec s ssssnsessessssenses | sressssessensessssensessessnsensesd | eerensrenensenssnnensenninnnsQ | ceeneisnsneesenenenen0 | coneensssieneen | essnensenen0 |0 | e XX [0 | 0 | 0
12, DISADIIILY.....eocvveieeeieiiceeeeeeeeeee e essssssssessnnsens | sesnnsnnssssenssensensensied | seeensenennnenssenssensennsne0 | eernerneensnnssssneneen0 | s 0| 0 0 e XXX 0 |0 | e, 0
13. 219,005 | 0 | e | 0 | 3 | e 793 19,758
14. 1,583,503 1,583,503
15. ..5,550,601 . ..5,552,724
16. 16,979 | oo | 0 | XX | e XX s | e XXX s | e 16,979
17, DECrEASEA (NEL).......cvvreeiiiriieiieieteie et sssesssssssssssnsenes | sensessesssssssessessssssessessnsQ | cvenreniessessiensesssssesesssd | vevssssessessesesssnseiens || eevessssesiesnnens 1,017,353 | oo [0 | [0 RN 0 [ o (0] I 1,017,353

18. Reinsurance
19.  Aggregate write-ins for decreases

20. Totals (LINES 100 19)....curereeireercereereiieeireeeeees st eseessnssenns

21. Inforce end of year (b) (Line 9 minus Line 20)
22. Reinsurance ceded end of year....

23, Lin€ 21 mMiNUS LINE 22.......c.ovieereeerieisietsiseesse e

................ 152,825,827

DETAILS OF WRITE-INS

0803, e

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

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

19071, s

1903, s

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

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

Life Accident and Health Companies Only:
(@) Group$........ 0; Individual §.......... 0.

Fraternal Benefit Societies Only:

(b)  Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates.......... 0, amount, §.......... 0.

Additional accidental death benefits included in life certificates were in amount §.......... 0. Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates? Yes|[ ]

No[ ]




Annual Statement for the year 2019 ofthe T LIC Oakbrook Reinsurance, Inc.

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 diVIENdS..........coeverrrrerreninrnrreiieiesssienis | nveseeseeenennens D0 OO OO (01 [P XXX evrveveieereviereens | oo 0
25, Other paid-Up INSUIANCE.........covevieriiriieieiseiesesssiesseins | evesessssssessesssessese s sssssns 0 | oo 0 | oo 3 | s 130
26. Debit ordinary iNSUraNCe.........oeerierrnersersrisisssssrssesnns | ossssesssesseanaes DS T IR XXX oevrrerninnrnnisnnnenns | orsessessssnsssss s ssssnsesssnssesnnns 0 | o 0

ADDITIONAL INFORMATION ON ORDINARY INSURANCE

Issued During Year (Included in Line 2) In Force End of Year (Included in Line 21)
1 2 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies Amount of Insurance Number of Policies Amount of Insurance
27. Term policies-decreasing.........ccueuevereeererernserierseennens
28. Term poliCieS-Other..........coverurieeeireeeeeieeerese e

29. Other term insurance-decreasing

30. Other term insurance

31. Totals (Lines 27 t0 30)......ccovererrrirerreieirieeeeseees e
Reconciliation to Lines 2 and 21:
32, Term additions..........cccvcuieiniieiis | i XXX [ v (U XXXt [ e 0
33. Totals, extended term inSUranCe............ccoouevervevererrevenns | covevereirerennne XXX oevieevevieieeieniens | oo XXX ieveireievieiieieen | e 0 [ oo 0
34. Totals, whole life and endoWMENL............coccervvnevennrrnes [ corrrserssrnsi s 9 | 5,046 | ..o 15,145 | 4,512,305
35. Totals (LINeS 3110 34).....cuvuirrniirininiserinsnnnssesssnissenees | v sssnesnees 455 | i 222,083 | ..o 459,302 | ... 152,825,827
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-Parlicipating Particizpating Non—Par?icipating Partic‘i‘pating
36, INAUSHIAL. ..o | crbereerree st L0 OO R RO 0 [ oo 0 | e 0
37 OFAINAIY...cvoreeeriierieeiess s sese e | eessssesssesss s eese s 222,083 | oo (U R 152,825,827
38. Credit Life (Group and INAiVIAUEL)...........oovererrirriririnnins [ cereerrmerereseseneeseiesesseseeseessseneenns 0 | e 0 | oo 0
39. 106,343
40. 152,932,170

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 0ther COMPANIES..........cccovevevvieveieeereieeereens | e XXXt | vt (01 I XXXt | e 0
42. Number in force end of year if the number

under shared groups is counted on @ pro-rata basis........ | w.cereererrenenenninineneeeseeneena (01 IO XXX et | e (1] O ) .0
43. Federal Employees' Group Life Insurance

INCIUAEA IN LINE 27t ieessieieinnes | cresseeseesssesseessssssessesse s ssesssssnees 0 | o 0 | e 0 | o 0
44, Servicemen's Group Life Insurance included

INLING 271ttt saestesseses | evassssssesses s et bbbt esae 0 [ e 0 [ oo 0 [ et 0
45. Group Permanent Insurance included in Ling 21......ccccoe. | coovernniiniinsssississsessesssesnssnens 0 o 0 [ oo 0 | o 0

ADDITIONAL ACCIDENTAL DEATH BENEFITS

| 46. Amount of additional accidental death benefits in force end of year under ordinary policies

BASIS OF CALCULATION OF ORDINARY TERM INSURANCE

47. State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on wife and
children under Family, Parent and Children, etc., policies and riders included above.

471
472
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of Amount of Number of Amount of Number of Amount of Number of Amount of

Disability Provision Policies Insurance Policies Insurance Policies Insurance Certificates Insurance\
48, Waiver of Premilum.........ccccvieieisieeseeseeessiesennes | covevessesissnns (01 IO (0] IO 25 | o 4312 | o (01 IO (V1 IO (01 IO 0
49, Disability INCOME.......ccveriirireieiriireeeeseeeeseiseeeeneines | cereeeeseeeenees (01 IO (1] I (O IO (01 I (0] I (O IR (01 IO 0
50. Extended BENEfits.........coeviurieiieieireieieseeseesssienes | cevensenieiiennd (01 IO 0
51.
52.

(a) See the Annual Audited Financial Reports section of the Annual Statement Instructions.



Annual Statement for the year 2019 ofthe T LIC Oakbrook Reinsurance, Inc.

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
1 2
Involving Life Not Involving Life
Contingencies Contingencies

Group
3 4
Involving Life Not Involving Life
Contingencies Contingencies

o~

5.

In force end of prior year
Issued during year.........
Reinsurance assumed
Increased during year (net
Total (Lines 110 4)....ccovevrrrerrrrennns

Deductions during year:

6.
7.
8.
9.

10.
1.
12.

Decreased (net).....
Reinsurance ceded....
Totals (Lines 6 and 7)....
In force end of year....
Amount on deposit.....
Income now payable..........

Amount of income payable...............

o o oo

o

o

o o olojo o

ANNUITIES

Ordinary

1
Immediate

2
Deferred

Contracts

Certificates

o nd =

5.

Deductions during year:

In force end of prior year..................
Issued during year.
Reinsurance assumed
Increased during year (net)..............
Total (Lines 1t04)....ccovvvrrrerrrernns

6. Decreased (Net)......ccocvrrrrrnrerrerrennes
7. Reinsurance ceded
8. Totals (Lines 6 and 7)
9. Inforce end of year..........ccccouveurnenne
Income now payable:
10.  Amount of income payable...............
Deferred fully paid:
11, Account balance.........cocovvurrerreennenne
Deferred not fully paid:
12. Account balance.........cccovrnrininnenns

ACCIDENT AND HEALTH INSURANCE

Group

Credit

Other

1
Certificates

Premiums in force

2 3

Policies

4
Premiums in force

Policies

5 6

Premiums in force

1

2
3.
4

5.

In force end of prior year..................
Issued during year.........cccoooevveennnn
Reinsurance assumed...........c..o......
Increased during year (net)..............
Total (Lines 110 4)....ccvcvevererrirnes

Deductions during year:

6.
7.
8.
9.

10.

CONVETSIONS.......cveveerecrreereeiriiaenens
Decreased (Net).......cccovrnrereurrnnenns
Reinsurance ceded..........ccccvverieenee
Totals (Lines 610 8)........cccvevevneee.
In force end of year........cccocevnnenee.

DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS

1
Deposit Funds

2
Dividend Accumulations

Contracts

Contracts

1

2
3.
4

5.

IN FOTCE BN OF PHOT YEAI ..ottt ettt

Issued during year.
Reinsurance assumed
Increased during year (net)
Total (Lines 1 to 4)

Deductions during year:

6.
7.
8.
9.
10

DECIEASEA (NEL)......cuieveieie ettt bbb bbbt bbbt

Reinsurance ceded
Totals (Lines 6 and 7)

IN FOFCE BN OF YBAI......cviecieiece bbbttt
. Amount of account balance

(a) See the Annual Audited Financial Reports section of the Annual Statement Instructions.
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Annual Statement for the year 2019 ofthe T LIC Oakbrook Reinsurance, Inc.

FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

Interest Maintenance Reserve

Amlunt
1. RESEIVE aS Of DECEMDET 31, POT VBT ......oueiuiviteiieiictiieie ettt ettt bbb bbb st £ et bbb s bbb s bbbt s s b s s s s entens | sbenbessessnsessessesssans e st st s sas (214,968)
2. Current year's realized pre-tax capital gains/(losses) of $.....577,680 transferred into the reserve net of taxes 0f §.....121,313.......oorrrrreieeieeeeeeeeeeeies | et 456,367
3. Adjustment for current year's liability gains/(10SS€S) released from the TESEIVE..........c.cuiiiiecee ettt ssesssnses | shessebsssssessessss st en et st es st ensansssnaans 0
4. Balance before reduction for amount transferred to Summary of Operations (Line 1+ Line 2 + LiNE 3).......cccvvvieiiriieierinieie et ssssssenses | sessessessessssessesssssssessessssessessees 241,400
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, COIUMN 4).........ccceviiiiieiirieiessieseeiseieeesssessessesssssssesessssenss | sessssessesssssssesssssssessassessssassessd 66,426
6. Reserve as of December 31, current year (LINE 4 MINUS LINE 5)......cuieioiiuiiiisieiieeiiseesesssesssessesssssssssssssssassessesassessassessssassessssassessessssessessssensassessssassessessssesse | sesssossessssassesessssessessessnsassesses 174,974
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)
1o 2019 | e (7 ) 1 R 88,999 | oot LU RN 66,426
2. 2020....cirerieeries | e e (3,936) | covvrvereeererrirerriiesnni s 144,024 | oooooeercee e L0 ORI 140,087
30 2027 | e (<723 | [ 152,247 | oo (0 TR 144,922
b 2022 | e (O T13128 | oo {0 R 102,645
5. 2023 | s [ TO N 73,268 | oot (0 R 55,257
6. 2024 | s (25,050) | ceuvrerreeererneeneeseeeereseseeeeseeeees 1734 | o 0 [ s 6,684
T 2025.ceeiseeeieneeeeens | seveeseeineessse st ) 0 2 OO L0 O (24,194)
8. 2026......ceeeeieeeieneeenens | et (36,398) | ..ooeverrereereereri et AT | e L0 O (35,225)
T (N DO (30,203) [ covveeeeerese e (B,087) | e eeeeesesseeeesssesresses [ (35,250)
10, 2028.ceeeeeeeseseeeeesssssies | eesesseesessseseeesssssssessess e (AT Z | (11569 | .oeovereeeeeeeessssceeeesesessreeesssssereesse (L (33,144)
1102029, | et QT4 | (18,6B7) | ..ovvvereeerrerereerreneseesseensseeessenssnessees L1 O (36,043)
12, 2030..c..cccceereceeeineeeieeens | et (19,695) | vvvreermerereerereeeesseeeseeeeeeenns (20,784) | ...eeoreereeeceeeeee e L0 R (40,479)
13, 2037 e | et (20,571) | cvvvovererieerseriecsisene s (17,951) | oo L0 SRR (38,521)
14, 2032, | et (0 Y N (15,011) | oo L1 SRR (37,168)
15, 2033.cemiireeieeeesreeatns | seeeess sttt (18,215) | coveererverreeesreeressseeeseenesssneees (T1,762) | ooveeeeeeereeeeerseeeeseeeeessseessesssessneens (O RN (29,976)
16, 2034cemieiceieeeenreeeins | seeeessseees et (10,868) | vvvvrevrrerraereereresseeesseenessseeeenns (8,838) | cevruererreerireeeireenss s (O N (19,706)
17, 2035 | et [T O (G010 SR LU (9,824)
18, 203B..c.uureveueeereeeernenins | crerinenis sttt B972 | e (5,815) | cevrurrerrmeereseeesssensseeeessssesssssesssens L0 TN (842)
19, 2037 oo | ceeiineesi st 13,069 | covooreeererieieeri e (4,913) | oo (O O RN 8,156
20, 2038.....coererereiieeniienees | reeerie st 17,851 | oo (3,939) | coovnrerieeriri e LU N 13,712
210 2039, | e 16,789 | covvvrerirereeieeniesest s (2,981) | coovnreeieeriereieens e O N 13,808
22, 2040......ciriereiseirienies | e 14971 | o (2,514) | oo LU N 12,457
230 2041 | e s 12,922 | oo (2,826) | .voovvvevierirereeieen s LU N 10,296
24, 2042 | e 10,398 | covoouerirereiieeri s (2,882) | .vvvvevevireerirerieieens e (O RPN 7,716
25, 2043 | e e 8,307 | oooerrererieieeriei i (2,849) | cooonerieerie s (O RPN 3,457
26, 2044........ooreirenins | e e 3,893 | oo e (2,905) | cooovvrevererrirerieeeeesi e (O TN 788
27, 2045......oiivireieirieenins | e 2,292 | ot (2,738) | oot LU RO (445)
28, 2046........coeerecnineenins | e 833 | o (2179 ] oo LU RN (1,345)
T (O B V1 (1,568) | veeeeeseseeeeseeeseereesesseeeessse e L (1,564)
30 2088..correeeeeeeeesereesesee | cooereeesese s ese s V1 <10 1 P (L (950)
31, 2049 AN LALEN......cooossesccc | coccrerssssssessessssssssssssssssssssssssssseses [\ [GEL) ] [\ (335)
32. Total (Lines 110 31)..civces | v (214,968) | ...oovoverieeser s 456,367 | oo 0 | o 241,400

28
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Annual Statement for the year 2019 of the TLIC Oakbrook Reinsurance, Inc.

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..........c.coveuriniineiriseissieie e

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

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

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

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

. Basic CONtTDULION. ... s

. Accumulated balances (Lines 1 through 5, minus 6 plus 7)..........ccoeeverevrireirenenne

Reserve objective

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

o IMXIMUM TESEIVE. .. ..vtveieiiie bbbttt

20% Of (LiNe 10 MINUS LINE 8).......vuiireiieieicieieicineis sttt

Balance before transfers (LINS 8 + 11)........cccvurireirciieircienreeeseeeiesiene

TEANSTEIS. ..tttk

VOIUNEANY CONETDULION. ..ottt

Adjustment down to Maximum/up 0 ZEFO.........c.eueererreeinrinenereee e

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

............................ 1,285,976

............................ 6,518,084

.............................. (811,044)

............................ 1,285,976

............................ 6,518,084

.............................. (811,044)

............................ 1,285,976

............................ 6,993,946

............................ 6,876,632

3,940,844

............................ 6,993,946

............................ 6,876,632

3,940,844

............................ 6,993,946

............................ 6,876,632

............................ 3,940,844

.............................. (610,620)

.............................. (610,620)

.............................. (610,620)

............................ 6,383,325

............................ 6,383,325

............................ 6,383,325
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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. 4 x7) Factor (Cols. 4x9)
LONG-TERM BONDS
1 EXEMPE ODIIGAtONS. ......veeeecicie ettt | eesseesenenenns 16,595,364 |............ D0,% O U ) 0.0 SO [N 16,595,364 | ......cvvenen. 0.0000 | .everrereenrerrenernrnnneens0 | e 0.0000 | ..vovererrrrnrerrereerreneend0 | e 0.0000 | .voeeeeeeeeereireereeeneenns 0
2 1 HIghest QUAIY.........cvereeeieeereeeiecce e ssessseesensensnnens | ceneeeennenn:093,636,129 | i D.0,% SO IO ) 9., SO ISR 593,636,129 | ..ovvrvernenee 0.0005 | ..oovrvererrennnni 296,818 | oo 0.0016 20,0033 | o 1,958,999
3 2 HIGN QUAIIY....ceeeeeccecceeeeeieses et ensssesessensenees | ceneeneenenenn 242,348,792 | i D.9,9 O U ) 9., SO ISR 442,348,792 | oo 0.0021 | oo 928,932 | e 0.0064 20e0.0106 | oo 4,688,897
4 3 MEdIUM QUAIIEY.......ooceecerrercrieieiee et sensssssessssnsesisenes | nenneneneneneene0,083,413 | i, D 9,9 O U )9, SO IR 6,083,413 | ..oovvrrnnen. 0.0099 | ..ccovvrivirerennn80,226 | o 0.0263 000e0.0376 | e 228,736
5 4 LLOW QUAIIEY. ccoooceeiciececie ettt | sesesenenensssenenessnnnenens0 | aeenennn: D 0,9, SO U D 0,9 OO VRO (V18 [ 0.0245 | ..o | 0.0572 00817 [ 0
6 5 LOWEE QUAIEY.....ecveei s
7 6 In or near default
8 Total unrated multi-class securities acquired by conversion
9 Total long-term bonds (sum of Lines 1 through 8)
PREFERRED STOCKS
10 1 HIGNESE QUAITY. ...t
1 2 High quality.
12 3 Medium quality
13 4 LOW QUAIIEY. ...ttt s
14 5 LOWEE QUAIEY.....cecveeieiicce s
15 6 In or near default
16 Affiliated life with AVR
17 Total preferred stocks (sum of Lines 10 through 16).........ccccoevivnisrinresrnennns
SHORT-TERM BONDS
18 Exempt obligations.
19 1 Highest quality....
20 2 High quality.....
21 3 Medium quality
22 4 Low quality......
23 5 Lower quality...
24 6 In or near default
25 Total short-term bonds (sum of Lines 18 through 24)..........ccccceuieiiirisiiarinsninnens
DERIVATIVE INSTRUMENTS
26 Exchange traded
27 1 Highest quality
28 2 High quality
29 3 Medium quality
30 4 LOW QUAIIEY. ...ttt s
31 5 LOWEE QUAIEY.....cecveeieicie s
32 6 IN O NEAr ABFAUIL..........ivieriiiic e
33 Total derivative INSTTUMENES. ..o
34 Total (Lines 9 + 17 + 25 + 33). ...
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ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

Default Component
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4x9)
MORTGAGE LOANS
In good standing:
35 Farm mortgages - CM1 - highest QUality...........ccoeceriiverieinieieneerieieens | eveeeineresnneenerenens0 [0 [ e XX [0 [, 0.0011 .....0.0074
36 Farm mortgages - CM2 - high quality..... .0.0040 |. ..0.0149 |...
37 Farm mortgages - CM3 - medium qUality.........coovrvverrieeniinenennnneenns | cevesssnsensesssniesinnend [ rvnieieinsieeeinienen0 | e XXX [0 | s 0.0069 ....0.0257
38 Farm mortgages - CM4 - low medium qUalIY.........cooeerrerieiennnrineneenen [ evennnnreeneisseneennnen0 |0 [ XXX e [0 [, 0.0120 0.0428
39 Farm mortgages - CM5 - IowW QUAlitY...........oereveerrernrnincreinrneeennnnenenes | eveerenennnneninsnnneeens0 | verernnneensneenien0 | XXX L0 [, 0.0183 0.0628
40 Residential mortgages-insured or guaranteed.............covererrerrnennernenens [ eovenenereneneinnnenneenneen0 |0 [ XXX e [0 [ 0.0003 .....0.0011
41 Residential mortgages-all Other.............ccovuvrccninirneeeerneenennens | evreressnnerenesnsnenenns0. | vererineverennnenenienene0 | v XXX L0 [ 0.0015 ....0.0046
42 Commercial mortgages-insured or gUaranteed.............cueeereererneeneerrernennn | venerseneennenennenerneen [0 | XXX [0 | 0.0003 0.0011
43 Commercial mortgages-all other - CM1 - highest quality...........cccocovrrenreiecns | eereenieenereieiniieisiee0 |0 | g XX g oo oy 0 | i, 0.0011 0.0074
44 Commercial mortgages-all other - CM2 - high quality..........ccocoevveeviininniies [0 L0 L AOEOE - B BN P 0 | 0.0040 0.0149
45 Commercial mortgages-all other - CM3 - medium quality.........cccooevveervinnires [eovvreecnneisnieininnenend0 L0 [ KXY, W N 0| 0.0069 ......0.0257
46 Commercial mortgages-all other - CM4 - low medium quality...........ccccevvveres | veverenierecnnsieieinend [0 | XXX [0 | e 0.0120 ....0.0428
47 Commercial mortgages-all other - CM5 - Iow quality..........cccoevrvrerirrirernines | v o0 [ e XXX [0 | e, 0.0183 0.0628
Overdue, not in process:
48 Farm MOMGageS. .......cvvreueiririeirinieenensinseseisesneseneessnsnseeessssesenssssssenens | evensesnssenseesesssessennenensQ | veverrenenensnnennenssnreenes0 [ vvneenee XXX e | e, 0.0480 ....0.1371
49 Residential mortgages-insured or guaranteed ..0.0023 |...
50 Residential mortgages-all other. ....0.0103
51 Commercial mortgages-insured or QUArANtEEM.............coeviiuevriieiniieirineieiees | e {1 T (0] I XXXt [ {1} I 0.0006 0.0023 [ .o 0
52 Commercial mortgages-all Other..........ccccvviiriniesesseseees | et {1 T (0] I XXXt [t {1} IO 0.0480 01371 [ 0
In process of foreclosure:
53 Farm mortgages
54 Residential mortgages-insured or guaranteed
55 Residential mortgages-all Other..............cccireee e | e 0
56 Commercial mortgages-insured or QUATANTEET............oc.urereirreeereeneeireireeens | ceereereieeeieeseseeeeseeseeas 0
57 Commercial mortgages-all other.
58 Total Schedule B mortgages (sum of Lines 35 through 57).........cccceeerveeeienes | cveenieeeeeseinn 0
59 Schedule DA MOMGAGES. ......ucvivireiriireinirieieieeise st sesesenes | eesssssssssesessssssarsssesenan 0
60 Total mortgage loans on real estate (LiNES 58 + 59)........cccuiviiiirierieisessiieiines | oerssisseseesssesessessseenns 0
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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 PUDLIC........c. ettt ssseeesssssssssssessnes | essnsssesssssesssnssnsennens0 | coveennesnnes ) 0,0 SO PR D0 SO IO (010 [ 0.0000 | .oeoevererreeereereieeene (V) I 0.0000 () I— 0.0000
2 Unaffiliated PrIVALE. .........cvureeiiiecicieiec et eessesssssessessnes | sonnssessessensssenensesnenn | cerneennenns ) 0,0, O PO D 0. O IO (010 [ 0.0000 | ..oeoeverereeceeereieeene [V I 0.1945 | o0 [ 0.1945
3 Federal HOmME LOAN BANK...........c.uiiiuriiiiieieiiniisieiecssieise st eesssesessns | eesessssssensssesssssessessn [V O ) 0,9, SO PR D 0. SO IO (V18 I 0.0000 | ..ooevererreceeerereenne [V I 0.0061 | .ovovereerereerneinereeenen0 [ i, 0.0097 | oo 0
4 Affiliated life With AVR ..o | coessesinsieressssieneea 0 [ )9, SOOI PO D 0. O IR (V10 [ 0.0000 | ..oooeveerriererrerienne (U I 0.0000 | ..ooovvercererernrrereenen0 [ s 0.0000 | .oovvrverirrieieireieena 0
Affiliated Investment Subsidiary:
5 Fixed income exempt 0bligations...........c.cvuiirnieiieice e
6 Fixed income highest quality.
7 Fixed income high quality.
8 Fixed income medium QUALIEY...........ceurererieecireeec s
9 Fixed income low quality
10 Fixed income lower quality
1" Fixed income in or near default.............ccerririiinineceee e
12 Unaffiliated common stock public
13 Unaffiliated common stock private
14 Real estate,
15 Affiliated - certain other (see SVO Purposes and Procedures Manual)..
16 Affiliated - all other
17 Total common stock (sum of Lines 1 through 16).........c.coiiiunniiiiiisicciccisscnas
REAL ESTATE
18 Home office property (General ACCOUNE ONIY).........vririiiririieierieieiseesieissneeiseeiees | ereseseenssesesesseiesesenas [0 [0 [0 {1 ] IO (00100 I 0
19 INVESIMENE PrOPEILIES. ......cvvveciiiicrie e sesessnssesenns | enenesesnnssssssnsesesnnnesns0 | vererennneisnnnsiennrennnn 0| crieieeieeees [0 {1 [ I (00100 I T 0
20 Properties acquired in satisfaction of debt 0 [0 I (L P 0.0000 | .ovoriiiicinieinas 0
21 Total real estate (sum of Lines 18 through 20)...........cceiiiieiiiinisieisssesssesessseens | corieessssssesssssssssasessd [0 [0 (O I [V P D N [ 0
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF BONDS
22 EXEMPE ODlGALIONS. ..o | e 0 [ XXX [ e XXX revevernees | e (V10 [ 0.0000 | ..ooeverereeieireiinene 0
23 1 HIGRESE QUAIEY. ... oottt ssensns | eessssesssssssesssnsnssesan (1 O ) 0.0 SO P D0 O (01 [ 0.0005 | .ooevererreeeeereieeene 0
24 2 HIGN QUAIIY. .ottt ssesssstessnsessenssnsnnnns | srenenessssesssnsnsssesnnnns) | ceeneeenenns ) 0,0 O PO D0 O (01 [ (00007 0
25 3 MEIUM QUAIIEY......veeeecee ettt nsessseeessesssnsnees | essnensesssssnsssesensennens0 | coveenennnes ) 0,9 O PR D 0. SO IO (V1 [ 0.0099 | ..o 0
26 4 LOW QUAIIEY. ..ottt sssstsssssnssssssnensens | essnessessessnsssesssnsesnens0 | coveenennnes ) 0,9 O PR D 0. O I (018 [ 0.0245 | ..o 0
27 5 LOWET QUAIIEY.....voeiicieiec b enessnnnes | seesessnsesesnnnessnsneeens0 | vevereennnnns 9,90, GO PR XXXt | v {1 [ I (U0 10 I TR 0
28 6 1N Or NEAT dEFAUIL. ... snsennens | snsrssesensnessenensnnnne0 | v 0,0, ST I XXX ieirirnneinen | v [V I 0.0000 | .o 0
29 Total with bond characteristics (sum of Lines 22 through 28)..........ccccoevirieiiniinisinsians | coriensissienserssessanennas (V)] I 0.0 ST I D S [P R [V D N [ 0
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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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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

1 2 3 4 5 6 7 8 9 10 11 12 13

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

Code ID Number Date Name of Reinsured Jurisdiction| Assumed Assumed at End of Year Reserve Premiums Losses Reserve under Coinsurance
General Account - Affiliates - U.S. - Other
86231..... 39-0989781.... [09/30/2011 | TRANSAMERICA LIFE INS CO.....ovvierrirrireiecineireiirenseneinsisesseessiessssssessssssssssssessessesssessessssssssssssssesssessesses | Parseonsenes | COFWIGL. oo | XXKXL o | o 106,342,754 | ...ooovvvnvnes 4737408 | ..o 652 | coverrieieieinns 19,511 | 0 | 0
86231..... 39-0989781.... |09/30/2011 | TRANSAMERICA LIFE INS CO... I 84,366,735,415 3,171,473,380 | ... 232,940,943 | ... ...38,057,096 e 1,151,123,057
86231..... 39-0989781.... |06/30/2014 | TRANSAMERICA LIFE INS CO......ovvvriirrirnrinrinnrirneinssinsesssssesseisseesseisseesssesssesssssssssssssssssssssssssssssesssssssnssses | B | COFW/Loois | AXXX et | s 4,512,304,725 | ......... 1,043,405,826 | .............. 69,570,047 | ..covvverenes 3,617,190 | e | s 806,380,061
86231..... 39-0989781.... [06/30/2014 | TRANSAMERICA LIFE INS CO....coovvivienrinseninrinsessesssnsessessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssses | Paresensenees | COFW/Luoioos [ XXXLuiioisins | o 63,107,272,313 | ......... 1,545,768,139 | ...cccovvv.. 192,170,720 | ..ovevenev. 23,121,150 | o0 [ 459,064,969
0299999. | Total - General ACCOUNt = AFfIlIAEES = U.S. = OfNEI. ... ..ottt sse s ses s ee s8££ f 848888 E e E 11 HEeEEeeEEen b b n bbbt nb b ennsnntsnntsnnis | erie 152,092,655,207 | ......... 5,765,384,753 | ............ 494,682,362 | ............. 64,814,947 | oo | e 2,416,568,087
0399999. | Total - General ACCOUNt = AffIIALES = U.S. = TOAIS.. ... iuu ittt sttt sttt st s s E 88282 E 2828484 E £ 1R85 EEeeEE e EE R bRt E bbbt ens st snmtenntsnnis | siie 152,092,655,207 | ......... 5,765,384,753 | ........... 494,682,362 | .............. 64,814,947 | o0 | 2,416,568,087
0799999, | TOtal - GENEIAl ACCOUNT = AffIlIAEES. ... rverrusreeresseieissrsssessesersssesesssesesssssssessesesssss s st ees e sessees s see8 s 18888 s 888 ee 88428 st R E e s e et ans aeEsessestant et sentenssesensensans s st ens st sentensensnnss | snens 152,092,655,207 | ......... 5,765,384,753 | ............ 494,682,362 | .....ceenvv. 64,814,947 | oo, 0] 2,416,568,087
1199999 | TOAl = GEBNEIAI ACCOUNL. ...ttt ettt ettt ess et ese e ee e m8 e e8 88882882 E R f SRR £ 4R £ 4R £ SR E S84 E 484 E A8 E R E e E £ bk eeE e eeEseeEeeE bbbttt | nees 152,092,655,207 | ......... 5,765,384,753 | ............ 494,682,362 | .............. 64,814,947 | oo 0 [ 2,416,568,087
2399999, | TOAI U.S. ..ottt ieeiees sttt sttt ees e eesses et ee e e8 e se8 o8 S28 42828 £E 8428408 12£8 28108128 £E8 128428 £E 1428428 4EE£EE 084281 £E84EE4EE LS4 EE L8 4EEA£EE S84SR AR eEAenEenEseErenE | AeEAeEAenEenErEiententsetessentantansnnt st et sententensnnnns | seens 152,092,655,207 | ......... 5,765,384,753 | ............ 494,682,362 | .......ce..... 64,814,947 | oo 0] e 2,416,568,087
9999999, | TOAI.....vvevereertsere st ere s ene s ees s s ees b8R8 8RR 8 8888 E e HEeREeRE R Rkt nnes | e 152,092,655,207 | ......... 5,765,384,753 | ............ 494,682,362 | .............. 64,814,947 | oo 0] 2,416,568,087
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Sch.S -Pt.1-Sn. 2
NONE

Sch. S -Pt. 2
NONE

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

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

Sch.S -Pt. 4
NONE

Sch.S -Pt. 5
NONE

Sch.S -Pt. 6
NONE

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

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restafement Res?ated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and invested aSSets (LINE 12)........cciirieieiieie ettt ssssssessens | ssessssssessessssssenaes 1,306,517,122 | covvvceeeereeese e (01 RN 1,306,517,122
2. REINSUIANCE (LINE 16)......vueererrirrereeeeieisieeeeeeeesscssstssesssessss e ssessessssssessessessssssessesssssssssessanses | ressessassssssessessesens 2,436,861,655 | ..covvveveieeiinns (2,436,861,655) | ..-veoverrereerereererrerireiesseneneeeennd 0
3. Premiums and considerations (LINE 15).........cccueiiiiriieieeinieie s sssssessessssessesssssssssenes | esessssessessssssssssesesns 37,017,659 | oo [0 T 37,017,659
4. Net credit for CAEA MBINSUIANCE...........c..cveevieieeieieeeese ettt sssnes | evestessesaesenaaes XXX eteteirieisiseneieinns | eveieiesisesssssiesenns 2,436,861,655 | ...ccoovveverreinn, 2,436,861,655
5. All other admitted assets (DAIANCE).........ccourieiiiieieieeeie e | ersessssessesssssssessens 3,408,146,284 | ....coovvvereeiieiee e {0 I 3,408,146,284
6. Total assets excluding Separate ACCOUNES (LINE 26)........ccceureerrrnrerrenerneenrensisessnsenseeessssesssees | reeseesssessssssessesens 7,188,542,720 | oo (01 7,188,542,720
7. Separate ACCOUNE @SSELS (LINE 27).......cuiuiveiieieieieieieisissseie sttt sssssssesssssnsens | sessssssssssessssassessessssessasssssnsassessed 0 | oot 0 | e 0
8. TOtal @SSELS (LINE 28)........ouvcvieieeiceie ettt nns | evesssesaes s tes e 7,188,542,720 | ..o {0 [ I 7,188,542,720
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract reserves (LINES 1 aNd 2).......c.cucueieiciiirieieieie ettt | svsesssssssessessssessenas 5,765,384,754 | ..o 0 [ e 5,765,384,754
10. Liability for deposit-type CONtracts (LINE 3).......ccccviieuiiiieeiiicieceee e sseinnsens | ceveresssesssissesessssesss s sessssesessnans 0 [ e 0 | o 0
11, Claim rESEIVES (LINE 4)...eoucvereeireeireeireeiieeesse et ssess sttt ssssesssesstnnes | sesssssssessssssssessssnenss 84,814,947 | .ooooecrecenend (0 64,814,947
12.  Policyholder dividends/member refunds/reserves (LINES 5 through 7)........ccevvvrrninrinenens | covrininsisssissssss s L0 U R (0 I U 0
13.  Premium & annuity considerations received in advance (LINE 8)..........cccoueveueriereiereiieiieiies | cevevieressssesesssessenenad 6,999,719 | oo 0 [ e 6,999,719
14, Other contract liabiliies (LINE 9).........ccvevererieieeeeeesee ettt sesesess | evessssaessesessessesessanes 104,713,273 | oo {1 RN 104,713,273
15.  Reinsurance in unauthorized companies (Line 24.02 minus iNSet amOUNt)...........cccoevieiieieies | cevverriieieseese e 0 | oo 0 [ e 0
16.  Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03
MINUS INSEE AMOUNL).......cveiviveiciiteicise ettt bbbt ssebsesss | ebsssassessessssessessssnsesse s st ensensenaed 0 | e 0 [ e 0
17. Reinsurance with certified reinsurers (Line 24.02 iSEt @aMOUNL)........c.evererrurerninrenrrninrnenees | cerrreneneensesssessssese e ssesseessenes L0 O R 0 [ e 0
18.  Funds held under reinsurance treaties with certified reinsurers (Line 24.03 inset amount)....... | coccvveereerieieneeienesssiennnd 0 | e 0 [ s 0
19, All other liabilities (DAIANCE)..........ccceveeveriieieieeee ettt s besse s | evsessssssssssssssssessesnaas 8,523,404 | oo {0 I 8,523,404
20. Total liabilities excluding Separate ACCOUNES (LINE 26).......c..cruerreieininieieisireieississensissiesees | srevesssssssessessssennes 5,950,436,007 | ...ovevererreierieeesseneeiea [0 [ I 5,950,436,097
21.  Separate ACCOUNt lIADIIHIES (LINE 27)........vurereereeereeeeseiseeeseeseeeseeseessseseseesessesssssesseesessssesessesses | fsesssssessssssssssssassssssesssssassssssssns [0 OO 0 | e 0
22, Total abilities (LINE 28)........ccceurvereireriererieeisneriesese et ssssssesssssssessses | soessssssssessssesssnns 5,950,436,097 | ...oooorvorrrirerirerinenieerineiien [V 5,950,436,097
23, Capital & SUIPIUS (LINE 38)........vveurermcrereeimermseeeseeisseesssensssessssesssesssesssesssessssssssesssssssssnes | srssssssssssssssssesssans 1,238,106,623 |......coocenicnene D00, SRR (RSP 1,238,106,623
24. Total liabilities, capital & surplus (Line 39) T188,542,720 | ..o 0 | e 7,188,542,720
NET CREDIT FOR CEDED REINSURANCE
25, CONIACE TESEIVES. ....vvuveerisriseriesissie sttt eb bbbt | cbsetbsetb ettt 0
26.  ClAIM TESEIVES. ......uvvuieeiieiiiiiisie sttt bbbttt | foreties b s 0
27, Policyholder diVIdENAS/TESEIVES. .......v.irrrerrirrirrisreesseeessssssssssssssssssseessssessssessesssssssssessasssnssns | sesssessessesssssessasssssesssssessnssessons 0
28.  Premium & annuity considerations received in @VANCE............c.cieieieiriieieieeseeiesieiens | crervsiessesisssssssse st 0
29. Liability for depoSit-type COMTACES.........everuerereriererie e sress s ssssssesssesnssesses | eessessessesssssessesssnssessnssensnssnssons 0
30.  Other COntract ADIIIHIES............cuiveiiiii bbb | o 0
31, ReINSUraNCe CEABA @SSELS.........cviueirircieiiriieisiee sttt s st s b sss st ssessnnes | sresesssssesesnsesnsnes 2,436,861,655
32.  Other ceded reinSUrance reCOVENaDIES.............c.viiiiiiiiiie s | st 0
33.  Total ceded reinSUranCe rECOVETADIES...........cvvvevecveveieeieiee ettt snas | aaersssessssesssassaese 2,436,861,655
34, Premiums and CONSIAEIATIONS............cccuuiiuuiiiriiiiiiiiiisissi bbb nsses | soseseess s 0
35.  Reinsurance in UNauthOrZed COMPANIES...........cuwurerrurrerreerreresieeeeseeesseesessseaseeessesssseessessenes | feessessessessssssessessssssesssssessssnessens 0
36. Funds held under reinsurance treaties with unauthorized reiNSUIETS..............cocuiiciniiniinies | v 0
37. Reinsurance with certified reinsurers...
38. Funds held under reinsurance treaties with certified reiNSUIETS..............couvvrrerrrneriinins | v 0
39. Other ceded reinsurance payableS/OffSEtS. ..........ciieiciieieicese e | cetistessesisssss s ssssssssntenenad 0
40. Total ceded reinsurance PayableS/OffSELS...........ccvvciivierrieicsee et bsstenes | seessssessssissessssssssssssssssssssssesnnad 0
41.  Total net credit for ceded reINSUIANGCE. ............ccuuiieriiriiriiriinirererei s ssissienienes. | orsensesssesssiessenees 2,436,861,655

48
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS (b)

Allocated by States and Territories
T

Direct Business Only
4

Life Contracts 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. Alabama N 0 .0 .0
2. Alaska.... 0 0 0
3. Arizona... 0 0 0
4. Arkansas 0 0 0
5. California.... 0 0 0
6.  Colorado.... 0 0 0
7. i 0 0 0
8. Delaware............ 0 0 0
9.  District of Columbia 0 0 0
10.  Florida.......c.cocnevneee 0 0 0
11.  Georgia.. .0 0 0
12.  Hawaii.... 0 0 0
13.  ldaho.. .0 0 0
14.  lllinois. 0 0 0
15.  Indiana... 0 0 0
16. lowa....... 20 0 0
17. .0 0 0
18. .0 0 0
19. .0 0 0
20. Maine......... .0 0 0
21.  Maryland........ .0 0 0
22. .0 0 0
23.  Michigan..... .0 0 0
24.  Minnesota.. .0 0 0
25.  Mississippi. .0 0 0
26. Missouri...... .0 0 0
27.  Montana. .0 0 0
28. .0 0 0
29. .0 0 0
30. .0 0 0
31. 0 0 0
32. 0 0 0
33. .0 0 0
34. 0 0 0
35. 0 0 0
36. 0 0 0
37. 20 0 0
38. 0 0 0
39. Pennsylvania.. .0 0 0
40. Rhode Island.. 0. 0 0
41.  South Carolina... 0. 0 0
42, South Dakota..... 0. 0 0
43, 0 0 0
44, 0 ] .0
45, 0 ] .0
46.  Vermont. 20 0 0
47.  Virginia... 20 0 0
48, WaShinGtON........coevierreriecierireie et stsseeines 0 0 0
49.  West Virginia.. 0 0 0
50.  Wisconsin.. 20 0 0
51.  Wyoming........ 20 0 0
52.  American Samoa 0 0 0
53.  Guam............... 20 0 0
54.  Puerto Rico........ 0 0 0
55.  US Virgin Islands........... .0 0 0
56.  Northern Mariana Islands.. .0 0 0
57. Canada........ccoooverunne. 20 0 0
58.  Aggregate Other Alien . 0. 0 0
59, SUBIOAL ... 0 .0 .0
90. Reporting entity contributions for employee benefit plans 0 0 0
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES. ...........ccureiereereenenreesee i XXX | e (01 O L0 R 0 0
92.  Dividends or refunds applied to shorten endowment or
premium paying PEHOd.........cocvvverereereie e D XXX | (01 [0 OO 0 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.............cccceeeevveereirevennnn. XXX .0 .0
94.  Aggregate other amounts not allocable by State... XXX 0 0
95.  Totals (Direct BUSINESS).......ccevvrrrerrrrerrerirnn. XXX 0 0
96.  Plus reinsurance assumed. XXX 0 0
97.  Totals (All Business).......... XXX 0 0
98.  Less reinsurance ceded..........cocoveureirinienen. XXX 0 0
99.  Totals (All Business) less reinsurance ceded............ccvvvivnnes XXX .0 .0
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. XXX 0 0
9402. XXX... 0 0
9403. 0 0
9498. Summ. of remaining write-ins for line 94 from overflow page... | .. XXX... 0 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above).......... XXX .0 .0
(a) Active Status Counts:
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.... 1 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in 0 Q - Qualified - Qualified or accredited reinSUrer..............ccceerrevenes 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 2019 ofthe T LIC Oakbrook 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
1. AlADAMAL. .. V2 I (0} TP | B SRR (O SRR | N ESTSTRRRPUON | I ISR 0
2. AIBSKA. e
3. ANZONA et
4. Arkansas..
LS TR O 11104 OO
6. CO0l0rado......c.ceereeeeee s
7. CONNECHCUL. ..ottt CT| covrvrrnrrrrrineenne0 | i) | e (O SRRSO | N ESTRRTRRRRUON | I ISR 0
8. DlAWATE......eieeiecereee et DE| woerrrrnrienenn0 [ evecnl0 | (O SRRSO | N SRR | I ISR 0
9. District of COIUMDIA. ......c.evvrirereiriereiree e DO cvevrrrerneneneenn0 [ el 0 | (U1 URUSTRRRSRPN | N ESTRRTRRPRRRUOON | I ISR 0
10, FIOMAA. ..ot FLI v | 0 | s O [ o0 | a0 [ 0
R - o1 OO (C7.N) SRS B [TUSRRRRRRRRR § [ ISP (O SRRSO | N SRR | I ISR 0
12, HAWAL. ..o HI[ e | 0 [ O [ oD | a0 [ 0
13, 1dAN0. e ID] om0 [ 0 | O [ oD | a0 [ e 0
T4, THNOIS.....eoceoeerciecee et L[ e | 0 [ O [ oD | 0 [ 0
15, INAIANA......eoieieree e IN e | 0 [ 0 [ om0 | 0 | 0
16, OWAL. oottt TAT 0 | 0 [ O [ D | 0 [ 0
17, KANSAS ..ot KS | om0 0 | O [ e | 0 [ 0
18, KENMUCKY ..o s KY [ o0 | 0 | e 0 coereeresrieeenn0 [0 | e 0
19, LOUISIANA. ..oocercveeiieteie ettt LA w0 | 0 | 0 ] om0 | 0 | 0
20, MalINE...ccoi e ME | w0 [ 0 | O [ D | 0 [ 0
21, MAIYIAN.......coeeieieieeece e MD| o0 | 0 [ 0 corvrrerenrieneenn0 [0 | e 0
22, MaSSAChUSELES. ..ot MA] D [ 0 | 0 [ om0 | 0 | 0
23.  Michigan...
24, Minnesota
25.  Mississippi
26, MISSOUI.....couveiecieteieriseisei et
27. Montana...
28, NeDraska.......cooviriiinieneses s
29, NEVAUA......co s
30. New Hampshire
31.  New Jersey
32, NEW MEXICO. ..o
33 NEW YOTK. oottt
34, NOrth Caroling..........cccereemeemeemiieiiseieeseeseiseeseeeesseeseeseeeees
35.  North Dakota....
36, ONIO..cueeececec s
37, OKIBNOMA.......oouvirriiiieie e
38, OFBOON.....oieeieirieieeiesise sttt st sssssansnsnns
39, PENNSYIVANIA. ..ot ees PA o0 | eevenrieiennn0 [ 0| coeeeeeeeeeieeenn0 [ el 0 | 0
40.  Rhode ISIaN.........ccovivieii e RIT o0 | 0 | s 0 [ 0 | 0 [ 0
41, SOUth CaroliNa........ccuvvevererreniieseseesesreesssessesesssssse s ssessessssssennns SC covrvrrrrrrrrrrnreneend | e 0 [ 0 coeeeeeeeseieeennd0 [ il 0 | e 0
42, SOUth DAKOLA.......ovrererieiiecineee et sssessennas 151D [ | N TR I ST 0 coeeeeeeeneieeenn0 [ il 0 | 0
43, TENNESSEE.....curererrerrereeesnssssese s esssssssssesssssssssessessssssssessasssnenns TN e | e 0 [ 0 coeeeeeeereieeenn0 [0 | e 0
B4, TEXBS...oueveerereereeeeiesissesessessss s sssss et es s ss sttt entns TX] o0 | o0 [ (O SRR | N ESTTRRTRRRRUON | I ISR 0
45, UtBN.... s UT| e |0 [ O [ oD | a0 [ 0
4B, VBIMONE......oorecieiiececereee ittt ss st VT 0 [ 0 | (O SRR | N ESRRRRRRPUON | I ISR 0
A7, VIFGINIA.. ettt VA o0 | 0 [ (O SRR | N ESTRRTRRRRUON | I EDSORSR 0
48, WashinGloN........oevrurrciesreesese et WA 0 | o0 [ (U1 USRS | N SRR | I ISR 0
49, WESt VIFGINIA.... .ot ssesesseesnes WV 0 | o0 [ (O SRRSO | N ESTTRRTRRRRUON | I ISR 0
B0, WISCONSIN.....cuieierieiicireieirseirsie ettt st WH 0 | 0 [ (O USSR | N SRR | I ISR 0
510 WYOMING. ettt nes WY | 0 | il 0 | (O SURUSTRRRSRPN | N ESTRRRPRRRUOON | I EDSOTRTR R 0
52, AMENICAN SAMOA. ......rvuieierererreeeeeireeese e s st ssesseens AS | 0 [ 0 | (O UUUSTRRRRSOPN | N SRR | I ISR 0
53.
54. .
55, US Virgin ISlands.........cccoeureneeniueiiineireieeineise e seeeseieesesseesseenes VI o0 [ 0 | 0 coeeeeeeerieeenn0 [ el 0 | 0
56. Northern Mariana ISIands...........c.ccoereneeneineneieineneeeseeenens MP 0 [ el 0 | (U1 OUROSURROPN B ESPTROURRRRUOOR | I EPSOOTTRRR 0
57, €aANAGA. ...t
58. Aggregate Other Alien.
B9, TOMAIS..... ettt
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Annua Statement torme year 20190t e 1L1G Oakbrook Reinsurance, Inc.

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

PART 1 - ORGANIZATIONAL CHART

HAME

VERENIGING AEGON, NETHERLANDS MEMBERSHIP ASSOCIATION

AEGON N.V.

tAEGON DERIVATIVES N.V.

AEGON EUROPE HOLDING B.v,

L AEGON NEDERLAND N.V.

L AEGON LEVENSVERZEKERING N.V,
L US PENG, INC.

k AEGON NEVAK HOLDING BV,

-BLUE SOUARE RE N.V.

» AEGON INTERNATIONAL 8.V,

. THE AEGON TRUST

L TRANSAMERICA CORPORATION

| AEGON FUNDING COMPANY LLC

- AEGON MANAGEMENT COMPANY

L RIVER RIDGE INSURANCE COMPANY

- SHORT HILLS MANAGEMENT COMPANY

L AUSA HOLDING, LLC

| AEGON ASSET MANAGEMENT SERVICES, INC.

L WORLD FINANCIAL GROUP, INC.
| WFG PROPERTIES HOLDINGS, LLC

- AEGON DIRECT MARKETING SERVICES INTERNATIONAL, LLC

AEGON USA ASSET MANAGEMENT HOLDING, LLC

[ AEGON USA INVESTMENT MANAGEMENT, LLC

L AEGON AM FUNDS, LLE

 AEGON MARKET NEUTRAL INCOME FUND, LLC

= AUIM CREDT OPFPORTUNITIES FUND, LLC

 AEGON USA REALTY ADVISORS, LLC

[ AEGON ENERGY MANAGEMENT, LLC

L AEGDN UPSTREAM ENERGY FUND, LLC

- AEGON OZF INVESTMENTS 1, LLC

L AEGON OPPORTUNITY ZONE FUND JOINT VENTURE 1, LLC

AEGON OZF INVESTMENTS 2, LLC

L AEGON OPPORTUNITY ZONE FUND 2, P

F AWHF2 GENERAI, PARTNER, LLC

LAEGON WORKFORCE HOUSING FUND 2, LP
L AEGON WORKFORCE HOUSING FUND 2 HOLDING COMPANY, LLC

- AWHF3 GENERAL PARTNER, LLC

L AEGON WORKFORCE HOUSING FUND 3, LP
L AEGON WORKFORCE HOUSING FUND 3 HOLDING COMPANY, LLG

L AWHSA MANAGER 1, LLC

L AEGON WORKFORCE HOUSING SEPARATE ACCOUNT 1, LLC
L AEGON WORKFORCE HOUSING BOYNTON PLACE REIT, LLC
L AEGON WORKFORCE HOUSING PARK AT VIA ROSA REIT, LLC

- AHDF MANAGER 1, LLC

L AEGON AFFQRDABLE HOUSING DEBT FUND |, LLC

k AMFETF MANAGER, LLC

L AEGON MULTI-FAMLY EQUITY FUND, LLC

- AUSA PROPERTIES, INC.

kAXA EQUITABLE AGRIFINANCE, LLC

 AEGON USA REAL ESTATE SERVICES, INC.

- AEGON USA REALTY ADVISORS OF CALIFORNIA, INC.

[ NOMAGON TITLE GRANDPARENT, LLC

% NOMAGON TITLE PARENT, LLC
L NOMAGON TITLE HOLOING 1, LLC

L PEARL HOLDINGS, INC. |

L PEARL HOLDINGS, INC. )l

- TRANSAMERICA INVESTMENT MANAGEMENT, LLG

L CREDITOR RESOURCES, INC.

LRI SOLUTIONS, INC,

- MASSACHUSETTS FIDELITY TRUST COMPANY

L MONEY SERVICES, INC.

L TRANSAMERICA TRAVEL AND CONFERENCE SERVICES, LLC

- MONUMENTAL GENERAL ADMINISTRATORS, INC.

L TRANSAMERICA RESOURCES, INC.

I TABR REALTY SERVICES, LLC

L TRANSAMERICA AFFORDABLE HOUSING, INC.

TRANSAMERICA AGENCY NETWORK, INC.

TRANSAMERICA CAPITAL, INC.

TRANSAMERICA FINANCIAL ADVISORS, INC.

TRANSAMERICA FUUND SERVICES, INC.

TRANSAMERICA RETIREMENT SOLUTIONS, LLC
TRANSAMERICA INVESTORS SECURITIES CORPORATION
TRANSAMERICA RETIREMENT ADVISORS, LLC
TRANSAMERICA RETIREMENT INSURANCE AGENCY, LLC

- TRANSAMERICA VENTURES, LLC

- TRANSAMERICA VENTURES FUND, LLC

L UNIVERSAL BENEFITS, LLC

L ZAHORIK COMPANY, INC.

+ COMMONWEALTH GENERAL CORPORATION

| AEGON GLOBAL SERVICES, LLC.

- AEGON INSTITUTIONAL MARKETS, INC.

L FINANCIAL PLANNING SERVICES, INC.

- GARNET ASSURANCE CORPORATION I

- IRONWOOD RE CORP.

[ STONEBRIDGE BENEFIT SERVICES, INC.

L TRANSAMERICA LIFE INSURANCE COMPANY

L AEGON FINANCIAL SERVICES GROUP, INC.

L AEGON MANAGED ENHANCED CASH, LLC

L CEDAR FUNDING, LTD.

L CUPPLES STATE LIKTC INVESTORS, LLC

L FD TLIC, LIMTED LIABILITY COMPANY

LLUCA RE Il, INC

L LIFE INVESTORS ALLIANCE LLC

= MLIC RE ), INC.

- NATURAL RESOURCES ALTERNATIVES PORTFOLIO I, LLC

 NATURAL RESOURCES ALTERNATIVES PORTFOLIO 3, LLC

- PEOPLES BENEFIT SERVICES, LLC

L PINE FALLS RE, INC.

- PRIMUS GUARANTY, LTD.

- REAL ESTATE ALTERNATIVES PORTFOLIO 2, LLE

- REAL ESTATE ALTERNATIVES PORTFOLIO 3,LLC

L REAL ESTATE ALTERNATIVES PORTFOLIO 34, INC

L REAL ESTATE ALTERNATIVES PORTFOLIO 4 HR, LLC

k REAL ESTATE ALTERNATIVES PORTFOLIO 4 MR, LLC

LYARRA RAPIDS, LLC

L THH ACQUISITIONS, LLC

L SB FRAZER OWNER, LLC

L TLIC DAKBROOK REINSURANGE, INC.

L TLIC WATERTREE REINSURANCE, INC.

L TRANSAMERICA LIFE (BERMUDA) LTD.

L ZERO BETA FUND, LLC

51

FEDERAL

HAC CO,

DNUMBER  CODE  DOMMCNE Moty

Foreign
Foreign
Foreign
Forgign
Foraign

Foreign

Foreign

Foreign
51-8513848
42-1484983
42-1480646
35-1113520
20-0877184
42-1338496
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39-1884866
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Annual Staement for e year 20190t me 1 LIC Oakbrook Reinsurance, Inc.

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

PART 1 — ORGANIZATIONAL CHART

HANE

AEGON N.v,

L AEGON INTERNATIONAL B.V.

| THE AEGON TRUST

LTRANSAMERICA CORPORATION

COMMONWEALTH GENERAL CORPORATION

| TRANSAMERICA PACIFIC INSURANCE COMPANY, LTD.
[ TRANSAMERICA PREMIER LIFE INSURANCE COMPANY
- AEGON DIRECT MARKETING SERVICES, INC.
TRANSAMERICA AFFINITY SERVICES, INC.

L AEGON INSIGHTS (THAILAND) LIMFTED

+BAY STATE COMMUNITY INVESTMENTS I, LLC

- BAY STATE COMMUNITY INVESTMENTS I, LLC
*INTERSECURITIES INSURANCE AGENCY, INC

[* NATURAL RESOURCES ALTERNATIVES PORTFOLIO I, LLC
- TRANSAMERICA ASSET MANAGEMENT, INC.

- TRANSAMERICA PYRAMD PROPERTIES, LLC

- TRANSAMERICA REALTY INVESTMENT PROPERTIES, LLC
= WORLD FINANCIAL GROUP INSURANCE AGENCY, INC.
WFG INSURANCE AGENCY OF PUERTO RICO, INC,
WORLD FINANCIAL GROUP INSURANCE AGENCY OF HAWAIL, INC.

WORLD FINANCIAL GROUP INSURANCE AGENCY OF WYOMNG, INC
 TRANSAMERICA STABLE VALUE SOLUTIONS INC.

- WORLD FINANCIAL GROUP HOLDING COMPANY OF CANADA INC.
EWFG SECURITIES INC,

WORLD FINANCIAL GROUP CANADA INC.
WORLD FINANCIAL GROUP SUBHOLDING COMPANY OF CANADA ING.
LWORLD FINANCIAL GROUP INSURANCE AGENCY OF CANADA INC
FRCC NORTH AMERICA LLC
FGH USA, LLC
INVESTORS WARRANTY OF AMERICA, LLC
LCS ASSOCIATES, LLC
MTIGATION MANAGER, LLC
BARFIELD RANCH ASSOCIATES, LLC
OSCEOLA MITIGATION PARTNERS, LLC
PLACER 400 INVESTORS, LLC
PSL ACQUISITIONS OPERATING, LLC
TRADITION LAND COMPANY, LLE
[ TRANSAMERICA CASUALTY INSURANCE COMPANY
- TRANSAMERICA CORPORATION (OR)
- TRANSAMERICA FINANCE CORPORATION
L TRANSAMERICA COMMERCIAL FINANCE CORPORATION, |
TCFC AIR HOLDINGS, INC.
TCFC ASSET HOLDINGS, INC.
TCF ASSET MANAGEMENT CORPORATION
TRANSAMERICA ACCOUNTS HOLDING CORPORATION
LTRANSAMERICA HOME LOAN
TRANSAMERICA VENDOR FINANCIAL SERVICES CORPORATION
F TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY
L CARLE PLACE LEASEHOLD SPE, LLC.
- TRANSAMERICA INTERNATIONAL RE (BERMUDA)LTD.
L TRANSAMERICA INTL RE ESCRITORIO DE REPRESENTACAO NO BRASIL LTD
E TRANSAMERICA REDWOOD PARK, LLC
L UNITED FINANCIAL SERVICES, INC
l AEGON BRAZIL HOLDING B.V.
L MONGERAL AEGON SEGURQS E PREVIDENCIA SA
L AEGON BRAZIL HOLDING (1 B.v.
L MONGERAL AEGON HOLDING LTDA
MONGERAL AEGON ADMINISTRACAQ E BENEFICIA LTDA
MONGERAL AEGON INVESTIMENTOS LTDA
MONGERAL AEGON TECNOLOGHA LTDA
MT ADMINISTRADORA E CORRETORA DE SEUGORES LTDA
SENIOR SERVICES DO BRASIL ADMINISTRACAQ DE BENEFICIOS LTDA
- AEGON DMS HOLDING B.V.
| AEGON INSIGHTS LIMITED
L AEGON DIRECT MARKETING SERVICES INSURANCE BROKER (HK} LIMTED
- CORNERSTONE INTERNATIONAL HOLDINGS LTD
AEGON DIRECT MARKETING SERVICES EUROPE LTD.
STONEBRIDGE INTERNATIONAL INSURANCE LTD
- AEGON DIRECT MARKETING SERVICES KOREA CO, LTD.
- TRANSAMERICA DIRECT MARKETING ASIA PACIFIC PTY LTD
AEGON INSIGHTS AUSTRALIA PTY., LIMTED
TRANSAMERICA INSURANCE MARKETING ASIA PACIFIC PTY LTD
F AEGON DIRECT MARKETING SERVICES MEXICO S.A, DEC.V.
[ AEGON DIRECT MARKETING SERVICES MEXICO SERVICIOS S.A. DE C.v.
L AEGON INSIGHTS JAPAN CO., LTD
[ TRANSAMERICA AFFINITY MARKETING CORRECTORA DE SEGUROS LTDA
L TRANSAMERICA DIRECT MARKETING CONSULTANTS PRIVATE LIMTED
L AEGON MEXICO HOLDING 1 B.V.
L AEGON MEXICO HOLDING VBV
L AKAAN-AEGON, S.APIDECY
[ TRANSAMERICA (BERMUDA) SERVICES CENTER, LTD.
- TRANSAMERICA LIFE INTERNATIONAL [BERMUDA), LTD.

51.1

TRANSAMERICA INTERNATIONAL DIRECT MARKETING CONSULTANTS, LLC

WORLD FINANCIAL GROUP INSURANCE AGENCY OF MASSACHUSETTS, INC.
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04-2182849
42-1519076
270648897
Foreign
Foreign
Foreign
Foreign
Foreign
13-3256226
13-3258227
421154276
20-8887142
20-8736609

45-3601940

114423948
88-8021219
95-1077235
84-3054228
320092323
32009234
B84-0842550
36-4162154
§5-4390893
364134700
36-6071399

88-0199581
Foreign

52-1263786
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foreign
Foraign

MAIC O,

S00E

12134
86261

10052

70688

HKG

GBR
GER
GBR
KCR
AUS
AUS
AUS

JPN
ERA
IND

NLD
NLD

BMU
BMU

25
26

27

a8
29

k1)

b 3]

r

3

40
#“
42
43



annual Staement or e year 20130 me  TLIC Oakbrook Reinsurance, Inc.

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

PART 1 - ORGANIZATIONAL CHART

Organizational Chart Footnotes:
Ownership is 100% uness otherwise noted. Inclusion of an entity doas not necessardy sigrify control.

1}
2}
3)

4
5)

n
8)

9}
10)

11)
12)

13}
14}
15)

18)

17)
18)

19)

20)

21)

22}
23}
24)

25)

26)
27)
28}

29)
30)

at)

32)
33)
34)

35)
36)
37)

38)
39
40)
41)
42)
43)
44}
45)
48)
47)
48)

Veraniging AEGON holds voting power in the common, preferred A and preferred B stock of Aegon NV, tolaling 31.5377%.

AEGON USA Investment Management, LLC is the Manager: equity will ba owned by clientsfinvestors of AEGON USA Investment Management, LLC

AEGON USA Investment Management, LLC will ba the sola Member until the first invesiment & made; then a 3-member Board of Managers wil
assuma management; Equity wil be owned by clienlsfinvestors of AEGON USA Investment Management, LLC

Members: AEGON UISA Investment Management, LLC (98.38%); non-alfiiata of Aegon {1.64%)

General Partner Is AWHF2 General Pariner, LLC and will hold 0% economic interest in the Fund. Fund partness:
Transamerica Lifa Insurance Company (63%), Transamerica Financial Life Insurance Company {20%)
and Transamerica Premier Lifa Insurance Comparny (17%)

Genaral Pariner is AWHF3 General Partner, LLC and will hold 0% economic Interest in the Fund: Fund Pariners: Transamerica Life Insurance
Company (63%), Transamerica Financial Life Insurance Company (20%) and Transamerica Premier Life Insurance Company {(17%).

Members: Managing Member - AHDF Manager |, L1.C {.01%); Transamerica Life Insurance Company {5.0%); non-affiliate of Aegon (94.99%)

Members: Transamerica Life Insurance Company (63%): Transamerica Financial Life inswrance Company {20%);
Tranamerica Premier Life Insurance Company {17%); Non-Member Manager - AMFETF Manager, LLC {0%)

Members: AEGON USA Realty Advisors, LLC (50%); non-affillate of Aegon {50%)

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

AUSA Holding, LLC owns 56%; Transamerica Premier Life insurance Company owns 44%

Additional TLIC Subsidiaries: Gamet Assuranca Corporation, Gamet Assuranca Corporation (I, Gamet Community Investments Ill, LLC,
Gamel Community Investments XVIIl, LLC, Sarnet Community Investments XX, LLC, Gamet Community Investments XXIV, LLC,
Gamel Community Investments XXV, LLC, Garnet Community Investments XXV, LLC, Gamet Community Investments X0V, LLC,
Gamat Community Investments XXVIII, LLC, Garnet Community Investments XXIX, LLC, Gamnet Community Investments XXX, LLC,
Garnat Community Invesimants XXXII, LLC, Gamnet Community lnvastments XXX, LLC, Gamet Community tnvestments XXXV, LLC,
Garnet Community Investments XXXV, LLC, Garnet Commundly Investments XXXVI, LLC, Gamet Community Investmenis 000NN, LLC,
Garnat Community Investments XXXVIIl, LLC, Gamet Community Investments XXXIX, LLC, Gamet Community Investments XL, LLC,
Gamet Community Investments XL, LLC, Gamnet Community Investments XLII, LLC, Garnat Community Investments XLIIt, LLC,

Gamet Community Investments XLIV, LLC, Gamet Communily Irvestmenis XLIX, LLC, Garnel Community Investments XLV, LLC,
Gamet Community Investments XLV, LLC, Gamet Communily Investments XLVI, LLC, Garnet Community Investments XLVIII, LLC.
Aegon Community Investments 50, LLC, Aegon Community Investments 51, LLC,

Asgon Community Investments 52, LLC, Aegon Community Investments 53, LLC, Aegon Community Investments 54, LLC,

Aegon Community Investments 55, LLC, Aegon Community Investments 56, LLC, Aegon Community Investments 57, LLC,

Asgon Community Investmants 58, LLC, Aegon Communily Investments 58, LLC, Aegon Community Investments 60, LLC

Aegon Community Investments 61, LLC, Aegon Community Investments 62, LLC

Members: Transamerica Life Insurance Company {62.22%); Transamerica Premier Life Insurance Company {37.78%}
Consolidated special purposa vehicla,

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

Members: Transamerica Life Insurance Company (55%); Transamerica Premier Life Insuranca Company (35%}) and Trarsamerica Financlal
Life Insurance Company (10%:).

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

Members: T ica Life | e Company (82.5%); Transamerica Financial Life Insurance Company (7.5%);
Manager: AEGON USA Realty Advisors, LLC

Members: Transamerica Life Insurance Company {74.4%); Transamerica Premier Lifa Insurance Company (25.69%);
Manager: AEGON USA Realty Advisors, LLC

Members: Transamerica Life Insurance Company (53.6%); Transamesica Premier Life Insurance Company (37 0%); Transamerica
Financial Lia Insurance Company {0.4%)

Members: Transamerica Life Insurance Company (84%); Transamerica Premier Life Insurance Company {32%);
Transamerica Financial Life Insurance Company (4%). Manager: AEGON USA Realty Advisors, LLC

Members: Real Estate Alternatives Portfolio AMR, LLC {49%); non-affiiate of Aegon (51%)
Tr erica Life | e C v owns 94.07%; AEGON Intemational B.V. owns 5.9%

Meambers: Transamerica Lile Insurance Company {33.068%); Transamerica Premier Lifa Insurance Company {36.4%);
Transamerica Financial Life Insurance Company (18.13%); Transamerica Pacific Insurance Company, Lid. (12.41%).
Manager: AEGON USA Invesiment Management, LLC

Additional TPLIC Subsidiaries: Gamet Community Itwestments, LLC, Gamet Community Investments IV, LLC,

Garnet Commundty Investments V, LLC, Gamet Community Investments VI, LLC, Garnet Commusnity

Investments Vil, LLC, Gamet Community Investments VIIl, LLC, Gamet Community Investments 1X, LLC, Garnel Commumity
Invastments X, LLC, Gamet Community Investments X1, LLC, Garnet Community tnvestments XII, LLC.

Transamerica Premier Life Insurance Company owns 73.55%; Commonwaalth General Corporation owns 26.45%
Members: ADMS representative {51%); AEGON Direct Marketing Services, Inc. (49%)

Members: Transamerica Premier Life Insurance Company (80%); Transamerica Life Insurance Company
(35%); Transamerica Financial Life Insurance Company (5%)

Transamerica Premier Life Insurance Company owns 77%; AUSA Holding, LLC owns 23%

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

Additienal FGH USA, LLC Subsidiaries: ALH Properties Eight, LLC; ALH Properties Eleven, LLC; ALH Properties Fowr, LLC; ALH Properties
Nine, LLC; ALH Properties Seven, LLC; ALH Properties Seventeen, LLC: ALH Properties Shdeen, LLC: ALH Propertias Ten, LLC;

ALH Propertias Twelve, LLC; ALH Properties Two, LLC; FGH Realty Credit, LLC; FGP 90 Wesi Street, LLC; FGP Wast Stree, LLG;

Fifth FGP, LLC; First FGP, LLC; Fourth FGP, LLC; Second FGP,LLC; Seventh FGP, LLC

Members: Mitigation Manager, LLC (50%); non-affdiate of Aegon (50%)

Members: RCC North America, LLC {50%); non-affiiales of Aegon (50%)

PSL Acquisitions Operating subsidiaries: Horizons Acquisition 5, LLC; Horizons St. Lucie Development, LLC; St. Lucie West
Development Company, LL.C; Tradition Development Company, LLC; Tradiion Irrigation Company, LLC

Ownership: 92.32% Transamerica Corporation; 7.68% Transamerica Lile Insurance Company
Quotaholders: Transamerica Intemational Re (Bermuda) Lid. (85%) and Commomwealth General Corporation (5%)

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

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

AEGON Brazil Holding Il B.V. owns 50%; non-affitiate of Aegon owns 50%
Mongeral AEGON Holding Lida owns 99%; non-affiiate of Aegon owns 1%
Mangeral AEGON Holding Lida owns 99.89%:; non-affiliate of Aegon owns .01%
Mongeral AEGON Holding Lida. cwns 90%; non-affiiates of AEGON owns 10%
Mongeral AEGON Holding Lida. owns 98%; non-affilate of Aegon owns 1%
AEGON Mexico Holding B.V, owns 89%; AEGON DMS Holding B.V. owns 1%
AEGON Mexico Holding B.V. owns £9.998%; AEGON DMS Hoiding B.V. owns .002%
AEGON DMS Holding B.V. owns 89.898%; AEGON Intemational B.V. owns .001%
AEGON DMS Holding B.V. owns 99.95%; non-affiliale of Aegon owns .05%
AEGON Maxico Holding IV B.V. owns 99.195%; non-affilate of Aegon owns .005%

51.2
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
AEGON AFFORDABLE HOUSING DEBT TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [39-0989781.. | ..oovovrcrern0 | o0 | FUND I, LLC DE....ccco.. NIA....ccooenn. COMPANY BOARD ... 5.000 [AEGON N.V...ovoiiinrreinineineeeesesssessesssenenns | sveee Nevooroe [ O
AEGON AFFORDABLE HOUSING DEBT OWNERSHIP
0000 00000... |39-0989781.. | ..ccoecvveeen0 | v . |[FUND I, LLC DE....ccco.... NIA. .o AHDF 1, LLC.oceeseeeeeeiees BOARD ... 0.010 [AEGON N.V...oriiinieieieeineieeseineiseesniesenes | seee Nevooo | O
AEGON ASSET MANAGEMENT SERVICES, OWNERSHIP
0000 [ .ooveoeereereeereeereeireeeseeeseeeseeeeees 00000... [39-1884868.. | ...ccoeceveree0 | v [ INC. DE........... NIA....cooes AUSA HOLDING, LLC......o.oovvrrrrerirnrirnirnries BOARD +..100.000 [AEGON N.V...ooiiiiiieineineiseseiseieeieeins | e Nevooe | O
OWNERSHIP
0000 [ .ooeeeernereereereeseeseeseeseeeeees 00000... [eeererrrnrrnenes | evrrrrrinnend0 | 0 e, AEGON BRAZIL HOLDING B.V......ccvvvviriinnee NLD........... NIA...ccooees AEGON INTERNATIONAL B.V.....ccovivrcrirnnee BOARD +..100.000 [AEGON N.V..oooiiiiieineneneneineneineinee | eeees Nevooe | O
OWNERSHIP
0000 [ oo 00000... [ccorrerrmrnrrrens [ errmrnrrenn0 [ | AEGON BRAZIL HOLDING I B.V.......ccvvrrnnee. NLD........... NIA.....ccoonn. AEGON INTERNATIONAL B.V.......vverirrieinns BOARD ....100.000 |AEGON N.V...ooooiiieirenineseeeesissseissssnennes | wonees Nevooroe [ O
AEGON USA INVESTMENT MANAGEMENT, | OWNERSHIP
0000 [ oo 00000... |ccorrrrremrreens | errrrrrrrenn0 [0 | AEGON AM FUNDS, LLC......cocvvrrerrrerrrerrirrennes DE.....c...... NIA...cconenn. LLC BOARD ....100.000 |AEGON N.V...oooiiiiriecneneeieseseseeeesnsennes | e N [ O
OWNERSHIP
0000 [ .ooveerereireeereeereeireeeseeeeeeeieeeeees 00000... [eoreerremrienes | errrrriienend0 | 0 e AEGON DERIVATIVES N.V....ooviiieicineis NLD........... NIA....cooe. AEGON NV BOARD +..100.000 [AEGON N.V..oooiiiieineeeeeseseiseies | s Nevooe | O
AEGON DIRECT MARKETING SERVICES CORNERSTONE INTERNATIONAL OWNERSHIP
0000 [ .ooveeorereereireereereeseeeseeseeieees 00000... [eorrerrrnrrnnes | cvrrrriinnend0 | 0 e EUROPE, LTD. GBR.......... NIA ..o HOLDINGS, LTD. BOARD +..100.000 [AEGON N.V..ooiiiieineneneseseineneinee | e Nevooe | O
AEGON DIRECT MARKETING SERCIVES AEGON DIRECT & AFFINITY MARKETING | OWNERSHIP
0000 [ .ooeerereereereereeseeseeseeseeseees 00000... [eeovreerereneenene | s (1 (1 O INSURANCE BROKER (HK), LTD. HKG.......... NIA...ccoees SERVICES LIMITED BOARD +..100.000 [AEGON N.V...ooiiiiineineneineneeneeneeneenee | eeees N...ooe. [
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 [ oovererereereerseeeesereseeesesseneeens 00000... |52-1291367.. | coccvvvrrrrenad (01 (0 INTERNATIONAL, LLC. MD............ NIA...cconenn. AUSA HOLDING, LLC....c.ovverrrerrerrinirnrenenens BOARD ....100.000 |AEGON N.V...oooiiiririnenrinereensessiseesssssnennes | aennes N....... (O S
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 [ oo 00000... |eeevererrmreneireens | eeereerernnennd (010 (0 KOREA CO., LTD. KOR.......... NIA .. AEGON DMS HOLDING B.V......covvvvrrriernnee BOARD ....100.000 |AEGON N.V...ooiiiicinineineeeesineseeeesssenees | s N....... [0 S
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 [ .ooveorereereeereereeereeeseeeseeeseeeeees 00000... [eervereernrireenes | e (0 (1 O MEXICO SERVICIOS, S.A. DE C.V. MEX.......... NIA....cooes AEGON DMS HOLDING B.V......cccovvenririnne BOARD +..100.000 [AEGON N.V...ooiiiiiieineineeeeeiseieeieeinne | e N...... [ IS
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 [ .ooveererneereereereereeseeseeseeseees 00000... [.eeorreerernernene | s (1 (O O MEXICO, S.A.DEC.V. MEX.......... NIA....coes AEGON DMS HOLDING B.V......ccconeeneieinne BOARD +..100.000 [AEGON N.V...ooiiiiieineineineineiseeneineinee | eeees N....... [
AEGON DIRECT MARKETING SERVICES, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... [42-1470697.. | ...cccrvrrnnnd (V10 (0 INC. MD............ NIA...ccooonn. INSURANCE COMPANY BOARD ... 73.500 [AEGON N.V....ooioiieieirininsieeiinsississssessnnens | ovee Yo O S
AEGON DIRECT MARKETING SERVICES, COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 00000... [42-1470697.. | ...coorvrnnvnd (010 (0 INC. MD............ NIA...ccorenn. CORPORARION BOARD |.... 26.500 |AEGON N.V....ooiiieircneneieeseeneeseesesienenes | ceeees Yo oS-
OWNERSHIP
0000 [ .ooveeeereereeereeereeireeeseeeeseeseeeeees 00000... [.eeorrereererieree | e (0 (1 O AEGON DMS HOLDING B.V.......ccoovrerrerrinnen. NLD........... NIA....cooe. AEGON INTERNATIONAL B.V.....cooovrirriianes BOARD +..100.000 [AEGON N.V..oooiiiieineneneeeseeeeseies | s N....... [ IS
OWNERSHIP
0000 [ .ooveoeereereereereereeseeeseeseeeeeees 00000... [83-3155501.. | ..ccevrennce. (1 [0 O AEGON ENERGY MANAGEMENT, LLC........... DE............. NIA...cooes AEGON USA REALTY ADVISORS, LLC......... BOARD +..100.000 [AEGON N.V..oooiiiiineineneneseseineineies | e N....... [ S
OWNERSHIP
0000 00000... [.eeoeverrererernene | s (1 0 . |AEGON EUROPE HOLDING B.V........cccovvvvnnce NLD........... NIA...ccooees AEGON NV BOARD +..100.000 [AEGON N.V...ooiiiiinenenenenenecneeneeee | e [\ I (IS
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 | oo 00000... [41-1479568.. | ....ccccrvvrnend (V10 (0 AEGON FINANCIAL SERVICES GROUP, INC. [MN............ NIA...ccooen. COMPANY BOARD ...100.000 |AEGON N.V...oooiirirrieinrireseiesnseseiessnsenes | evene Yo O S




Annual Statement for the year 2019 of the TLIC Oakbrook Reinsurance, Inc.

X4
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Securities Control
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OWNERSHIP
0000 [ .ooveoereireereereeereeeseeeeeeeseeeeees 00000... [42-1489646.. | ................ (0 (1 O AEGON FUNDING COMPANY, LLC................. DE........... NIA....cooes TRANSAMERICA CORPORATION................. BOARD +..100.000 [AEGON N.V..oooiiiiiiineineiseeeiseieeieeine | eeees N...... [ IS
COMMONWEALTH GENERAL OWNERSHIP
0000 [ .ooveerereereereereereeseeseeseeseees 00000... [.eeoererrernerrnene | s (0 (1 O AEGON GLOBAL SERVICES, LLC..........c........ A, NIA...coees CORPORATION BOARD +..100.000 [AEGON N.V...ooiiiiineineineineiseiseeseineinee | eeees N....... [
TRANSAMERICA DIRECT MARKETING OWNERSHIP
0000 00000... |08-2524785.. | ......cceuunnd (V10 0 . | AEGON INSIGHTS AUSTRALIA PTY LIMITED |AUS.......... NIA.....ccoonn. ASIA PACIFIC PTY, LTD. BOARD ....100.000 |AEGON N.V...ooooiiirieininrseeeesessseiesssneenes | aonnes N...... O S
OWNERSHIP
0000 [ oo 00000... | eorereerrrrrrerees | erereererrneend (010 S (0 AEGON INSIGHTS JAPAN CO,, LTD................ JPN........... NIA...cconenn. AEGON DMS HOLDING B.V......covvvrrrrieinne BOARD ....100.000 |AEGON N.V...oooiiriririecneneeeesiseseesesnnennes | s N....... (O S
OWNERSHIP
0000 [ .ooveeeereereereeereeereeeseeeeereeeeeees 00000... [.eerverererireeies | e (0 I (O O AEGON INSIGHTS LIMITED.......ccovvverrivrienen. HKG.......... NIA....cooe. AEGON DMS HOLDING B.V......ccovvvririnnc BOARD +..100.000 [AEGON N.V...ooiiiiiieneeeeeeeneseins | s N..... [ IS
TRANSAMERICA INTERNATIONAL DIRECT | OWNERSHIP
L0000 00000... |errereerrrrrrerres | erereerereeend (010 S (0 AEGON INSIGHTS (THAILAND) LIMITED........ THA........... NIA...cccorenn. MARKETING CONSULTANTS, LLC. BOARD ...100.000 |AEGON N.V...oooiiiirieineeneseeseseseieesnsennes | s N...... (O S
COMMONWEALTH GENERAL OWNERSHIP
0000 [ .ooveoeereireereeereeereeeseeeeeeeeeeeees 00000... {61-1085329.. | .....ceveueec. (0 (O O AEGON INSTITUTIONAL MARKETS, INC........ DE........... NIA....cooe. CORPORATION BOARD +..100.000 [AEGON N.V..oooiiiiieieineeeeeeieeseins | s N..... [
OWNERSHIP
0000 [ .ooveeeereereireereeseeseeeseeseeeeees 00000... [eeevereernerreene | s (1 (O O AEGON INTERNATIONAL B.V.......ocvvrrirrinene NLD........... UIP.iis AEGON NV BOARD +.100.000 [AEGON N.V..ooiiiiieineineseiseiseiseeseinee | e N....... [ S
OWNERSHIP
0000 [ .ooeereereereereereeseeseeseeseeseees 00000... [eeovreeerererenenes | v (1 (1 O AEGON LEVENSVERZEKERING N.V.............. NLD........... NIA..ccconees AEGON NV BOARD +..100.000 [AEGON N.V..oooiiiiieneineneiseeneeneenenee | eeees N..oe. [
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oovererereernersneeesereneeesesseneeens 00000... |30-0445264.. | ................ (010 S (0 AEGON MANAGED ENHANCED CASH, LLC.. |DE............. NIA...coorenn. COMPANY BOARD  |.... 79.200 [AEGON N.V...ooviirierreireseinseseessenesseesssessnnens | evens N....... (oS-
TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... |30-0445264.. | ............... (010 (0 AEGON MANAGED ENHANCED CASH, LLC.. |DE............. NIA. ... INSURANCE COMPANY BOARD ... 20.800 |AEGON N.V....ooomiiieiineineineieeseeneeseesseneenes | ceee N....... (O S
TRANSAMERICA CORPORATION HOLDING | OWNERSHIP
0000 [ ..oveeeereereeereereeereeeseeeseeseeeeees 00000... [35-1113520.. | ..cccovvunnec. (0 (1 O AEGON MANAGEMENT COMPANY................. N NIA.....cooes CORPORATION BOARD +.100.000 [AEGON N.V..oooiiiiiieineneeseseiseineiee | eeees N..... [ IS
AEGON MARKET NEUTRAL INCOME FUND, AEGON USA INVESTMENT MANAGEMENT, | OWNERSHIP
0000 [ .ooveeeereereereereereeseeseeseeeeees 00000... [82-5359093.. | ......coceune. (1 (O O LLC. DE............ NIA...ccooies LLC BOARD +..100.000 [AEGON N.V...ooiiiiineinenenesenecneeneiee | e N..ooe. [
OWNERSHIP
0000 [ .ooveeeereereereereereeseesseeseeseees 00000... [eeoeereerenernenes | s (1 (O O AEGON MEXICO HOLDING Il B.V.....ccovvvereneee NLD........... NIA...ccconis AEGON INTERNATIONAL B.V.....ccoveviricrinee BOARD +..100.000 [AEGON N.V...ooiiiiineineneneneneenenneenee | e [\ [
OWNERSHIP
0000 [ oo 00000... |ervereerrrrrrereens | ererrereereeend (010 (0 AEGON MEXICO HOLDING IV B.V.......cocueenee. NLD........... NIA...ccorenn. AEGON INTERNATIONAL B.V.....covevrrieinnne BOARD ....100.000 |AEGON N.V...oooiiiieieineenesiesiseseisesneennes | s N...... (oS-
OWNERSHIP
0000 00000... [.eeorvereererieeie | e (0 0 . |AEGON MUTLI-FAMILY EQUITY FUND, LLC.. | DE............. NIA. .. AMFETF MANAGER, LLC.......cccooenerrrnirennns BOARD ... 0.000 |AEGON N.V....oooiieiirieniinineieeieseeeiesienes | ceveee N..... [ IS
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .oovererereereereereeseeseeeseeseeeeees 00000... [.eeevereerrnerrnene | e (0 (1 O AEGON MUTLI-FAMILY EQUITY FUND, LLC.. | DE............. NIA...cooes COMPANY BOARD ... 63.000 |AEGON N.V...oooiiiiiienencseseseiseiies | eeees N....... [ S
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 | .ooeeeerereereeseeseeseesseeseeseees 00000... [.eeoeererenerenene | v (1 (U O AEGON MUTLI-FAMILY EQUITY FUND, LLC.. | DE............. NIA ..o INSURANCE COMPANY BOARD ... 20.000 |AEGON N.V..cooiiiiiesenneseneseseesennee | eeees N..oe. [
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TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .ooveoereireereereeereeeseeeeeeeseeeeees 00000... |eorremreerirnens | corrirriinnend0 | i (1 O AEGON MUTLI-FAMILY EQUITY FUND, LLC.. |DE............. NIA. .o INSURANCE COMPANY BOARD |.... 17.000 [AEGON N.V....coooiiiinrinniineiinneinseineiseissienes | cevene Nevooe | O
OWNERSHIP
0000 [ .ooveerereereereereereeseeseeseeseees 00000... [eeovrvrernernere | evrrrrniinnnd0 | e 769218 |NYSE................ AEGON N.V.iiccseeseeieeseens NLD........... UIP e [ et BOARD ... 31790 | ottt | s Nevooe | O
OWNERSHIP
0000 00000... |.eorrerererrrees [ errrrnererens0 | s 0 . |AEGON NEDERLAND N.V..... NLD........... NIA.....ccoonn. AEGON N.V...ooiririnrreerinsineins BOARD ....100.000 |AEGON N.V...ooooiiirieininrseeeesessseiesssneenes | aonnes Nevooroe [ O
OWNERSHIP
0000 [ oo 00000... |.orerremrerrrees [ rrrrrrereeen0 | s (0 AEGON NEVAK HOLDING B.V.......ccccocvrerennee. NLD........... NIA...cconenn. AEGON N.V...ooiiienneinese e BOARD ....100.000 |AEGON N.V...oooiiriririecneneeeesiseseesesnnennes | s Neooroe [ O
AEGON OPPORTUNITY ZONE FUND JOINT OWNERSHIP
0000 [ .ooveeeereereereeereeereeeseeeeereeeeeees 00000... [83-3912637.. | .cccovvrereen0 | e (O O VENTURE 1, LLC DE........... NIA....cooe. AEGON OZF INVESTMENTS 1, LLC.............. BOARD +..100.000 [AEGON N.V...ooiiiiiieneeeeeeeneseins | s Neooo | O
OWNERSHIP
0000 [ .ooveeereereeereeireeereeereeisseeseeeeees 00000... |eovremerereees | covrinriineend0 | e [0 O AEGON OPPORTUNITY ZONE FUND 2, LP.... | DE............. NIA....cooe. AEGON OZF INVESTMENTS 2, LLC.............. BOARD +.100.000 [AEGON N.V...ooiiiieineneseiseiseiseiseies | e Nevooe | O
OWNERSHIP
0000 [ .ooveeererereereereeseeseeseeseeeeees 00000... |eeovrerrrerrnens | 0 | e (O O AEGON OZF INVESTMENTS 1, LLC.....c.cevvenee. DE............ NIA....ccooees AEGON USA REALTY ADVISORS, LLC......... BOARD +..100.000 [AEGON N.V...ooiiiiieineneineneineineeneiee | eeees Nevooo | O
OWNERSHIP
0000 [ oo 00000... |eorrerererrrnes [ errrrnrrenens0 | s (0 AEGON OZF INVESTMENTS 2, LLC................ DE.....c.. NIA....ccooonn. AEGON USA REALTY ADVISORS, LLC......... BOARD ....100.000 |AEGON N.V...oooiiiirrninrseeeesessseissssnennes | wonees N [ O
OWNERSHIP
0000 [ oo 00000... |83-3261635.. | ...coecvveeeen0 | v (0 AEGON UPSTREAM ENERGY FUND, LLC...... DE.....cc...... NIA...cooorenn. AEGON ENERGY MANAGEMENT, LLC......... BOARD ....100.000 |AEGON N.V...oooiiiirincnerereiesiseseessssnennes | conees Neooroe [ O
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ .ooveoeereireeereeereeeseeeseeeseeseeeeees 00000... [52-1549874.. | ..ccovvenecn0 | o (O O HOLDING, LLC. A, NIA....cooes AUSA HOLDING, LLC......o.oovvrrrirerirniirerirniines BOARD +..100.000 [AEGON N.V..oooiiiiieineineseiseiseieeieeiee | e Nevooe | O
AEGON USA INVESTMENT MANAGEMENT, AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ .ooveeeernereereereereeseeeseeseeseees 00000... [52-1549874.. | ..cccovveieend0 | e (O O LLC. A NIA ... HOLDING, LLC BOARD +..100.000 [AEGON N.V...ooiiiiineineineneineseineeneinnee | eeees Nevooe | O
OWNERSHIP
0000 [ .ooveerereereereereeseeseeseeseeeeees 00000... [61-1098396.. | ..cccovvrrreenc0 | cevireiirerins (1 O AEGON USA REAL ESTATE SERVICES, INC. | DE............. NIA..ccconies AEGON USA REALTY ADVISORS, LLC......... BOARD +..100.000 [AEGON N.V...ooiiiiineineinneineneeneeneeneeee | eeees Nevooo | O
AEGON USA REALTY ADVISORS OF OWNERSHIP
0000 [ oo 00000... |20-5023693.. | ...coecvvveerenc0 | v (0 CALIFORNIA, INC. A NIA...ccorenn. AEGON USA REALTY ADVISORS, LLC......... BOARD ...100.000 |AEGON N.V...oooiiririeineineeeesiseseesesneennes | s N [ O
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ .o eeeeeeeieeeeees 00000... [42-1205796.. | ..ccovvereenc0 | e (1 O AEGON USA REALTY ADVISORS, LLC........... A NIA....cooe. HOLDING, LLC. BOARD +..100.000 [AEGON N.V..oooiiiieiseeeeeeeeeeeieeins | s Neooe | O
AEGON WORKFORCE HOUSING FUND 2 AEGON WORKFORCE HOUSING FUND 2, |OWNERSHIP
0000 [ ..oveoeerrereereeereeereeseeesesseeeeees 00000... |eeorrereeerereees | o0 | e (1 O HOLDING COMPANY, LLC DE............ NIA.....cooes LP BOARD +.100.000 [AEGON N.V...ooiiiiiineneseseseseineinns | e Nevooe | O
OWNERSHIP
0000 [ .ooveeeereereereereereeseeseeseeeeees 00000... [83-3098933.. | ..cccovvrereenc0 | v (O O AEGON WORKFORCE HOUSING FUND 2, LP|DE............. NIA...ccoees AWHF2 GENERAL PARTNER, LLC................ BOARD +..100.000 [AEGON N.V...ooiiiiineinenenesenecneeneiee | e Nevooe | O
AEGON WORKFORCE HOUSING FUND 3 OWNERSHIP
L0000 00000... |.eorrrrererrrnes [ rrrrrrnrienend0 | s (0 HOLDING COMPANY, LLC DE.....cc... NIA...ccooonn. AEGON USA REALTY ADVISORS, LLC......... BOARD ....100.000 |AEGON N.V....oooiiireninrnerseesessssiesssnennes | wonees N [ O
OWNERSHIP
0000 [ oo 00000... |.orerremrenrrees [ rrrrrreieeen0 | s (0 AEGON WORKFORCE HOUSING FUND 3, LP|DE............. NIA...ccooorenn. AEGON USA REALTY ADVISORS, LLC......... BOARD ...100.000 |AEGON N.V...oioiiiiriecnrinereeesiseseesessnennes | s Neooroe [ O
AEGON WORKFORCE HOUSING BOYNTON AEGON WORKFORCE HOUSING OWNERSHIP
0000 | .ooveveerrereeereeereeireeeseeeseeeeeeeees 00000... |84-3099336.. | ...ccovrereenc0 | crrrriirriins (1 O PLACE REIT, LLC DE........... NIA.....cooes SEPARATE ACCOUNT 1, LLC BOARD +..100.000 [AEGON N.V..ooiiiiiieineineseseiseieeiseine | e Nevooe | 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 Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
AEGON WORKFORCE HOUSING PARK AT AEGON WORKFORCE HOUSING OWNERSHIP
0000 [ .ooveoereireereereeereeeseeeeeeeseeeeees 00000... [84-3090113.. | covvvrrerercns0 | e [, VIA ROSA REIT, LLC DE........... NIA....cooes SEPARATE ACCOUNT 1, LLC BOARD +..100.000 [AEGON N.V..oooiiiiiiineineiseeeiseieeieeine | eeees Nevooe | O
AEGON WORKFORCE HOUSING SEPARATE OWNERSHIP
0000 [ .ooveerereereereereereeseeseeseeseees 00000... [84-374148.... | o0 | e [ ACCOUNT 1, LLC DE............ NIA...coees AWHSA MANAGER 1, LLC......oovvrerrrrcrinene BOARD +..100.000 [AEGON N.V...ooiiiiineineineineiseiseeseineinee | eeees Nevooe | O
OWNERSHIP
0000 00000... |42-1205796.. | ...coecvrreerencO | v . | AHDF MANAGER I, LLC.....oovrerrrrrrierircirinnes DE.....co.. NIA.....ccoonn. AEGON USA REALTY ADVISORS, LLC......... BOARD ....100.000 |AEGON N.V...ooooiiirieininrseeeesessseiesssneenes | aonnes Nevooroe [ O
OWNERSHIP
0000 [ oo 00000... [ccorrrerrmrreens | ererrrrrenn0 [0 | AKAAN-AEGON, SAP..DEC.V....ccoovvvrrrnnne MEX.......... NIA...cconenn. AEGON MEXICO HOLDING IV B.V................. BOARD |.... 99.995 |AEGON N.V....coomiiiiieineneireieineeneessesssenenes | eeee Neooroe [ O
OWNERSHIP
0000 [ .ooveeeereereereeereeereeeseeeeereeeeeees 00000... [42-1205796.. | ..ccccovrereccc0 | o0 [, AMFETF MANAGER, LLC......ccoovvvrrrririien. DE........... NIA....cooe. AEGON USA REALTY ADVISORS, LLC......... BOARD 100.000 [AEGON N.V..ooiiiiieneeeineneseseieeies | s Neooo | O
AEGON USA INVESTMENT MANAGEMENT, | OWNERSHIP
0000 [ .ooveeereereeereeireeereeereeisseeseeeeees 00000... [47-1181499.. | ..cceovvrceen0 | e [ AUIM CREDIT OPPORTUNITIES FUND, LLC.. | DE............. NIA....cooe. LLC BOARD ... 98.360 |AEGON N.V....ooioiiiiccncneeeseseine | e Nevooe | O
OWNERSHIP
0000 [ .ooveeererereereereeseeseeseeseeeeees 00000... [52-1549874.. | ..ccoovceec0 | o [ AUSA HOLDING, LLC....cocovverireineineircirneiines MD............ NIA....ccooees TRANSAMERICA CORPORATION................. BOARD +..100.000 [AEGON N.V...ooiiiiieineneineneineineeneiee | eeees Nevooo | O
OWNERSHIP
0000 [ oo 00000... [27-1275705.. | coovevrceeen0 | o0 | AUSA PROPERTIES, INC.......cccoovvrrrinrirrinnnns A NIA....ccooonn. AEGON USA REALTY ADVISORS, LLC......... BOARD ....100.000 |AEGON N.V...oooiiiirrninrseeeesessseissssnennes | wonees N [ O
OWNERSHIP
0000 [ oo 00000... [42-1205796.. | oeoovevrrren0 | o0 | AWHF2 GENERAL PARTNER, LLC................. DE.....cc...... NIA...cooorenn. AEGON USA REALTY ADVISORS, LLC........ BOARD ....100.000 |AEGON N.V...oooiiiirincnerereiesiseseessssnennes | conees Neooroe [ O
OWNERSHIP
0000 [ .ooveoeereireeereeereeeseeeseeeseeseeeeees 00000... [eorverrrereenes | cvrrrrrinnend0 | i e AWHF3 GENERAL PARTNER, LLC................. DE............ NIA....cooes AEGON USA REALTY ADVISORS, LLC........ BOARD +..100.000 [AEGON N.V..oooiiiiieineineseiseiseieeieeiee | e Nevooe | O
OWNERSHIP
0000 [ .ooveeeernereereereereeseeeseeseeseees 00000... [eovrerrrnrrnnnes | cvrrrreinnend0 | e e, AWHSA MANAGER 1, LLC......oovervvrrirreirncis DE............. NIA ... AEGON USA REALTY ADVISORS, LLC........ BOARD +..100.000 [AEGON N.V...ooiiiiineineineneineseineeneinnee | eeees Nevooe | O
OWNERSHIP
0000 [ .ooveerereereereereeseeseeseeseeeeees 00000... [32-0342677.. | .ccocvrrcrncnd0 | o0 [, AXA EQUITABLE AGRIFINANCE, LLC............. DE.......c..... NIA..ccconies AEGON USA REALTY ADVISORS, LLC........ BOARD ... 50.000 |AEGON N.V...coovivirrirerincrinerierinesineninenssenes | s Nevooo | O
OWNERSHIP
0000 [ oo 00000... |ccorrrerrmereens [ rrrrrrrenn0 [0 | BARFIELD RANCH ASSOCIATES, LLC........... [ I NIA...ccorenn. MITIGATION MANAGER, LLC..........cccovvrrnnne BOARD  |.... 50.000 [AEGON N.V.....oeiirrrririniinnireiserneeneissesesennens | neene N [ O
BAY STATE COMMUNITY INVESTMENTS |, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .o eeeeeeeieeeeees 00000... [52-0419790.. | .ccocovvreeercc0 | o0 [ LLC. DE........... NIA....cooe. INSURANCE COMPANY BOARD +..100.000 [AEGON N.V..oooiiiieiseeeeeeeeeeeieeins | s Neooe | O
BAY STATE COMMUNITY INVESTMENTS I, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ ..oveoeerrereereeereeereeseeesesseeeeees 00000... [52-0419790.. | ..cccovvreeecn0 | v [, LLC. DE............ NIA.....cooes INSURANCE COMPANY BOARD +.100.000 [AEGON N.V...ooiiiiiineneseseseseineinns | e Nevooe | O
OWNERSHIP
0000 [ .ooveeeereereereereereeseeseeseeeeees 00000... [AA-1380027. | ..cocovvrerncnd0 | e [ BLUE SQUARE RE N.V.....coconiiininiriirsiis NLD........... NIA...ccoees AEGON NV BOARD +..100.000 [AEGON N.V...ooiiiiineinenenesenecneeneiee | e Nevooe | O
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
L0000 00000... [ccorrrrrrmrrnens [ errrrnrrenn0 [ | CARLE PLACE LEASHOLD SPE, LLC.............. DE.....cc... NIA...ccooonn. INSURANCE COMPANY BOARD ....100.000 |AEGON N.V....oooiiireninrnerseesessssiesssnennes | wonees N [ O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
L0000 T 00000... [98-1055613.. | eeovvvrreen0 | o0 | CEDAR FUNDING, LTD.....ccvververrerrerneeneeeerneenns CYM.......... NIA...ccooorenn. COMPANY BOARD ...100.000 |AEGON N.V...ooooiiiirinenerereieeiseiseesessnennes | conees N [ O
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
COMMONWEALTH GENERAL OWNERSHIP
0000 [ .ooveoereireereereeereeeseeeeeeeseeeeees 00000... [51-0108922.. | ...cccvvreeercc0 | v [ CORPORATION DE........... UIP..ies TRANSAMERICA CORPORATION................. BOARD +..100.000 [AEGON N.V..oooiiiiiiineineiseeeiseieeieeine | eeees Nevooe | O
CORNERSTONE INTERNATIONAL OWNERSHIP
0000 [ .ooveerereereereereereeseeseeseeseees 00000... [eeovrerrrnrrnenes | cvrrrrinnend0 | 0 e HOLDINGS, LTD. GBR.......... NIA...coees AEGON DMS HOLDING B.V......occoneieirinne BOARD +..100.000 [AEGON N.V...ooiiiiineineineineiseiseeseineinee | eeees Nevooe | O
OWNERSHIP
0000 00000... |42-1079584.. | ...cccveeeren0 | v . |CREDITOR RESOURCES, INC........cccceerrrrnrenee 1V — NIA.....ccoonn. AUSA HOLDING, LLC BOARD ....100.000 |AEGON N.V...ooooiiirieininrseeeesessseiesssneenes | aonnes Nevooroe [ O
OWNERSHIP
0000 [ oo 00000... [52-13636711.. | coovvevrceeee0 | o0 | CRISOLUTIONS, INC......ooveeereercirrieeeneeens MD............ NIA...cconenn. CREDITOR RESOURCES, INC.........ccccovvnnenee BOARD ....100.000 |AEGON N.V...oooiiriririecneneeeesiseseesesnnennes | s Neooroe [ O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveeeereereereeereeereeeseeeeereeeeeees 00000... [20-4498171.. | .coovovrreeecn0 | o0 [ CUPPLES STATE LIHTC INVESTORS, LLC.... | DE............. NIA....cooe. COMPANY BOARD +..100.000 [AEGON N.V...ooiiiiiieneeeeeeeneseins | s Neooo | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveeereereeereeireeereeereeisseeseeeeees 00000... {01-0969916.. | ..cccovvrerecnc0 | o [, FD TLIC, LIMITED LIABILITY COMPANY.......... NY..oonns NIA....cooe. COMPANY BOARD +.100.000 [AEGON N.V...ooiiiieineneseiseiseiseiseies | e Nevooe | O
COMMONWEALTH GENERAL OWNERSHIP
0000 [ .ooveeererereereereeseeseeseeseeeeees 00000... {23-2130174.. | .covvovvreeend0 | e [ FINANCIAL PLANNING SERVICES;, INC.......... DC....ccovunnee NIA....ccooees CORPORATION BOARD +..100.000 [AEGON N.V...ooiiiiieineneineneineineeneiee | eeees Nevooo | O
OWNERSHIP
0468 | AEGON US HOLDING GRP.. |15694... [47-3331975.. | .ccevcvvcrecen0 | e [ FIREBIRD RE CORP........cccovrririrrirrirerinrireinns AL A s TRANSAMERICA CORPORATION................. BOARD ....100.000 |AEGON N.V...oooiiiirrninrseeeesessseissssnennes | wonees N [ O
COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 00000... [14-1893533.. | .ooovveveeeen0 | o0 | GARNET ASSURANCE CORPORATION IL...... A NIA...cooorenn. CORPORATION BOARD ....100.000 |AEGON N.V....oooiiiinririnineineeieceneeseesennneenes | eeene Yoo [ O
INTERSECURITIES INSURANCE AGENCY, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .ooveoeereireeereeereeeseeeseeeseeseeeeees 00000... [42-1517005.. | ..cccovvrcenccc0 | o [ INC. CA..ooene. NIA....cooes INSURANCE COMPANY BOARD +.100.000 [AEGON N.V..ooiiiiiineneneseseiseiseies | eevene Yoo | O
OWNERSHIP
0000 [ .ooveeeernereereereereeseeeseeseeseees 00000... [42-1154276.. | ..ccovvreencn0 | v [ INVESTORS WARRANTY OF AMERICA, LLC. |IA.............. NIA ... RCC NORTH AMERICA, LLC.......ccocovrvrrrren. BOARD +..100.000 [AEGON N.V...ooiiiiineineineneineseineeneinnee | eeees Nevooe | O
COMMONWEALTH GENERAL OWNERSHIP
0468 | AEGON US HOLDING GRP.. |15633... |47-1703149.. | ..covcovvveeicnl0 | o0 s IRONWOOD RE CORP........coverrrrrrcrierirnens Hlne. A s CORPORATION BOARD +..100.000 [AEGON N.V...ooiiiiineineinneineneeneeneeneeee | eeees Nevooo | O
OWNERSHIP
0000 [ oo 00000... [20-8687142.. | ..ooovovrceree0 | o0 | LCS ASSOCIATES, LLC.....ovvverrrrereerirncereins DE.....cc...... NIA...ccorenn. RCC NORTH AMERICA, LLC.......ccovvrrrrrnrnne BOARD ...100.000 |AEGON N.V...oooiiririeineineeeesiseseesesneennes | s N [ O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .o eeeeeeeieeeeees 00000... [42-1483973.. | .ccoovvreeecc0 | o [ LIFE INVESTORS ALLIANCE, LLC................... DE........... NIA....cooe. COMPANY BOARD +.100.000 [AEGON N.V..ooiiiieiceeeeseseseiseine | eeeeee Yoo | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ ..oveoeerrereereeereeereeseeesesseeeeees 00000... [20-5927773.. | .coeecvvreeecn0 | e [ LUCARE I1, INC....oooveeeeei VT A s COMPANY BOARD +.100.000 [AEGON N.V...ooiiiiiineneseseseseineinns | e Nevooe | O
MASSACHUSETTS FIDELITY TRUST OWNERSHIP
0000 [ .ooveeeereereereereereeseeseeseeeeees 00000... [42-0947998.. | ..cccooverncnc0 | v [, COMPANY A, NIA...ccoees AUSA HOLDING, LLC......o.ovvvrerrerireiirniirneiees BOARD +..100.000 [AEGON N.V...ooiiiiineinenenesenecneeneiee | e Nevooe | O
OWNERSHIP
L0000 00000... [20-8736609.. | ...cocovrrrrn0 | v | MITIGATION MANAGER, LLC........ccccevrrrrrrnnn. DE.....cc... NIA...ccooonn. RCC NORTH AMERICA, LLC.......cccovvrrrrrrninne BOARD ....100.000 |AEGON N.V....oooiiireninrnerseesessssiesssnennes | wonees N [ O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [01-0930908.. | ...cccovrrree0 | ovrrrrrirnnd0 | MLIC RE I, INC...ovreveeecreereseeseie e VT A s COMPANY BOARD ...100.000 |AEGON N.V...oioiiiiriecnrinereeesiseseesessnennes | s Neooroe [ O
MONGERAL AEGON ADMINISTRACAO E MONGERAL AEGON SEGUROS E OWNERSHIP
0000 | .ooveveerrereeereeereeireeeseeeseeeeeeeees 00000... | eorrererereenns | cevrrrrrinnend0 | 0 [ BENEFICIA LTDA BRA......... NIA.....cooes PREVIDENCIA SA BOARD +..100.000 [AEGON N.V..ooiiiiiieineineseseiseieeiseine | e Nevooe | 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 Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
OWNERSHIP
0000 [ .ooveoereireereereeereeeseeeeeeeseeeeees 00000... [ecorrerrrmreenes | evrrrrrinnend0 | e [ MONGERAL AEGON HOLDING LTDA............. BRA......... NIA....cooes AEGON BRAZIL HOLDING lI B.V.......ccoevveueee. BOARD ... 50.000 |AEGON N.V.....ooviuiirieinrineiineiinsiinseinssisnes | e Nevooe | O
OWNERSHIP
0000 [ .ooveerereereereereereeseeseeseeseees 00000... [eeovrerrrnrrnenes | cvrrrrinnend0 | 0 e MONGERAL AEGON INVESTIMENTOS LTDA |BRA.......... NIA...coees MONGERAL AEGON HOLDING LTDA........... BOARD ... 99.000 |AEGON N.V...coooivuiirirericrinerierinesienienisnes | e Nevooe | O
MONGERAL AEGON SEGUROS E OWNERSHIP
0000 00000... |.eorrerererrrees [ errrrnererens0 | s . |PREVIDENCIA SA BRA.......... NIA.....ccoonn. AEGON BRAZIL HOLDING B.V........ BOARD ... 50.000 [AEGON N.V.....oooiierireiriseinsisecrssinssseesssessnnens | cevens Nevooroe [ O
OWNERSHIP
0000 [ oo 00000... [ccorrrerrmrreens | ererrrrrenn0 [0 | MONGERAL AEGON TECNOLOGIA LTDA...... BRA.......... NIA...cconenn. MONGERAL AEGON HOLDING LTDA........... BOARD  |.... 50.000 [AEGON N.V.....ooririreirneinsireirserneineieesessneens | neene Neooroe [ O
OWNERSHIP
0000 [ .ooveeeereereereeereeereeeseeeeereeeeeees 00000... [42-1079580.. | ..cocovreeeccc0 | v [ MONEY SERVICES, INC........cccoooerrrrrrnrinrinnes DE........... NIA....cooe. AUSA HOLDING, LLC......o.oovvrrirerrnireirneies BOARD +..100.000 [AEGON N.V...ooiiiiiieneeeeeeeneseins | s Neooo | O
MONUMENTAL GENERAL OWNERSHIP
0000 [ .ooveeereereeereeireeereeereeisseeseeeeees 00000... [52-1243288.. | .....ccceeeee0 | v [ ADMINISTRATORS, INC. MD............ NIA....cooe. AUSA HOLDING, LLC........oovvrrrrrrirrirniireiines BOARD +.100.000 [AEGON N.V...ooiiiieineneseiseiseiseiseies | e Nevooe | O
MT ADMINISTRADORA E CORRETORA DE OWNERSHIP
0000 [ .ooveeererereereereeseeseeseeseeeeees 00000... [eevrerernrrnenes | cvrrrrrnnend0 | 0 s SEUGORES LTDA BRA......... NIA....ccooees AEGON BRAZIL HOLDING I B.V......ccccnvrnneee. BOARD +..100.000 [AEGON N.V...ooiiiiieineneineneineineeneiee | eeees Nevooo | O
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... |ccorrrrrmrrnrrrees [ errrrnrrenn0 [ | PORTFOLIO I, LLC MD............ NIA....ccooonn. COMPANY BOARD |.... 64.000 |AEGON N.V....oooiiiireieineiseeississeeesseenens | avee N [ O
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... [ccorrrrrrmrrnens | ererrrrrenn0 [0 | PORTFOLIO I, LLC MD............ NIA...cooorenn. INSURANCE COMPANY BOARD |.... 32.000 [AEGON N.V...oooiiririreirrneineineerseeneineiseesessneens | eeene Neooroe [ O
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ .ooveoeereireeereeereeeseeeseeeseeseeeeees 00000... [eorverrrereenes | cvrrrrrinnend0 | i e PORTFOLIO |, LLC MD............ NIA....cooes INSURANCE COMPANY BOARD ... 4,000 [AEGON N.V...coooiirinrineineinsinsiisesssisssisnins | s Nevooe | O
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .ooveeeernereereereereeseeeseeseeseees 00000... [eovrerrrnrrnnnes | cvrrrreinnend0 | e e, PORTFOLIO Il, LLC DE............. NIA ... INSURANCE COMPANY BOARD ... 60.000 |AEGON N.V....ooiiiiiinenneneseseiseiseiee | eeees Nevooe | O
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveerereereereereeseeseeseeseeeeees 00000... [eevrerernernenes | evrrrrennend0 | 0 e, PORTFOLIO Il, LLC DE.......c..... NIA..ccconies COMPANY BOARD ... 35.000 |AEGON N.V...cooivirerericrinerierinesineninenienes | s Nevooo | O
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... |ccorrrerrmereens [ rrrrrrrenn0 [0 | PORTFOLIO II, LLC DE.....cc...... NIA...ccorenn. INSURANCE COMPANY BOARD ... 5.000 [AEGON N.V...ooomiinireinineineieeseeneeseessienenes | seee N [ O
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .o eeeeeeeieeeeees 00000... | eoreeeremrrenns | errrrriinnend0 | e [ PORTFOLIO 3, LLC DE........... NIA....cooe. COMPANY BOARD ... 55.000 |AEGON N.V......ooiuriirieincineiineinsiinsiensnsssnes | e Neooe | O
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ ..oveoeerrereereeereeereeseeesesseeeeees 00000... [eeorrerrrenreenns | cvrrrrrinnend0 | i e PORTFOLIO 3, LLC DE............ NIA.....cooes INSURANCE COMPANY BOARD ... 10.000 [AEGON N.V....oooiiiiiiiniinniineineeineiseiseinees | cevene Nevooe | O
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .ooveeeereereereereereeseeseeseeeeees 00000... [eevrerernrrnenes | evrrrrrinnend0 | 0 e PORTFOLIO 3, LLC DE............ NIA...ccoees INSURANCE COMPANY BOARD ... 35.000 |AEGON N.V...oooiviieiericrinerieriesinenisenisnes | e Nevooe | O
AEGON USA ASSET MANAGEMENT OWNERSHIP
L0000 00000... [ccorrrrrrmrrnens [ errrrnrrenn0 [ | NOMAGON TITLE GRANDPARENT, LLC........ DE.....cc... NIA...ccooonn. HOLDING, LLC BOARD ....100.000 |AEGON N.V....oooiiireninrnerseesessssiesssnennes | wonees N [ O
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ oo 00000... |ccorrrrrmrmrrnens | rerrrrrrenn0 [0 | NOMAGON TITLE HOLDING 1, LLC................. DE.....cc... NIA...ccooorenn. HOLDING, LLC BOARD ...100.000 |AEGON N.V...oioiiiiriecnrinereeesiseseesessnennes | s Neooroe [ O
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 | .ooveveerrereeereeereeireeeseeeseeeeeeeees 00000... | eorrererereenns | cevrrrrrinnend0 | 0 [ NOMAGON TITLE PARENT, LLC.......cc.covvuunee. DE........... NIA.....cooes HOLDING, LLC BOARD +..100.000 [AEGON N.V..ooiiiiiieineineseseiseieeiseine | e Nevooe | 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 Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
OWNERSHIP
0000 [ .ooveoereireereereeereeeseeeeeeeseeeeees 00000... [ecorrerrrmreenes | evrrrrrinnend0 | e [ OSCEOLA MITIGATION PARTNERS, LLC....... [ NIA....cooes MITIGATION MANAGER, LLC.........ccc.covvurrrunnee BOARD ... 50.000 |AEGON N.V.....ooviuiirieinrineiineiinsiinseinssisnes | e Nevooe | O
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ .ooveerereereereereereeseeseeseeseees 00000... [20-1063558.. | ..cocovvrcrreenc0 | e [, PEARL HOLDINGS, INC. L....ccovtunernrirrrirrrirnens DE............ NIA...coees HOLDING, LLC BOARD +..100.000 [AEGON N.V...ooiiiiineineineineiseiseeseineinee | eeees Nevooe | O
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 00000... |20-1063571.. | cecvvvrreenenc0 | v . |PEARL HOLDINGS, INC. ..covererrrrrrririniinnenes DE.....co.. NIA.....ccoonn. HOLDING, LLC BOARD ....100.000 |AEGON N.V...ooooiiirieininrseeeesessseiesssneenes | aonnes Nevooroe [ O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [23-1705984.. | ...cooovvceeee0 | o0 | PEOPLES BENEFIT SERVICES, LLC............... PA..cooei NIA...cconenn. COMPANY BOARD ....100.000 |AEGON N.V...oooiiriririecneneeeesiseseesesnnennes | s Neooroe [ O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveeeereereereeereeereeeseeeeereeeeeees 00000... [26-1552330.. | .cceovvreeecnc0 | v [ PINE FALLS RE, INC......cocovvereirrinrireieciireienns VT A s COMPANY BOARD +..100.000 [AEGON N.V...ooiiiiiieneeeeeeeneseins | s Neooo | O
OWNERSHIP
0000 [ .ooveeereereeereeireeereeereeisseeseeeeees 00000... [45-3601940 . | ..ccoovreeecn0 | v [ PLACER 400 INVESTORS, LLC........c.ceocnrrenne. CA..oovene. NIA....cooe. RCC NORTH AMERICA, LLC.......ccccvvrerrrrne. BOARD ... 50.000 |AEGON N.V.....ooviuiiiinrinciineiineiinsiineninsninnes | e Nevooe | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveeererereereereeseeseeseeseeeeees 00000... [eevrerernrrnenes | cvrrrrrnnend0 | 0 s PRIMUS GUARANTY, LTD......coevnrrrrrrrirrirnens BMU.......... NIA....ccooees COMPANY BOARD ... 20.000 |AEGON N.V..oooiiiiiirncnneneneseseeseeee | eeees Nevooo | O
OWNERSHIP
0000 [ oo 00000... [42-1154276.. | coovcvrceenn0 | o0 | PSL ACQUISITIONS OPERATING, LLC........... A NIA....ccooonn. RCC NORTH AMERICA, LLC.......ccovvrrrrrrnrnne BOARD ....100.000 |AEGON N.V...oooiiiirrninrseeeesessseissssnennes | wonees N [ O
OWNERSHIP
0000 [ oo 00000... [13-3256226.. | ...cocovrrren0 | o0 | RCC NORTH AMERICA, LLC.......coocvvrrrrrirrrnns DE.....cc...... NIA...cooorenn. TRANSAMERICA CORPORATION................. BOARD ....100.000 |AEGON N.V...oooiiiirincnerereiesiseseessssnennes | conees Neooroe [ O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveoeereireeereeereeeseeeseeeseeseeeeees 00000... {02-0685017.. | .cevvrrerercnc0 | o [ 2,LLC. DE............ NIA....cooes COMPANY BOARD ... 92.500 |AEGON N.V...ooiiiiieeencseeeieeseine | eeees Nevooe | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ .ooveeeernereereereereeseeeseeseeseees 00000... [02-0685017.. | ..cvvvrrreeenc0 | cevrrrrnecnn [, 2,LLC. DE............. NIA ... INSURANCE COMPANY BOARD ... 7.500 |AEGON N.V....coooiiiiiniiniinineinsinsiseinsinees | aevene Nevooe | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveerereereereereeseeseeseeseeeeees 00000... [20-1378364.. | ..cccovrernen0 | e [ 3,LLC. DE.......c..... NIA..ccconies COMPANY BOARD ... 74,400 |AEGON N.V...ooviviireincinenineriesineninenienens | e Nevooo | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... [20-1378364.. | .covcvveeen0 | o0 | 3,LLC. DE.....cc...... NIA...ccorenn. INSURANCE COMPANY BOARD  |.... 25.600 |AEGON N.V....ooooiirieireneireeeseeneesesseenenes | seee N [ O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .o eeeeeeeieeeeees 00000... [20-1627078.. | ..ccccvvreeercn0 | o [ 3A,INC. DE........... NIA....cooe. COMPANY BOARD ... 53.600 |AEGON N.V....oviuiiiineinrinsiineiinsienesinseinenes | eeees Yoo | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ ..oveoeerrereereeereeereeseeesesseeeeees 00000... [20-1627078.. | ..cccovvreencn0 | v [, 3A, INC. DE............ NIA.....cooes INSURANCE COMPANY BOARD ... 37.000 |AEGON N.V...oooiiiiirieiieineiinsiineienssenseinnnes | e Yoo | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ .ooveeeereereereereereeseeseeseeeeees 00000... [20-1627078.. | ..cocovvrcreenc0 | o [ 3A, INC. DE............ NIA...ccoees INSURANCE COMPANY BOARD ... 9.400 |AEGON N.V....covviiirriniinrineinsinsissineineinees | e Yoo | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
L0000 00000... [20-3878375.. | ceoeverrrern0 | o0 | 4HR, LLC. DE.....cc... NIA...ccooonn. COMPANY BOARD ... 64.000 |AEGON N.V....oooiiiireinineiseieessissessesinnens | aveee N [ O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA PREMIER LIFE OWNERSHIP
L0000 T 00000... [20-3878375.. | coeovevrrenn0 | o0 | 4HR, LLC. DE.....cc... NIA...ccooorenn. INSURANCE COMPANY BOARD |.... 32.000 [AEGON N.V...oooiiiiireirieineireirseenseneissssessneens | evene N [ O
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ .ooveoereireereereeereeeseeeeeeeseeeeees 00000... [20-3878375.. | ..ccccvvreeecn0 | o [ 4HR, LLC. DE........... NIA....cooes INSURANCE COMPANY BOARD ... 4,000 [AEGON N.V...oooiiiiinineineinsineisesssisssisnins | s Nevooe | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveerereereereereereeseeseeseeseees 00000... [20-3878417.. | .cceovvreeeend0 | e [ 4MR, LLC. DE............ NIA...coees COMPANY BOARD ... 64.000 |AEGON N.V....ooiiiiiiernenneseseiseiseies | eeees Nevooe | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 00000... |20-3878417... | .cccovcvereercn0 | s . |4MR, LLC. DE.....co.. NIA.....ccoonn. INSURANCE COMPANY BOARD |.... 32.000 [AEGON N.V....ooviiieireirisensiseessissssssessessnnens | cevens Nevooroe [ O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [20-3878417... | cevovvcvrcreen0 | o0 | 4MR, LLC. DE.....c..... NIA...cconenn. INSURANCE COMPANY BOARD ... 4.000 |AEGON N.V..voierieecnereecneeseeesssennes | conees Neooroe [ O
OWNERSHIP
0000 [ .ooveeeereereereeereeereeeseeeeereeeeeees 00000... [20-0877184.. | ..ccoovvreeeec0 | o0 [ RIVER RIDGE INSURANCE COMPANY........... VT A s AEGON MANAGEMENT COMPANY............... BOARD +..100.000 [AEGON N.V...ooiiiiiieneeeeeeeneseins | s Neooo | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveeereereeereeireeereeereeisseeseeeeees 00000... {03-0164230.. | ..cccovreeeecc0 | v [ SB FRAZER OWNER, LLC.......cocvvvirirrrirris DE........... NIA....cooe. COMPANY BOARD +.100.000 [AEGON N.V...ooiiiieineneseiseiseiseiseies | e Nevooe | O
SENIOR SERVICES DO BRASIL OWNERSHIP
0000 [ .ooveeererereereereeseeseeseeseeeeees 00000... [eevrerernrrnenes | cvrrrrrnnend0 | 0 s ADMINISTRACAO DE BENEFICIOS LTDA BRA......... NIA....ccooees MONGERAL AEGON HOLDING LTDA........... BOARD ... 99.000 |AEGON N.V..cooiiiiiiinennerneseneseeseinee | eeees Nevooo | O
TRANSAMERICA CORPORATION HOLDING | OWNERSHIP
0000 [ oo 00000... [42-1338496.. | ..cocovrcrenn0 | o0 | SHORT HILLS MANAGEMENT COMPANY...... N NIA....ccooonn. CORPORATION BOARD ....100.000 |AEGON N.V...oooiiiirrninrseeeesessseissssnennes | wonees N [ O
COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 00000... [75-2548428.. | ...ccccveceeen0 | o0 | STONEBRIDGE BENEFIT SERVICES, INC...... DE.....cc...... NIA...cooorenn. CORPORATION BOARD ....100.000 |AEGON N.V...oooiiiirincnerereiesiseseessssnennes | conees Neooroe [ O
STONEBRIDGE INTERNATIONAL CORNERSTONE INTERNATIONAL OWNERSHIP
0000 [ .ooveoeereireeereeereeeseeeseeeseeseeeeees 00000... [eorverrrereenes | cvrrrrrinnend0 | i e INSURANCE, LTD. GBR.......... NIA....cooes HOLDINGS, LTD. BOARD +..100.000 [AEGON N.V..oooiiiiieineineseiseiseieeieeiee | e Nevooe | O
OWNERSHIP
0000 [ .ooveeeernereereereereeseeeseeseeseees 00000... [94-3026780.. | ..cocoovrerrenc0 | e [ TABR REALTY SERVICES, LLC........ccoccmvrnneee DE............. NIA ... AUSA HOLDING, LLC......ocovvvrrirriirriirniineiees BOARD +..100.000 [AEGON N.V...ooiiiiineineineneineseineeneinnee | eeees Nevooe | O
OWNERSHIP
0000 [ .ooveerereereereereeseeseeseeseeeeees 00000... [84-0642550.. | ..cocoovrcrnenc0 | o [ TCF ASSET MANAGEMENT CORPORATION. | CO............ NIA..ccconies TCFC ASSET HOLDINGS, INC......c.ovvvrerrnnnn. BOARD +..100.000 [AEGON N.V...ooiiiiineineinneineneeneeneeneeee | eeees Nevooo | O
TRANSAMERICA COMMERCIAL FINANCE | OWNERSHIP
0000 [ oo 00000... [32-0092333.. | coeoovevrcrren0 | o0 | TCFC AIR HOLDINGS, INC......cccoverevrrrrirrirnenns DE.....cc...... NIA...ccorenn. CORPORATION, | BOARD ...100.000 |AEGON N.V...oooiiririeineineeeesiseseesesneennes | s N [ O
TRANSAMERICA COMMERCIAL FINANCE | OWNERSHIP
0000 [ .o eeeeeeeieeeeees 00000... {32-0092334.. | ..ccooovreeecc0 | o0 [ TCFC ASSET HOLDINGS, INC........overrrrinne DE........... NIA....cooe. CORPORATION, | BOARD +..100.000 [AEGON N.V..oooiiiieiseeeeeeeeeeeieeins | s Neooe | O
OWNERSHIP
0000 [ ..oveoeerrereereeereeereeseeesesseeeeees 00000... [51-6513848.. | ..ccooveeeccc0 | v [ THE AEGON TRUST......ocvriiriinrierieeiniieeens DE............ UIP..ies AEGON INTERNATIONAL B.V.....coovrvrriianes BOARD +.100.000 [AEGON N.V...ooiiiiiineneseseseseineinns | e Nevooe | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .ooveeeereereereereereeseeseeseeeeees 00000... [42-1154276.. | ..coooverncns0 | v [, THH ACQUISITIONS, LLC.....ceoovvvreireireireirns A, NIA...ccoees COMPANY BOARD +..100.000 [AEGON N.V...ooiiiiineinenenesenecneeneiee | e Nevooe | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. | 15549... [47-1026613.. | ..ccccoecveee0 | covvrvrirecen [ TLIC OAKBROOK REINSURANCE, INC........... A RE....cccovn. COMPANY BOARD ....100.000 |AEGON N.V....oooiiireninrnerseesessssiesssnennes | wonees N [ O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. | 16032... [81-3715574.. | .cevevvcvecee0 | o0 [ TLIC WATERTREE REINSURANCE, INC. ....... A A s COMPANY BOARD ...100.000 |AEGON N.V...oioiiiiriecnrinereeesiseseesessnennes | s Neooroe [ O
OWNERSHIP
0000 | .ooveveerrereeereeereeireeeseeeseeeeeeeees 00000... [42-1154276.. | ..cccovvreeecc0 | v [ TRADITION LAND COMPANY, LLC.........cccccn... A, NIA.....cooes RCC NORTH AMERICA, LLC.......ccccovvurrrrnn. BOARD +..100.000 [AEGON N.V..ooiiiiiieineineseseiseieeiseine | e Nevooe | 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 Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
TRANSAMERICA ACCOUNTS HOLDING OWNERSHIP
0000 [ .ooveoereireereereeereeeseeeeeeeseeeeees 00000... [36-4162154.. | ......ccccoeu.... (0 (1 O CORPORATION DE........... NIA....cooes TCFC ASSET HOLDINGS, INC........cocoovrunnnnn. BOARD +..100.000 [AEGON N.V..oooiiiiiiineineiseeeiseieeieeine | eeees N...... [ IS
TRANSAMERICA AFFINITY MARKETING OWNERSHIP
0000 [ .ooveerereereereereereeseeseeseeseees 00000... [.eeoererrernerrnene | s (0 (1 O CORRETORA DE SEGUROS LTDA BRA......... NIA...coees AEGON DMS HOLDING B.V......occoneieirinne BOARD +..100.000 [AEGON N.V...ooiiiiineineineineiseiseeseineinee | eeees N....... [
AEGON DIRECT MARKETING SERVICES, |OWNERSHIP
0000 00000... [42-1523438.. | ...coovvrrnnnd (V10 0 . | TRANSAMERICA AFFINITY SERVICES, INC.. | MD............ NIA.....ccoonn. INC. BOARD ....100.000 |AEGON N.V...ooooiiirieininrseeeesessseiesssneenes | aonnes N...... O S
TRANSAMERICA AFFORDABLE HOUSING, OWNERSHIP
0000 [ oo 00000... |94-3252196.. | ...ccervrrnnnd (010 S (0 INC. CA...cooen. NIA...cconenn. TABR REALTY SERVICES, LLC.........cc.coven.... BOARD ....100.000 |AEGON N.V...oooiiriririecneneeeesiseseesesnnennes | s N....... (O S
OWNERSHIP
0000 [ .ooveeeereereereeereeereeeseeeeereeeeeees 00000... [61-1513662.. | ......cenv.. (0 I (O O TRANSAMERICA AGENCY NETWORK; INC... | A.............. NIA....cooe. AUSA HOLDING, LLC......o.oovvrrirerrnireirneies BOARD +..100.000 [AEGON N.V...ooiiiiiieneeeeeeeneseins | s N..... [ IS
TRANSAMERICA ASSET MANAGEMENT, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .ooveeereereeereeireeereeereeisseeseeeeees 00000... [59-3403585.. | ................ (1 [0 O INC. [ NIA....cooe. INSURANCE COMPANY BOARD ... 77.000 |AEGON N.V...oooiiiiiieineineineiieeiesssisiinnnens | e Yoo [ IS
TRANSAMERICA ASSET MANAGEMENT, OWNERSHIP
0000 [ .ooveeererereereereeseeseeseeseeeeees 00000... [59-3403585.. | ......c.coou... (1 (O O INC. | NIA....ccooees AUSA HOLDING, LLC......ocovverrrrerireiirnrirneiees BOARD ... 23.000 |AEGON N.V..oooiiiienesesesese e | eevene A [
TRANSAMERICA (BERMUDA) SERVICES OWNERSHIP
0000 [ oo 00000... |verererrrrrrrernes | ererrerrinenend (010 (0 CENTER, LTD. BMU.......... NIA....ccooonn. AEGON INTERNATIONAL B.V.....covvvrrrieinns BOARD ....100.000 |AEGON N.V...oooiiiirrninrseeeesessseissssnennes | wonees N....... O S
OWNERSHIP
0000 [ oo 00000... [95-3141953.. | ...ccevrrrnnd (010 (0 TRANSAMERICA CAPITAL, INC......ccccovrrrrenees CA...cooeen. NIA...cooorenn. AUSA HOLDING, LLC......vverrreeereieircernenes BOARD ....100.000 |AEGON N.V...oooiiiirincnerereiesiseseessssnennes | conees N...... O S
TRANSAMERICA CASUALTY INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. [10952... |31-4423946.. | ................ (0 (O O COMPANY A, A s TRANSAMERICA CORPORATION................. BOARD +..100.000 [AEGON N.V..oooiiiiieineineseiseiseieeieeiee | e N..... [ IS
TRANSAMERICA COMMERICAL FINANCE OWNERSHIP
0000 [ .ooveeeernereereereereeseeeseeseeseees 00000... [94-3054228.. | .........cou.... (1 (O O CORPORATION, I. DE............. NIA ... TRANSAMERICA FINANCE CORPORATION |BOARD +..100.000 [AEGON N.V...ooiiiiineineineneineseineeneinnee | eeees N....... [ S
OWNERSHIP
0000 [ .ooveerereereereereeseeseeseeseeeeees 00000... [98-6021219.. | ..covevrvrncn (1 (1 O TRANSAMERICA CORPORATION (OR).......... OR...covveeee NIA..ccconies TRANSAMERICA CORPORATION................. BOARD +..100.000 [AEGON N.V...ooiiiiineineinneineneeneeneeneeee | eeees Neooe. (I
OWNERSHIP
0000 [ oo 00000... |42-1484983.. | .....cccvvvvvnd (010 S (0 TRANSAMERICA CORPORATION.........c.cocen... DE.....cc...... (V1] = THE AEGON TRUST......otvreereereiereneieies BOARD ...100.000 |AEGON N.V...oooiiririeineineeeesiseseesesneennes | s N...... (O S
TRANSAMERICA DIRECT MARKETING ASIA OWNERSHIP
0000 [ .o eeeeeeeieeeeees 00000... {08-2507515.. | ...cvevnvenne. (0 (1 O PACIFIC PTY, LTD. AUS.......... NIA....cooe. AEGON DMS HOLDING B.V.......cccovveririnne BOARD +..100.000 [AEGON N.V..oooiiiieiseeeeeeeeeeeieeins | s N....... [ S
TRANSAMERICA DIRECT MARKETING OWNERSHIP
0000 [ ..oveoeerrereereeereeereeseeesesseeeeees 00000... [.eerverrerreriecie | e (0 (1 O CONSULTANTS PRIVATE LIMITED IND.....cc.o.c. NIA.....cooes AEGON DMS HOLDING B.V......ccccovveririnne BOARD +.100.000 [AEGON N.V...ooiiiiiineneseseseseineinns | e N..... [ IS
OWNERSHIP
0000 [ .ooveeeereereereereereeseeseeseeeeees 00000... [95-1077235.. | ...ccovvennecn (1 (O O TRANSAMERICA FINANCE CORPORATION.. | DE............. NIA...ccoees TRANSAMERICA CORPORATION................. BOARD +..100.000 [AEGON N.V...ooiiiiineinenenesenecneeneiee | e [\ [
TRANSAMERICA FINANCIAL ADVISORS, OWNERSHIP
L0000 00000... |59-2476008.. | .......cccoen.nd (010 (0 INC. DE.....cc... NIA...ccooonn. AUSA HOLDING, LLC......oveevrrrririeirrinirns BOARD  |.... 51.600 [AEGON N.V.....oooirerreiriniinniersiisseseisessesinnens | evene N...... O S
TRANSAMERICA FINANCIAL ADVISORS, AEGON ASSET MANAGEMENT SERVICES, | OWNERSHIP
0000 [ oo 00000... [59-2476008.. | ...ccccvvcevee0 | e | INC. DE....ccoee. INIAL...c INC. BOARD 37.620 [AEGON N.V...ooiiiriririnereieeseeneieessseeeeeens
TRANSAMERICA FINANCIAL ADVISORS, COMMONWEALTH GENERAL OWNERSHIP
0000 | .ooveveerrereeereeereeireeeseeeseeeeeeeees 00000... [59-2476008.. | ....coeeereecc0 | covvrrrnecnn [ INC. DE....ccooee INIAcccoocc CORPORATION BOARD 10.780 [AEGON N.V....oooiiiieinrineiineiieiseeieeieeieees
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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 Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0468 | AEGON US HOLDING GRP.. [70688... |36-6071399.. | .....ccccouue.. (0 (1 O INSURANCE COMPANY NY .o A s TRANSAMERICA CORPORATION................. BOARD ... 92.320 |AEGON N.V...ooiiiiieencseeeiseieeins | e N...... [ IS
TRANSAMERICA FINANCIAL LIFE TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. |70688... |36-6071399.. | ......cccounec. (0 (1 O INSURANCE COMPANY NY. oo A COMPANY BOARD ... 7.680 |AEGON N.V....oooiiiiiniineiniiniineinseneineinees | coeee A [
TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 00000... |59-3403587.. | ...ovurrrnnnd (V10 0 . | TRANSAMERICA FUND SERVICES, INC........ [ I NIA.....ccoonn. INSURANCE COMPANY BOARD ... 44,000 |AEGON N.V...oooiiirieieinsiseiessisseseesssesens | seeees Yo [
OWNERSHIP
0000 [ oo 00000... |59-3403587.. | ...overrrnend (010 S (0 TRANSAMERICA FUND SERVICES, INC........ [ I NIA...cconenn. AUSA HOLDING, LLC......overrreeereieireernenns BOARD  |.... 56.000 [AEGON N.V.....ooiieirrerininnireirnieeeineissesesnnes | eeee Yo (O S
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
0000 [ .ooveeeereereereeereeereeeseeeeereeeeeees 00000... [95-4390993.. | ...c.ovvvnnc. (0 I (O O TRANSAMERICA HOME LOAN.........coconruvnnn. CA...ooveene. NIA....cooe. HOLDING COMPANY BOARD +..100.000 [AEGON N.V...ooiiiiiieneeeeeeeneseins | s N..... [ IS
TRANSAMERICA INSURANCE MARKETING TRANSAMERICA DIRECT MARKETING OWNERSHIP
0000 [ .ooveeereereeereeireeereeereeisseeseeeeees 00000... [.eerverrererieene | e (1 [0 O ASIA PACIFIC PTY, LTD. AUS.......... NIA....cooe. ASIA PACIFIC PTY, LTD. BOARD +.100.000 [AEGON N.V...ooiiiieineneseiseiseiseiseies | e N..... [ IS
TRANSAMERICA INTERNATIONAL DIRECT AEGON DIRECT MARKETING SERVICES, |OWNERSHIP
0000 [ .ooveeererereereereeseeseeseeseeeeees 00000... [42-1470697.. | .....ovvennee. (1 (O O MARKETING CONSULTANTS, LLC. MD............ NIA....ccooees INC. BOARD +..100.000 [AEGON N.V...ooiiiiieineneineneineineeneiee | eeees N..ooe. [
TRANSAMERICA INTERNATIONAL RE OWNERSHIP
0000 [ oo 00000... |AA-3190773. | oooverrrrnnnd (010 (0 (BERMUDA), LTD. BMU.......... A s TRANSAMERICA CORPORATION................. BOARD ....100.000 |AEGON N.V...oooiiiirrninrseeeesessseissssnennes | wonees N....... O S
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO TRANSAMERICA INTERNATIONAL OWNERSHIP
0000 [ .ooeereereereereereeseeseeseeseeseees 00000... [eeovreeerererenenes | v (1 (1 O BRASIL, LTD. BRA......... NIA..ccconees RE(BERMUDA), LTD. BOARD ... 95.000 |AEGON N.V..cooiiiiieenneneseneneisennee | eeees N..oe. [
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO COMMONWEALTH GENERAL OWNERSHIP
0000 [ .ooveeoereereereireereeseeeseeseeeeees 00000... [.eerrerrernernene | e (1 (O O BRASIL, LTD. BRA......... NIA ..o CORPORATION BOARD ... 5.000 |AEGON N.V....coooiiiriiiinriniineinsineeseissieees | aevene N....... [ IS
TRANSAMERICA INVESTMENT AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ .ooeenerrreereereeseeseeseeseeeeees 00000... [06-1564377.. | ...oceovvvrncen (1 (U O MANAGEMENT, LLC. DE......ccc... NIA ..o HOLDING, LLC. BOARD +..100.000 [AEGON N.V...ooiiiiiieneneneseeneneenesnee | eeees [\ [
TRANSAMERICA INVESTORS SECURITIES TRANSAMERICA RETIREMENT OWNERSHIP
0000 [ oo 00000... [13-3696753.. | ..cvverrrrnnnd (010 S (0 CORPORATION DE.....cc...... NIA...ccorenn. SOLUTIONS, LLC BOARD ....100.000 |AEGON N.V...oooiiiiririneneirereeeseseiseieesnnennes | s N...... (O S
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 00000... |AA-3190868. | ................ (018 0 . | TRANSAMERICA LIFE (BERMUDA), LTD........ BMU.......... A s COMPANY BOARD  |.... 94.070 |AEGON N.V....ooiiecieineneeeseeeeseeeeienenes | cevees Yo [ IS
OWNERSHIP
0000 [ .ooveveereereeereeireeereeeseeeseeseeeeees 00000... [AA-3190868. | ................ (0 (1 O TRANSAMERICA LIFE (BERMUDA), LTD........ BMU.......... A s AEGON INTERNATIONAL B.V.....coovivrriianne BOARD ... 5.900 |AEGON N.V....coooiiiiiiriiniiniiniieensiseinsinees | e Yoo [ IS
TRANSAMERICA LIFE INSURANCE COMMONWEALTH GENERAL OWNERSHIP
0468 | AEGON US HOLDING GRP.. [86231... |39-0989781.. | ......cccounee. (1 (1 O COMPANY A UDP.....concvnn. CORPORATION BOARD +..100.000 [AEGON N.V...ooiiiiieneinneineseeneeneeneenee | eeees [\ (I
TRANSAMERICA LIFE INTERNATIONAL OWNERSHIP
0000 [ .ooeeeeereereereereeseeseeseeseeeees 00000... [AA-3190837. | ...ccovvvrneen (1 (O O (BERMUDA), LTD. BMU.......... A AEGON INTERNATIONAL B.V.....ccovivririirines BOARD +.100.000 [AEGON N.V..ooiiiiieineneneeneeneenennesnee | e Neooe. [
TRANSAMERICA PACIFIC INSURANCE COMMONWEALTH GENERAL OWNERSHIP
0000 | oo 12134... |94-3304740.. | ..ovvvvnnvnn (018 (0 COMPANY, LTD. [ | A s CORPORATION BOARD ....100.000 |AEGON N.V...oooiiiiriecneinereeesineseesssnsennes | s N...... (O S
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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 Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
TRANSAMERICA PREMIER LIFE COMMONWEALTH GENERAL OWNERSHIP
0468 | AEGON US HOLDING GRP.. |66281... |52-0419790.. | ..ccoovvveeene0 | o0 i INSURANCE COMPANY A, A s CORPORATION BOARD +..100.000 [AEGON N.V..oooiiiiiiineineiseeeiseieeieeine | eeees Nevooe | O
TRANSAMERICA PYRAMID PROPERTIES, TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ .ooveerereereereereereeseeseeseeseees 00000... [52-0419790.. | ..ccovvrerecnc0 | o [ LLC. A, NIA...coees INSURANCE COMPANY BOARD +..100.000 [AEGON N.V...ooiiiiineineineineiseiseeseineinee | eeees Nevooe | O
TRANSAMERICA REALTY INVESTMENT TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 00000... |52-0419790.. | cccovcveeeren0 | v . |PROPERTIES, LLC. DE.....co.. NIA.....ccoonn. INSURANCE COMPANY BOARD ....100.000 |AEGON N.V...ooooiiirieininrseeeesessseiesssneenes | aonnes Nevooroe [ O
OWNERSHIP
0000 [ oo 00000... [ccorrrerrmrreens | ererrrrrenn0 [0 | TRANSAMERICA REDWOOD PARK, LLC....... DE.....c..... NIA...cconenn. TRANSAMERICA CORPORATION................. BOARD ....100.000 |AEGON N.V...oooiiriririecneneeeesiseseesesnnennes | s Neooroe [ O
MONUMENTAL GENERAL OWNERSHIP
0000 [ .ooveeeereereereeereeereeeseeeeereeeeeees 00000... [52-1525601.. | ..ccovvrerecccc0 | o [ TRANSAMERICA RESOURCES, INC............... MD............ NIA....cooe. ADMINISTRATORS, INC. BOARD +..100.000 [AEGON N.V...ooiiiiiieneeeeeeeneseins | s Neooo | O
TRANSAMERICA RETIREMENT ADVISORS, TRANSAMERICA RETIREMENT OWNERSHIP
0000 [ .ooveeereereeereeireeereeereeisseeseeeeees 00000... [42-2892702.. | ..cccovvrerecn0 | v [ LLC DE........... NIA....cooe. SOLUTIONS, LLC BOARD +.100.000 [AEGON N.V...ooiiiieineneseiseiseiseiseies | e Nevooe | O
TRANSAMERICA RETIREMENT INSURANCE TRANSAMERICA RETIREMENT OWNERSHIP
0000 [ .ooveeererereereereeseeseeseeseeeeees 00000... [46-2720367.. | ..coovrrcreenc0 | o0 [, AGENCY, LLC DE............ NIA....ccooees SOLUTIONS, LLC BOARD +..100.000 [AEGON N.V...ooiiiiieineneineneineineeneiee | eeees Nevooo | O
TRANSAMERICA RETIREMENT SOLUTIONS, OWNERSHIP
0000 [ oo 00000... [13-3689044.. | ....cccoeceein0 | o0 | LLC DE.....c.. NIA....ccooonn. AUSA HOLDING, LLC......ovverrrrrieieirrenirns BOARD ....100.000 |AEGON N.V...oooiiiirrninrseeeesessseissssnennes | wonees N [ O
TRANSAMERICA STABLE VALUE COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 00000... [27-0648897.. | ...cccoveeern0 | o0 | SOLUTIONS, INC. DE.....cc...... NIA...cooorenn. CORPORATION BOARD ....100.000 |AEGON N.V...oooiiiirincnerereiesiseseessssnennes | conees Neooroe [ O
TRANSAMERICA TRAVEL AND OWNERSHIP
0000 [ .ooveoeereireeereeereeeseeeseeeseeseeeeees 00000... [42-1079580.. | ..cccovrernccc0 | v [ CONFERENCE SERVICES, LLC A, NIA....cooes MONEY SERVICES, INC.......cccoovnrivrrrirrinnens BOARD +..100.000 [AEGON N.V..oooiiiiieineineseiseiseieeieeiee | e Nevooe | O
TRANSAMERICA VENDOR FINANCIAL OWNERSHIP
0000 [ .ooveeeernereereereereeseeeseeseeseees 00000... [36-4134790.. | .ccoovvrcreenc0 | o [ SERVICES CORPORATION DE............. NIA ... TCFC ASSET HOLDINGS, INC........ovcvrrvrnenn. BOARD +..100.000 [AEGON N.V...ooiiiiineineineneineseineeneinnee | eeees Nevooe | O
OWNERSHIP
0000 [ .ooveerereereereereeseeseeseeseeeeees 00000... [eevrerernernenes | evrrrrennend0 | 0 e, TRANSAMERICA VENTURES, LLC..........cccc.... DE.......c..... NIA..ccconies AUSA HOLDING, LLC......ocovvvvrerreiireiirniiniiees BOARD +..100.000 [AEGON N.V...ooiiiiineineinneineneeneeneeneeee | eeees Nevooo | O
OWNERSHIP
0000 [ oo 00000... |ccorrrerrmereens [ rrrrrrrenn0 [0 | TRANSAMERICA VENTURES FUND, LLC....... DE.....cc...... NIA...ccorenn. AUSA HOLDING, LLC....c.vveerrereereieirneernenens BOARD ...100.000 |AEGON N.V...oooiiririeineineeeesiseseesesneennes | s N [ O
OWNERSHIP
0000 [ .o eeeeeeeieeeeees 00000... [52-1263786.. | ....coeeeereec0 | o [, UNITED FINANCIAL SERVICES, INC............... MD............ NIA....cooe. TRANSAMERICA CORPORATION................. BOARD +..100.000 [AEGON N.V..oooiiiieiseeeeeeeeeeeieeins | s Neooe | O
OWNERSHIP
0000 [ ..oveoeerrereereeereeereeseeesesseeeeees 00000... [42-1334744.. | ..cooovveeen0 | o0 [ UNIVERSAL BENEFITS, LLC.....ccovvvrrirrirrinnes A, NIA.....cooes AUSA HOLDING, LLC......o.ovvvrrrrrrrriirnirnines BOARD +.100.000 [AEGON N.V...ooiiiiiineneseseseseineinns | e Nevooe | O
OWNERSHIP
0000 [ .ooveeeereereereereereeseeseeseeeeees 00000... [eevrerernrrnenes | evrrrrrinnend0 | 0 e US PENG, INC.....cooorimininrineineineneiineineens DE............ NIA...ccoees AEGON LEVENSVERZEKERING N.V............ BOARD +..100.000 [AEGON N.V...ooiiiiineinenenesenecneeneiee | e Nevooe | O
VERENIGING AEGON NETHERLANDS OWNERSHIP
L0000 00000... [ccorrrrrrmrrnens [ errrrnrrenn0 [ | MEMBERSHIP ASSOCIATION NLD........... NIA o ettt BOARD ....100.000 |AEGON N.V....oooiiireninrnerseesessssiesssnennes | wonees N [ O
WFG INSURANCE AGENCY OF PUERTO WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
0000 [ oo 00000... [66-0621281.. | ...cocovrcerrn0 | o0 | RICO, INC. PR NIA...ccooorenn. AGENCY, INC. BOARD ...100.000 |AEGON N.V...oioiiiiriecnrinereeesiseseesessnennes | s Neooroe [ O
OWNERSHIP
0000 | .ooveveerrereeereeereeireeeseeeseeeeeeeees 00000... [20-2133638.. | ..cccovvreeeenc0 | o [ WFG PROPERTIES HOLDINGS, LLC.............. [C7. N NIA.....cooes WORLD FINANCIAL GROUP, INC.................. BOARD +..100.000 [AEGON N.V..ooiiiiiieineineseseiseieeiseine | e Nevooe | 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 Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0000 [ .ooveoereireereereeereeeseeeeeeeseeeeees 00000... [ecorrerrrmreenes | evrrrrrinnend0 | e [ WFG SECURITIES INC......cooorverinriniierins CAN.......... NIA....cooes COMPANY OF CANADA, INC. BOARD +..100.000 [AEGON N.V..oooiiiiiiineineiseeeiseieeieeine | eeees Nevooe | O
WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0000 [ .ooveerereereereereereeseeseeseeseees 00000... [eeovrerrrnrrnenes | cvrrrrinnend0 | 0 e WORLD FINANCIAL GROUP CANADA, INC....|CAN.......... NIA...coees COMPANY OF CANADA, INC. BOARD +..100.000 [AEGON N.V...ooiiiiineineineineiseiseeseineinee | eeees Nevooe | O
WORLD FINANCIAL GROUP HOLDING COMMONWEALTH GENERAL OWNERSHIP
0000 00000... |.eorrerererrrees [ errrrnererens0 | s . | COMPANY OF CANADA, INC. CAN.......... NIA.....ccoonn. CORPORATION BOARD ....100.000 |AEGON N.V...ooooiiirieininrseeeesessseiesssneenes | aonnes Nevooroe [ O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0000 [ oo 00000... [ccorrrerrmrreens | ererrrrrenn0 [0 | AGENCY OF CANADA, INC. CAN.......... NIA...cconenn. COMPANY OF CANADA, INC. BOARD  |.... 50.000 [AEGON N.V.....ooririreirneinsireirserneineieesessneens | neene Neooroe [ O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP SUBHOLDING |OWNERSHIP
0000 [ .ooveeeereereereeereeereeeseeeeereeeeeees 00000... [eoreeeremrienes | corrrrriineend0 | 0 e AGENCY OF CANADA, INC. CAN.......... NIA....cooe. COMPANY OF CANADA, INC. BOARD ... 50.000 |AEGON N.V.....ooviuiieinrinciineiineiinsiinseensnsssnes | s Neooo | O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
0000 [ .ooveeereereeereeireeereeereeisseeseeeeees 00000... [99-0277127... | .ovvcvvreencn0 | e [ AGENCY OF HAWAII, INC. Hls NIA....cooe. AGENCY, INC. BOARD +.100.000 [AEGON N.V...ooiiiieineneseiseiseiseiseies | e Nevooe | O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
0000 [ .ooveeererereereereeseeseeseeseeeeees 00000... [04-3182849.. | ..ccoovrceecn0 | v [, AGENCY OF MASSACHUSETTS, INC. MA........... NIA....ccooees AGENCY, INC. BOARD +..100.000 [AEGON N.V...ooiiiiieineneineneineineeneiee | eeees Nevooo | O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
0000 [ oo 00000... [42-1519076.. | ceoovvevrcreen0 | o0 | AGENCY OF WYOMING, INC. WY........... NIA....ccooonn. AGENCY, INC. BOARD ....100.000 |AEGON N.V...oooiiiirrninrseeeesessseissssnennes | wonees N [ O
WORLD FINANCIAL GROUP INSURANCE TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ oo 00000... [95-3809372... | .ceovvvrrenn0 | o0 | AGENCY, INC. CA...cooeen. NIA...cooorenn. INSURANCE COMPANY BOARD ....100.000 |AEGON N.V....oooiiiinririnineineeieceneeseesennneenes | eeene Yoo [ O
WORLD FINANCIAL GROUP SUBHOLDING WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0000 [ .ooveoeereireeereeereeeseeeseeeseeseeeeees 00000... [eorverrrereenes | cvrrrrrinnend0 | i e COMPANY OF CANADA, INC. CAN.......... NIA....cooes COMPANY OF CANADA, INC. BOARD +..100.000 [AEGON N.V..oooiiiiieineineseiseiseieeieeiee | e Nevooe | O
AEGON ASSET MANAGEMENT SERVICES, |OWNERSHIP
0000 [ .ooveeeernereereereereeseeeseeseeseees 00000... [42-1518386.. | ..cccovrererenc0 | o [, WORLD FINANCIAL GROUP, INC..........ccccouu... DE............. NIA ... INC. BOARD +..100.000 [AEGON N.V...ooiiiiineineineneineseineeneinnee | eeees Nevooe | O
REAL ESTATE ALTERNATIVES PORTFOLIO| OWNERSHIP
0000 [ .ooveerereereereereeseeseeseeseeeeees 00000... [27-5278588.. | ....ccoeerncnc0 | v [ YARRA RAPIDS, LLC.....coovverveirneineirneieinens DE.......c..... NIA..ccconies 4 MR, LLC BOARD ... 49.000 |AEGON N.V..oooiiiiienennescseneneinennes | eeees Nevooo | O
OWNERSHIP
0000 [ oo 00000... [95-2775959.. | .covvevrcrren0 | o0 | ZAHORIK COMPANY, INC.......oovrrerrirrirnrrrrins (07, W NIA...ccorenn. AUSA HOLDING, LLC....c.vveerrereereieirneernenens BOARD 100.000 |AEGON N.V....oomiiinrieincineireieesseneeseessennenes | seee N [ O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ .o eeeeeeeieeeeees 00000... [26-1298094.. | ....covveeeecc0 | o0 [ ZERO BETA FUND, LLC.....oovviiirieierir DE........... NIA....cooe. COMPANY BOARD ... 33.060 |AEGON N.V.....oiiiiieieincineiineiineiineiiseesenes | e Neooe | O
TRANSAMERICA PREMIER LIFE OWNERSHIP
0000 [ ..oveoeerrereereeereeereeseeesesseeeeees 00000... [26-1298094.. | ....coceeeec0 | v [ ZERO BETA FUND, LLC......ovtirriririnrirei DE............ NIA.....cooes INSURANCE COMPANY BOARD ... 36.400 |AEGON N.V....ooiiioiirieincineiineiinsiinseinenisnes | e Nevooe | O
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ .ooveeeereereereereereeseeseeseeeeees 00000... [26-1298094.. | ....cccceeeeec0 | v [ ZERO BETA FUND, LLC......vtviieieieiireiis DE............ NIA...ccoees INSURANCE COMPANY BOARD ... 18.130 [AEGON N.V....ooiiiiririniieiieeiesineissiseinees | aevene Nevooe | O
TRANSAMERICA PACIFIC INSURANCE OWNERSHIP
L0000 00000... [26-1298094.. | ...cocovvceeee0 | o0 | ZERO BETA FUND, LLC.....covvrrrerrrrririrerins DE.....cc... NIA...ccooonn. COMPANY, LTD. BOARD  |.... 12410 |AEGON N.V..ooooiceeeenesescssieiessnennes | aenees N [ O
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
4 5 6 8

1 2 3 9 10 1 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
Affiliated Transactions
42-1470697.............. AEGON Direct Marketing SErVICES........covrremrnrnrermernrnrerrernenseseesesennns | sermseseessssssssnessessnnsens0 | cerevrininnennn 2,208,526 | coovvvvvvinnrnisiinnineinnn0 | v v (460,290) | ...ovvvverrerrrererrrneenn0 [
................................. AEGON GLOBAL SERVICES, LLC revreeennnn84,144,200
42-1310237.............. AEGON USA Investment Management, LLC 79,187,278 | o0 |

... |42-1205796...
... |AA-1380027..
. 151-0108922............
52-1363611..............
47-1703149

... | 20-5927773...
... |01-0930908...
.. |42-1079580...

...|LIICAREIL.......
..|MLICRE |, Inc
.. |Money Services, Inc..

... | AEGON USA Realty Advisors, Inc.....
.. | Blue Square Re.....
.. | Commonwealth General Corp...

CRISOIULIONS, INC....ovovviiiiiicse et
IrONWOOA RE COIP....vvriiieieiciiieie sttt

2

"""""""" @

8,664,594

.(170,324
1,991,721
..(352,995

)

)

)
.(6,194,090) | .

)

)

)

132,565,599
...24,835,901
.198,853,067

...... (77,155,820)| ...

..... 198,500,072

....(6,194,090) | ...

26-2311888 ONCOR INSUFANCE SEIVICES......cverrerererrrerrernesnreeesessessssesessssssnssessnssnsses | sessmssnssssessssnsssessssessnd | convnensesnsnsnsnsnssnnenens0. | sevvenniinsnsinsnssnnineenn0 [ e | v (2,511,676) | cveoeeeveerrrrerrnennneenn [ | v | v, (2,511,676)
26-1552330.............. Ping Falls R, INC......overicireirecreeneeeseseiseesinsiseesnsenenssennes | nneseessssnssssensssessnssnensQ | eonmennsnnnsnnssssnnneenes0 | eevvnrnenennnssneinsenn [ e 0 | s (682,143) | ...ccosveeeer 15,100,543 | oo | o0 | e 14,418,400

.120-0877184... ... | River Ridge Insurance Company... D17749) | 0 |
75-2548428.............. Stonebridge Benefit SErVICES INC.........cvcvcveeerieciceeeeceeese e | cvvereeresssesesssnieeenns [ e [0 [0 | eeeieee(30,523) | o0 |
61-1497252.............. Stonebridge Reinsurance CoOmMpPaNny..........cccocvvveeevierenerersesseseseenienss | evververssssessessssieneens [ eeververieseisseennsieniens [ o0 [0 | e (1) | e 0
47-1026613.............. TLIC Oakbrook Reinsurance, INC...........cccoeeeeneeneennincnerneenneneineensenenee | enenernenns( 100,000,000) | oo |0 | 0 | n.20,558,846 | .............494,682,363 |.......

45-3193055 TLIC Riverwood ReINSUrANCE, INC.......cvvverereierrereieisneneeseisnensensssesenns | svenrensssnensessssssensensns0. | covrieieinsiessesnensnnenn0 | eoeinsieeneisnsenennn0 | e [, (13,693,238) | ..cvvverrererrerrrenreennen v [ o0 | e (13,693,238)
.|81-3715574... ... | TLIC Watertree Reinsurance, Inc 27,410,000 | ..............204,030,139 |....... L0 231,440,139 | ...
91-1325756.............. Transamerica Advisors Life Insurance Company...........c.ccceeeveerveveneeies | ceveveveesnevenniisieneenene | cveveesivcieniieieienenenn0 | el 0 |0 [ (23,842,152) | wovvveervveirieeerieiennnd0 [ | v (0] I (23,842,152)
61-1513662.............. Transamerica Agency NetWork, INC........ccovvvevnnnneinnnncncnnenenens | covrreneneinnenesenenneen0 | eovrienensnesnninnenn0 | vieecinseiee0 | i | (926,193) | ovovvvrerrreeernrrrnenn0 [ [0 | s (926,193)
59-3403585.............. Transamerica Asset Management...........cooevrvnncncneneneneneneneene | vevnenenenneenn(8,444,338) | o0 | 0 |0 [0 [0 (8,444,338)

95-3141953.............. Transamerica Capital, INC ........c.cccevevrveeeeeeiereeeeeeeeeeeeeeeeeeeenes | cveveeneesseseeessnsneenen0 | cveeeieeeieeisieeeeieereen0 | eveeeeeeeeieessieeenenn0 |0 054,807,796 | o0 | 54,807,796

.. |31-4423946... ... | Transamerica Casualty Insurance Company...........cccccceeveereerverenerveneens | eererereeennn(90,000,000) | coovveecvcieeceieee0 | e [0 [ ii(6,210,810) [ o0 | ..(96,210,810) | ...
42-1484983.............. Transamerica Corporation............ccceeevevererererrerserersessesnsnensssssessessnses | svereerennenni13,191,000 | o0 | ceeeeceieceieeeen0 | eeeceeceeisieeeennd0 [ 0 106,155,298 [ a0 i | e 162,400,000 | ............. 481,746,298
59-2476008.............. Transamerica Financial AQVISOTS............coveeveeeeeeeeeeeeeeeeeeereseseserenenenens | evereresesesesesesesesesisieeena0 | eereeeereereeeisrsiereeens0 | vressssssssseeeennd0 | o0 e (9,753,281) | cvvveveevrervrerrerrerereene0 e | e (I (9,753,281)
36-6071399.............. Transamerica Financial Life Insurance Company.........cccccovvveveveneieiens | evervennrnnennn 19,000,000 | o0 | cvevieeeeeieieineenn0 | e [ (61,482,436)| ............. (145,710,092) | ... | coverrerrnns (50,000,000) | ............ (182,192,528)
98-0199561.............. Transamerica International Re (Bermuda) reverrernersnsnenensennensQ [0 [ eneenseenen0 |, (CXRCKK) ] I 165,366,258 | ...cooe | covrrrrirreieireieneneins (01 I 165,332,925 | ......... (2,034,144,884)

. 198-0481010... ... | Transamerica Life (Bermuda) LTD (28,220,000) (13,525,965) | . (13,522,924) | ....... (55,268,889)] .......... 2,650,939,898
39-0989781.............. Transamerica Life Insurance Company..........ccoveinrinenninnensnnennes | veeeieennens (677,705,000) | .............(250,000,000) | ..ecvvvrverrrerrerrrrerrernen0 | v 0 | e 208,520,868 | .......... (1,223,602,529) [ ...coo. | cervrrerrnnns (20,700,000) ......... (1,963,486,661)
AA-3190837............. Transamerica Life International (Bermuda) Ltd...........ccccevvernrnrnrrniinnes | cevmrnrneininsinsnninenn0 | e |0 | e s QI ] — (500,862) | ..vove | cerrerrerrereirerrerennieenn (01 I (517,566)
94-3304740.............. Transamerica Pacific Insurance Company. revrnrnnnnnnnnnnnns0 [0 |0 | 7,216,288 | ................ 96,176,078 | ...c... | cvveereereerere e (0] I 103,392,366
52-0419790.............. Transamerica Premier Life Insurance Company. ....(17,174,065) 46,686,215 | .o | e (91,700,000) ............ (474,764,388)

.. |52-0419790... ... | Transamerica Realty Investment Properties, LLC. ..(2,825,935) ....(2,825,935)| ...
42-1334744.............. Universal BEnefits LLC...........ovrunrrrenenereieineneeneenseeeeneenessesssensesnens | vneeneneensssnssnssnensessnnss0. | sevnensnsenssnnnenssreneen0 | v | cvesnnesnninrinnn0 | irinieeneeend(32,562) | o0 s | 0 | e (32,562)
95-3809372.............. World Financial Group Insurance Agency, INC...........cccoceeevereerennerienees | eeereerennnnn(80,000,000) | coovevevcvceieeeeieee0 | ceeeceisiceeeeen0 | e [0 [0 [ | 0 (80,000,000)
42-1518386... ... | World Financial Group , INC.......ccoevierennnas ..(24,368,860) | ...

9999999, | CONTOI TOAIS......eucvureceeiseesiietee ittt bbbttt | ebsesbnsbseentessnesensesnl 0 | e 0 | 0 | |0 XXX e | 0




Annual Statement for the year 2019 ofthe T LIC Oakbrook 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.
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? (Not applicable to fraternal benefit societies)
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? (Not applicable to fraternal benefit societies)
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

The following supplemental reports are required to be filed as part of your statement filing

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

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.

MARCH FILING
Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? (Not applicable to fraternal benefit societies)
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 XXXV (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? (Not applicable to fraternal benefit societies)

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 Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies)
Will the Accident and Health Policy Experience Exhibit be filed 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?
AUGUST FILING
Will Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1?

EXPLANATIONS: BAR CODE:

54
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Annual Statement for the year 2019 ofthe T LIC Oakbrook 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.
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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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Annual Statement for the year 2019 ofthe T LIC Oakbrook Reinsurance, Inc.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2
Percentage
of Column 1

Line 13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3+4)
Amount

6
Percentage
of Column 5

Line 13

Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS......oovereeerirerrseeeereessesessssessssssssssssssssssessessessnens
1.02 All Other GOVEIMMENLS........c.evrerrrererresirersssessasessssessssesssssssssessessesens
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.............
1.04 U.S. Political Subdivisions of States, Territories and

P0ssessions, GUAraNtBeA...........c..cveueeeeevecrereeeeieeseeee e s
1.05 U.S. Special Revenue and Special Assessment Obligations,

etc., NON-Guaranteed...........c.cveveueeeveviereeece e
1.06 Industrial and MiSCEIIANEOUS...........ccuevervrerereirrirrineireieeseeeeeseeeeeeene
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGS........cc.oovverirrirrieiicisieiis e sssssnens
1.10 Unaffiliated Bank LOaNnS...........ccoeineereuneeniineineeseiseseieesseseeees
1.11 Total Long-Term BONdS........ccocrrurerernieneereineineieeeseeseeseessseseeseinees

Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates..........ccocoerrneunrencineinineinereinnis
2.03 Total Preferred StOCK.........ovirerieenrreiecnereieeeeseieee e

Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated) ............ccccevvevnnee.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded
3.04 Parent, Subsidiaries and Affiliates Other...........cccocveeninereiineneiien
3.05 MULUAI FUNAS......ocvuiiiiieicineicse et
3.06 Unit INVeStMENt TIUSES. ..o
3.07 Closed-End FUNGS.........covvuuieieriiiiiiisisie it
3.08 Total Common Stocks

Mortgage Loans Schedule B):

4,01 Farm MOMQagES. .....ccvevivvieiiisieessese st ssnns
4,02 Residential MOMGages.........ccoveuiieieieiniisieiesseseessesesessssssessenns
4.03 Commercial MOrtgages........ccvvureereiereriseiesesissee s ssesssssens
4.04 Mezzanine Real Estate LOaNns..........ccccoevervinercreeniineeseneineenis
4,05 Total Mortgage Loans

............ 16,595,364

............ 27,357,853 |.

................. 1.3
................ 2.1
................. 0.0

............ 16,595,364
............ 27,357,853

............ 16,595,364
............ 27,357,853

................. 1.3
................. 2.1
................. 0.0

5. Real Estate (Schedule A):

5.01 Properties Occupied by COMPANY........cccevreeieereeeiieveeresssesssesses | cevveresesessessssssesa (01 I (00 [ (118 I (01 I (1 I 0.0

5.02 Properties Held for Production of INCOME..........cceveverereerceveveceriens | e (1 I (00 [ (118 I (V1 I (1 I 0.0

5.03 Properties Held for Sale...........coeevveueeeieeseseeeseesee e eniens | erisiesississssssssseesans (U1 I 0.0 [ oo (L I (1 I (U I 0.0

5.04 Total Real EState.........ccvreecrirerierieriecissesesesessesesscsinenees | ovveriesesessineesnennd (U 0.0 | oo (U (PR (U IR (U I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......ccccoevvvvververnnnae

6.02 Cash Equivalents (Schedule E, Part 2 . .

6.03 Short-Term Investments (Schedule DA)..........ccocveerereereeierieiiiens | o 0] i 0.0 [ oo (V1 I (1N I (U1 I 0.0

6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| .......... 247,769,049 | .cvvvrenn 19.0 |......... 247,769,049 | oo 0. 247,769,049 | .cvvvrenn 19.0
7. CONTACt LOBNS......corrircircirceieieieieiesessesise e neenssensensenines | sbsesssessssssssesssessesses (VN [P 0.0 [ oo (V1N I (U [ (U [P 0.0
8. Derivatives (SChedule DB)........ccvvrrenrerrrinrineirninsrssesesssssessesssessssssess | sesnsessessssesssssnsssessn (V] I (UX0 I (U] IO [V [ (V1N I 0.0
9. Other Invested Assets (SChedule BA)...........cocvrnrninenenninennereesensenns | eeneereerseneenseneeeenn (V] I (U0 (0] IO [V (1 I 0.0
10. ReCeivables for SECUMHES. ... ... rvwrermrereererernresseeeseessseeeseesesessssssssneees | ceseesseeesneeens IRCY T I (0] I 84,375 | oo (1 [— LIRCY N — 0.0
11. Securities Lending (Schedule DL, Part 1)........ccocceeeeeneeemmeennreneeenees | sevvenneeessseessesssneenns (U (00 O (VN (— ) 9.9 SN PR ) 9. S - XXX
12. Other Invested Assets (Page 2, LiNe 1) | eosesssessessnesssssessses (U 0.0 | o (U [P [ I 0] i 0.0
13, Total INVested ASSELS........oiiirreiiriessisssee s ssessesssesssssas | esseees 1,306,517,115 | oo 100.0 |....... 1,306,517,115 | oo, 0]...... 1,306,517,115 | oo 100.0
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Annual Statement for the year 2019 ofthe T LIC Oakbrook Reinsurance, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDBEE 31 OF PHOT YEAI ..ottt bbb s bbb bbb bbb s bbbttt nas
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........cc.eeuereieeiiieiieieeeeee ettt sees 0

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

3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) on diSPoSals, Part 3, COIUMN 18..........ciiieiiieieirecseteete ettt bbb st bbb s bbb bbb bbbt s s bbbt ees
5. Deduct amounts received on disposals, Part 3, Column 15..........c..ccoeeuneec NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15, ...t 0

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

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

7.2 Totals, Part 3, COIUMN 10. ... ressesss sttt 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN T1.....ceiiieiciereieceisesi sttt 0

8.2 Totals, Part 3, COIUMN ..ottt 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).........ccevrrrrireieiciseeietiesse ettt a s sse s s et s e 0
10.  Deduct total NONAAMILIEA @MOUNTS...........ivuuiieuiriieieiieieseeieees st et es ettt 0
11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........urururinririririesiieisssesssssssesssssssssessssssssssssessessssssessessssssssssssessessassssssessessssssssessassssssessessnssessessanes 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECemDEr 31 O PHIOF YEAT.........ccuiuruuriuiereiei ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cuiiurirereireieeineise ettt snes 0

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

3.1 Totals, Part 1, COIUMN 2.ttt bbb 0

3.2 Totals, Part 3, COIUMN 1. ...ttt bbbt 0
4. ACCTUAL OF GISCOUNL........ovuierieeiiii ittt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ...ttt 0

52 Totals, Part 3, COMMN 8. NNE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18.........c.cccevvvevrrernrrrcrrereen J o BN IR v s 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........cuiiiccissse sttt bbbt s bbbt 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........cvcvuiiiiieiieicierce sttt 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13.......ouiiiririieriieciieesieses st 0

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

101 T0tals, Part 1, COIUMN 1. ..ottt 0

10.2 Totals, Part 3, COIUMN 10........ccuiririirieeeieeriereies e sess st 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)..........c.cccevererrrireerirresieseseees s 0
12, TOtAl VAUGHON GIIOWANCE.........oouveueiriceiseiiseeeieei s8R RS8R 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)...e.veieiiveieeicteiie ettt ettt et s bbb s bt s et s st s et s st s s bt s e s bbbt es s s bbb e et e e st st s bt 0
14, Deduct total NONAAMIEET MOUNS............rvuereirreiseeeiresieees iR 0
15. Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14)........ccviireieiicreiece ettt s esss st ssse s s st s ssassaesans 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOM YBAI..........cuu ittt sttt bbb bbb bbb bbbt 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)........c.c.cuiuiieiiieee ettt 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.ccuiiiiiirieieeeee e 0 0
3. Capitalized deferred interest and other:
3.1 T0tals, Part 1, COIUMN 16........couuieereieerirceitisiecesesie itk 0
3.2 T0tals, Part 3, COIUMN 12.......coieiriiirireiesiecesri i s st 0 0
4. ACCIUAI OF QISCOUNL......ceeoevrresceeiseesis ettt 0
5. Unrealized valuation increase (decrease):
54 Totals, Part 1, COIUMN 13 NNE ............................ 0
5.2 Totals, Part 3, COlUMN 9........oevvvrrrrircrrrrrernrecinerneseienneec ) -a?.-B- B 0 0
6. Total gain (Ioss) on diSp0Sals, Part 3, COIUMN 19.........c.ciiiiieieisieie ettt ettt b sttt 0
7. Deduct amounts received on diSposals, Part 3, COIUMN 16...........cceueiciieeieciiesie ettt ettt bbb st s bt se s e b e st st es et bnen 0
8. Deduct amortization of Premium @Nd AEPIECIALION...........ccevevcvieeieiciee ettt ettt ettt bt s st s b b s s bbb s b e s s sttt es st s s s s s st enas 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 T0tals, Part 1, COIUMN 17t 0
9.2 Totals, Part 3, COIUMN 14.........oeeercrereees st 0 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........ouiiierieerieeesesei st 0
10.2 Totals, Part 3, COIUMN 1.t ress sttt 0 0
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccceuriieieriirereieeresee ettt s besss sttt s s senaaes 0
12, Deduct total NONAAMITIEA @MOUNTS...........iviiierriscieeiieieeeieeees et eess et es s ees s ss s s8££ttt 0
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.oviuririirrirrisiinsiseieeessss s ssssssesessessssssessesssssssssessessssssessessassssssessasssssessesssssnssessessnssessessnes 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YBAI..........cccviieieis ettt sttt bbbttt bbb s b a b s s bt s st es s e st tenas 1,144,128,072
2. Cost of bonds and stocks aCqQUIred, Part 3, COIUMN 7...........ciuiueieicieeese ettt sttt s bbb s st s ettt s bt s e sa et s st st en e 210,789,779
3. ACCTUAI OF GISCOUNL.......ceveiseeeies et 8 RS8R 563,146
4. Unrealized valuation increase (decrease):
A1 PAME T, COIUMN 12, .ot 0
4.2 Part2, SECHON 1, COIUMN 15.......ouiiiieceierie ettt 0
4.3 Part2, SECtON 2, COIUMN 3.ttt 0
A4 Partd, COIUMN 1ottt sttt b s et b bbb bbb s ae st s sttt s et n s seesas 0 0
5. Total gain (Ioss) On diSPOSalS, Part 4, COIUMN 19.........cueiieirrirereissirriseseeessese st ssssss st ss st ss s st s s en e en bt (448,959)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cevcuiveicieieeee ettt ettt sttt s e bees 292,490,662
7. Deduct amortiZation Of PIEMIUM............ccccuiieieeereieci ettt bbb s e bbb bbb en s e e s s ss et s st e bbb s b et s bR bbb s st et en s s b s s e se s s st st 4,896,175
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, ..ottt a bbb bbbt e ettt seen 0
8.2 Part2, SECHON 1, COIUMN 19 ...ttt bbb bbb bbb bbbttt nt st 0
8.3 Part2, SECON 2, COIUMN TB.........ovuiiiiiieeieieteie ettt bbb bbbt bbb bbb na s 0
8.4 Partd, COIUMN 15, ...ttt bbb s bt bbbt s bbbttt 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 PAM T, COIUMN Moottt bbbt bbb s bbb a bbb s s 0
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part2, SECHON 2, COIUMN 14........ooiiiiiieiirrr bbbt 0
9.4 Partd, COIUMN 13 ...ttt ettt bbb st st b s st s s bbb et s e st e s et s s ae s b st et essn b et s snaeb s st etesnans 0 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........cocviveieieieiiecieeseese e 1,018,499
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10).........cc.ceerrrrireirerieriieie ettt sttt bbbt 1,058,663,700
12, Deduct total NONAAMILIEA @MOUNTS............cuiiiiiiiiiiii bbb bbbt 0
13.  Statement value at end of current period (LINE 11 MINUS LINE 12).......c.cuuiuiiiiiiieieieese ettt sttt bbb s s bbb bbbttt nen 1,058,663,700

Sl03
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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... ....16,595,364 17,192,599
Governments (Including all obligations 2. CANAUA. ...t | e 0 ...0
guaranteed by governments) 3. Other Countries ....21,357,853 29,551,010
4. TotalS....ooeireiensieiinies | s 43,953,217 46,743,609
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. oo | e [0 [0 R {0 O 0
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAlS. ... | reevereeneessiensese s [0 [0 R {0 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. TOHalS..ccceeieeiei e | eerissrissisne e 0 [ oo [0 {01 0
Industrial and Miscellaneous, 8. United States.........cccoovrvnes | covriiniiiniiinns 879,998,322 | .....cevvvrrene. 926,248,373 | ...ccoceveerr...888,110,315 | oo 871,871,417
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada........cooeevviererieieieiees | e 4,840,487 | cooooer 4923244 | ..o 8,833,670 | 4,858,000
and Hybrid Securities (Unaffiliated) 10. Other Countries.........cccoevveies | corerereriiieranas 129,871,665 | ....ccocoveneenns 136,876,962 | ....................135,562,897 | ........ccco..... 127,508,000
11, TotalS. ..o | v 1,014,710474 | oo 1,068,048,579 | .................1,028,506,882 | .......c.cooennes 1,004,237,417
Parent, Subsidiaries and Affiliates 12. Totals........... .0 .0
13. Total Bonds.... . 1,114,792,188 | ..o 1,072,976,561 | oo, 1,046,936,664

PREFERRED STOCKS 14. United States... .0

Industrial and Miscellaneous (Unaffiliated) 15. Canada........ .0

16. Other Countries .0

17. Totals............... .0

Parent, Subsidiaries and Affiliates 18. Totals.....oocvevreireirisirsiinens

19. Total Preferred Stocks........ | oo 0 [ oo 0 [ oo 0
COMMON STOCKS 20. United StAteS......ovvrreererienes [ corrreernrerneerseesseessseeend (O (O 0
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccovevereirreieeien | e (0 TR [0 RO 0
22. Other COUNTIES.........cvererererens | onrierierisresseesessesneses 0 [ e O OO 0
23, TotalS.....ccoeiieiiiieiieiiiii | 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TotalS...coocvcvererceieeeieieees | et (O P [0 T 0
25. Total Common StOCKS.....cues | vveuiiniiniisiisiiisiisnian 0 [ oo 0 [ oo 0
26. Total StoCKS....vummmmmrssmrsssnssss | o 0 [ oo (O R 0
27. Total Bonds and Stocks...... | ....cccoeveeneee 1,058,663,691 | ......ccoouneen. 1,114,792,188 | ..o 1,072,976,561

S104




Annual Statement for the year 2019 of the TLIC Oakbrook 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

......................... 1.6 e 1.8
......................... 0.0 ceevererernerenennnennn0.0

S0IS

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

A1 NAIC e sesesneessenssenssnnes | sonnssnnssnnssnnsssnsnneens0 | enrennenneisesseneens0 [ s (O (O N (0 XXX oo | evrenrennenneineenneen0 000 | 0 00 | (0 0
4.2 NAIC 2. ssssenssnnnes | snsnsnnssnssnssnssnneens0. | eonnennensennesecnneens0 [ s (O LU (0 I XXX oo | om0 000 | 0 00 | (0 0
4.3 NAIC 3ueceneneenesesesssssesssssssssssssesssnenes | snesnennssnssnssinneens0. | eonnensenseenneonneoneens0 [ s (O LU O (0 I XXX oo | om0 000 | 0 i 00 | (1 0
A4 NAICA..iicicserenesesesessssssssssssssessseenes | snesnesnssssnssinseens0 | eovnennenneonneoneonens0 [ s (O LU O [V I XXX oo | evrrnernnrinneinneinneend0 000 |0 00 | (1 R 0
4.5 NAIC 5. .oiieeeeneeesssssssssssssssisssssssssssnenes | snesnessnesssssinnsens0. | eonnennenneenneoneoneens0 [ s (U LU O 0 [ XXX | evrrnernerinseinneonneens0 L0000 |0 o000 | e (1 0
4.8 NAIC B...eoeeeceeenesesssssssssissssssssssesssensenes | esensennessssnssnsnensQ |0 [ i, [0 I [0 I [ XXX |0 [onnnnnnnn0.0 | i |00 | (0 I 0
4.7 TOMAIS.cvoveerecrierire it | s {0 P (O I (O I [0 I [ XXX |0 [ oinnnnnnnn0.0 | i |00 | [0 I 0

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 NAIC T eneseieeeeiseseessssessssesssesssnssssessssssnsssssens | soneesessnssnnsssssssnnsensd | eevnerneeneennsnsnenenn0 | cenrneesseeneseenens (1 (1 (V1N [ XXX eireeinenne | eeermerneneineenennneens0 o000 | 0 00 | (0 0
5.2 NAIC 2...iiieeeeeeeesieeisesssesssesnsenssssssssnssens | snsnssinssnssensiensiees0 [ ervnrinninessinsenen0 | e (O T LU N (0 XXX oo | evrennernenneineenneen0 000 | 0 00 | (0 0
5.3 NAIC B.eoiceeeeesieniesnesnsesssesssesssenssnssnssens | snsisssinssnssensiensieens0 [ a0 | e (O LU O (0 I XXX oo | om0 000 | 0 00 | (0 0
5.4 NAIC A....oiieeeeeneneeiensiesnsesnsesssenssnssnssens | snisssisssinssiensiensiesn0 [ a0 | e (O LU N [V I XXX oo | om0 000 | 0 00 | (U 0
5.5 NAIC B..ocoirierisiiseissiesssssessesssesssssssssesssssnssnss | snsvessinssinssiensiensieens0 | a0 | v (U I LU 0 [ XXX oo | evrennennrinseinneinneens0 L0000 | 0 o000 | e (1 0
5.8 NAIC B....oovvririririenieniseissississssssesssssnssnsensesssssnssenns | snssssosssosssesssesssensn0 | a0 | i (O I (0 I [ XXX |0 o000 |0 L0000 | i (0 I 0
5.7 TOtalS...cooviriiinriiniiinninsissississississessessessessessesensessesnenss | anosssesssosssesnsesssennn0 | a0 | i 0 | i (O I [ XXX |0 o000 |0 o000 | i (O 0
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8

Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
NAIC 1...

..33,679,064 |....

16,916,166

...225,895,831

..275,769,680 |..

...39,899,240 | ...

.14,332,725
25,210,227

..589,576,539 |...

.55.7

287,182,497
6,083,413

..356,793,217 | ...

232,783,322

9.1

9.7

SVO Identified Funds
NAIC 1...

TOMAIS. ...

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC 5...
NAIC 6
TOAIS. ...




Annual Statement for the year 2019 of the TLIC Oakbrook 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)
. Total Bonds Current Year
111 NAIC Teieerseeeessessssesessssesssssssssesssssssssssssssesssssens | (@)orerons 36,060,901 |........... 228,478,803 | ........... 291,410,630 | ....cveee. 39,948,435 |......cooeue. 14,332,725 610,231,493 | oo D76 | e XXX e e XK e e 373,909,550 |........... 236,321,943
16,916,166 | ........... 128,241,826 |........... 187,599,574 |......cceene. 65,249,513 |...ccovvnnn 44,341,713 442,348,792 | cvvveerneenenB18 | b XXX i e XXX e [ s 317,386,278 | ........... 124,962,514
..6,083,413 | ..

11.7 Totals............. 105,197,948 |... ..58,674,437 | .... ..697,379,241
11.8 Line 11.7a5@ % 0f COl. 7.....covvvevirercesiiecicceeniecesneceeniens | evnensnieinnsniereenee 0 | o303 | iiiiiiiieenn85.2 | e, 9.9 | i, 55 ... 0 ] i 65.9

12. Total Bonds Prior Year

............. 36,087,704 ceeennn.308,442,619 | .............42,885,774 | ............14,936,618 rne418,302,323 1 ...........208,335,116

12.2 NAIC 2 ..28,011,626 |.... ..160,329,282 | .. ...67,190,784 | ... ..52,088,052 ..356,063,040 | ... 144,477,158
12.3 NAIC 3 . 164,733 | ... ..4,569,612 .0 ...966,433 .5,457,232 |... 4,090,779
1,613,417 |.... ..1,009,791 LU 0 .6,229,570 |... 1,172,853

L0IS

............................ 0 [N
12.7 Totals............. ..65,867,480 |.... .110,076,558 | ... ..67,991,103 ..786,052,165 | ...
12.8 Line 12.7.85 @ % 0f COl. 9. | conersniseensnsnssnenes 5.8 | o328 | B8 | 9.6 | oo 5.9 ..68.7
13. Total Publicly Traded Bonds
13,1 NAIC Tt | enseienaes 25,205,376 |........... 116,717,007 |........... 202,914,691 |............ 15,987,080 |.....cceenne 13,085,396 | ....ocoovrvrererrerinennn0 [ 373,909,550 | .oovvervreinenen38.3 | 418,302,323 | 0366 [ 373,909,550
............. 10,681,927 |.............77,604,906 |..........137,584,736 | .............47,670,922 | .............43,843,787 v 317,386,278 reeennn 317,386,278
...6,083,413 ..6,083,413 |...
............................ 0 ST
............................ 0 [ ooerrerninnireireeen0 [0 | e rerneerernnenessnsensne0
............................ 0 [ im0 [0 | SO |
13,7 TOAIS. ..ottt ssnenne | sereeseeneens 35,887,303 | ........... 200,405,327 | ........... 340,499,427 |......ccu... 63,658,002 |............. 56,929,183 | ...covvvvvrereirirenn0 00 697,379,241 | L8659 ... 786,052,165 | o887 [ 697,379,241
13.8 Line 13.7.@5@ % Of COl. 7..ouvuverieiiiciersiseieeeieensninees | e 5.1 SR L I IR 8.2 ...100.0 |...
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11............ccccocoes | eovvevevvvevvveee 34 | i 189 | 322 | 6.0 | oo 5.4
14, Total Privately Placed Bonds
141 NAIC Tttt | srteinenaees 10,855,524 | ........... 111,761,796 | .coovvvnvnee 88,495,939 |.....cccooue. 23,961,355 |...cconvenee. 1,247,328 208,335,116 | ..o 182 | ).0,9, SO S 236,321,943
............... 6,234,239 50,014,838 |............17,578,592 | ................497,926 144,477,158 A2 124,962,514
RSN 1 ....4,090,779 . . -

...1,172,853

.17,089,763 |....
....... 4.7

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

(@) Includes $.....282,628,207 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.. 0 current 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.

(¢) Includes$§.......... 0 current year of bonds with 5G| designations, §.......... 0 prior year of bonds with 5G| 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; NAIC2S§...... 0; NAIC3S§..... 0; NAIC4S..... 0; NAIC5S............ 0; NAIC6S............ 0.
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All Bonds Owned December 31

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

1 Year
or Less

Maturity Distribution of
1

2
Over 1 Year
Through 5 Years

Through 10 Years

3
Over 5 Years Over 20

Years

Over 10 Years
Through 20 Years

No Maturity
Date

Total
Current Year

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

Column 7 as a
% of Line 11.08

9
Total from Column
7 Prior Year

10 11
% from Col. 8 Total
Prior Year Publicly Traded

12
Total
Privately Placed

1.01

1.02
1.03

U.S. Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.

........... 10,885,780
.6

............ 10,885,780
...5,709,584

............ 10,872,636
...7,390,309

............ 10,885,780
...5,709,584

201

2.02
2.03
2.04
2.05

All Other Governments
1SSUET OBlIGAtIONS........oovveireieicicriee e
Residential Mortgage-Backed Securities...........c.cocvvriennievirienninns
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities
TORAIS. ...ttt

3.01

3.02
3.03
3.04
3.05

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS.......ouiveiiiieiriieieee s
Residential Mortgage-Backed Securities..........covvveeirienencnieinns
Commercial Mortgage-Backed Securities.

4.01
4.02
4.03
4.04
4.05

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.

5.01
5.02
5.03
5.04

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..

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals.

4,397,846 |.

. 50.776.627 | .

7552423 | ... 80B.741

..92.262.680

...241,220,542
..... 81,623,168

...89,241,596
...88,005,209

............ 50,595,230

.......... 358,516,150

.......... 105,148,753 |............39,542,951

1,007,804,963

....... 1,091,369,639

.......... 357,745,836

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued
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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

1 2 3 4 5 6 7 8 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 or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9 SVO Identified Funds

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

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities
SVO Identified Funds.
Affiliated Bank Loans
Unaffiliated Bank LOANS..........c.ceureiiviiieieieiisieisiseese e

............ 39,144,034

6,962,621

..2,472,565 |.

............ 97,596,330
..49,195

Line 11.08 as a % of Col. 7...........

........................ 9.9

105,197,948 |...

Total Bonds Prior Year
Issuer Obligations.
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds.
Affiliated Bank Loans
Unaffiliated Bank Loans.

Line 12.08 @5 @ % Of COl. 9...ovviiieise et

............ 98,455,789
...69,426,232

............ 65,867,480
........................ 5.8

... 110,076,558
........................ 96

o 67.991.101
........................ 5.9

Total Publicly Traded Bonds
1SSUET OBlIGAtIONS........ouveerriicicriereie s
Residential Mortgage-Backed Securities...........c.cocvvriennieeinienninas
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccovrveieiiieriecsiceeee e
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 13.08 as a % of Col. 7.......
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

.35,887,303
D1

.91

63656002 |..

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cc.coovvrrivrirnnnnn

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...........
Line 14.08 as a % of Line 11.08, Col. 7, Section 11

.20,431
27,216

,960

876 | .

.89,241,596
.88,005,209

.98,455,789
169,426,232

...89,241,596
...88,005,209
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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

1 2 3 4
Total Bonds Money Market Mutual Funds Other (a)

SLIS

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI...........cocvcveieeiciieiec ettt saeaas | ebsssssssessssssesses s sesses e s ssssesee s sanaas 289,500,067 | ..vovveverereieieieere e 0 | e 289,212,339 | v 287,728

2. Cost of cash equivalents acquired 851,282,231 | oo 95,754,612 | wooveeeeeeeeeeeeeee e 687,941,367 | wvveeeeeieeeeeceee e 67,586,258

3. ACCIUAN OF GISCOUNL.......ou ettt | eheb bbb 245,388 | ... 245,388 | ... 0 [ s 0
4. Unrealized Valuation INCTEASE (AECIBASE)..........cueveeveereeiireieiiesstese st tes s ss st s st s bt es e bss s s s s s saes s s s bensesaesas | oebesssssssssssssessesassesses e bessessesae s s s st esse s et s snee TATT | e 0 | oo TATT | s 0
5. Total gain (I0SS) ON GISPOSAIS..........vererrereeerieiseeseeseeeseeeeeeseese st ess e ssesesese et ss et s e s s s e s s b s s e ss s en s s ssesessensanssns | eesssssssessassssssessessans e ssessens e sses st st e ssestns L1040 U L0 USSP (13,205) | coveveeeeeieieiereeeesete e 0
6. Deduct consideration reCeived ON GISPOSAIS............c.cuiuieiriiiieiieicieieie sttt st sttt s b sssessenss | essssastessessssessessesn s s s s s s b st s bt nae 893,246,607 | ...ovvveeeeecere e 96,000,000 | c.oovvveieirieieeese e 729,372,622 | oo 67,873,985
7. Deduct amOrtiZation O PrEMIUM.........c.iieieiiirieieie ettt b st d s bbb s s s ses et | ebaesassessesantes e s b en s s s s s s s s s st en et n s b s s snd 0 | e 0 [ oo 0 | o] 0
8. Total foreign exchange change in book/adjuSted CAMTYING VAIUE.............cveirrvririierirrire et esssss s ssessssssessessenes | cessesssssssssessassssssessesssssssssessessssssessassssssssessnsanens 0 | et 0 | oo 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............uuvuuruiuriirieieirieeiei et eeees | testssssee et ss ettt 0 | e 0 | et 0

10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)..........ccriuriurieiiiieiieesiesee st eiens | evsessessssese st es st sss e 247,769,051 | coooveieeee e 0 [ oo 247,769,050 | cvvoveeeieieiesree e 1
11. Deduct total NONAAMILIEA BMOUNLS........ccccuiieireieicisie ettt s s s st s s s bt ns s bbb st esseses | oetssssses et sntes et et en s st bt en s sttt entan st en s s s nans 0 | et 0 | et 0 | oot 0
12. Statement value at end of current period (Lin 10 MINUS LINE 11).....ciueiiiiiieieiisisiciesiscteseetestesie s ssssssssseesssssssessess | evsessssssesssssssesssssssnssssesssssnssssessnssneas 247,769,057 | v e 0 | s 247 769,050 | oot v et 1

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:..........cccoovvvveerereinienn. SWEEPS
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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, EO5, E06, EO7, E08, E09
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
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U.S. Government - Issuer Obligations
912828 2R 0 |UNITED STATES TREASURY 2.25% NOTE 8/15/2 ...102.850 ..6,171,540 .6,000,000 0 4,261 0 0 2.250 2.330 |FA....... ..50,992 135,000 | 10/02/2017. | 08/15/2027.
912828  3F 5 |UNITED STATES TREASURY 2.25% NOTE 11/15/. ...102.850 ..5,142,950 .5,000,000 0 8,884 0 0 2.250 |...... 2.470 [MN...... ..14,526 ..112,500 | 12/26/2017. | 11/15/2027.
0199999. U.S. Government - Issuer Obligations..................... XXX ....11,314,490 ...11,000,000 | ...........10,885,780 | ....cccocovrriurns (V] I 13,145 0 0 XXX XXX XXX 247,500 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36176F Z2 7 |GNMA REV MTG ADJ PT 9/1/2061... ...104.780 44900 | 85,562 | 0 |08 | 0 | 04110 [ 2.900 |MON.. 11/01/2019. | 09/01/2061.
36230R NF 9 |GNMA REV MTG ADJ PT 10/1/2061 ...110.900 84 | 1,263 [0 | el 7T | i [ 01040700 2.820 | MON.. . 07/01/2019. | 10/01/2061.
83162C TG 8 [SBA4.11% 2010-20E 5/1/2030........0uumrerererrerrrireeierienesseeesesissesssesesesiesssees ...106.390 2,344,877 | ooeereeri2,800,563 | .ooocreiiiend0 | s (13,052) | o [ e | 4110 | 2.910 |MN......| .cc....... 16,062 | .......... 96,374 | 11/30/2011. | 05/01/2030.
83162C TP 8 | SBA 3.11% 2010-20J 10/1/2030 ...103.140 . 3,233,286 | .o 3,262,196 | 0 | eiinn(8,107) | i | 01003110 2.730 [AO...... [ 00025139 | e 100,555 | 11/30/2011. | 10/01/2030.
0299999. U.S. Govemnment - Residential Mortgage-Backed SECUMHIES. ... ssissrssissssssssissssssssssssssesensans | sonessessnes ,851,713 XXX | 5,878,109 | e 5,624,247 XXX XXX | 41,360 | e 198,888 XXX XXX
0599999, TOtal = U.S. GOVEIMMENE. ...vvrrersiessisesserssersseeesseesssess s sttt | snesssnssns 16,710,390 XXX | s 17,192,599 [ .o 16,624,247 XXX XXX | ....... 106,878 | ........ 446,388 XXX XXX
All Other Governments - Issuer Obligations
195325 BD 6 | COLOMBIA REPUBLIC OF 8.13% SR UNSEC 5/21......c..cocvverierrriericerinenes | ceveeee D ovirene | wern2FE | s 1,957,500 |...122.780 | ..cccoovvrenne 1,780,328 | ..ooovvreneee 1,450,000 | ....oovveeee 1,704,920 | ..ooovvvvrivireenn0 | ceirenn(52,525) [ o0 | 0108120 | 3.740 |MN......| «ee..... 13,090 | ... 117,813 | 10/20/2014. | 05/21/2024.
195325 CU 7 |COLOMBIA REPUBLIC OF 5.00% SR UNSEC 6/15.........cccooevumriiniinniiciienins | e D|.. . ...4,638,125 |...116.180 ..4,763,688 4,100,000 | ............ 4,633,397 | oo [ s (4728) [ 0 | 0 {105,000 | 4.150 | Do | el 91T | 102,500 | 08/05/2019. | 06/15/2045.
50064F AM 6 |REPUBLIC OF KOREA 2.75% YANKEE 1/19/2027.. . D]... 1FE]| ... ..102.340 | . 537,305 | .. ....525,000 | ... 520,968 | ...cccovrivrinrrnenn0 | o508 | i [0 10002.750 | 2.870 | ddecies | 8,497 | 14,438 | 01/12/2017.| 01/19/2027.
50066P AG 5 | KOREA NATIONAL OIL CORP 3.38% SR UNSEC 3.........cccomiuerniierinircnnnires | cevees Dl | e 1FE ..105.280 | ..o 3,684,844 | ....cooouud 3,500,000 | ..ccoevene 3,538,621 | o0 | e (A761) | el | 0103370 3.200 |MS......| .........30,844 | ....... 118,125 | 10/19/2017. | 03/27/2027.
698299 BF 0 | PANAMA REPUBLIC OF GOVERNMENT 3.88% SR U.... ...109.090 ..7,636,563 .7,000,000 7,086,032 | o0 [ en(9,283) [ 0 | 0103870 | 3.690 |MS......| ........78,361 | ........ 271,250 | 10/12/2017.| 03/17/2028.
698299 BG 8 |PANAMA REPUBLIC OF GOVERNMENT 4.50% SR U.... ...118.900 | . .5,945313 | .. .5,000,000 | ..ccoeeeerr.5,129,101 | o0 | e (2,608) | eieenl0 | 0 {14500 4330 |MN.....| .........28,750 | ........ 225,000 | 07/17/2017. | 05/15/2047.
718286 BN 6 |REPUBLIC OF PHILIPPINES 5.50% SR UNSEC 3........c.cccvivmrinrnrierinicinnes . 118.620 | oo 2,372,500 | .ooverrrnen 2,000,000 | ..o 2,281,343 | o0 | in(40,369) | v | 0 {105,500 3.010 |MS.....| «.........27,806 | ........ 110,000 | 02/28/2017. | 03/30/2026.
718286 CB 1 |REPUBLIC OF PHILIPPINES 3.70% SR UNSEC 2 ...2,460,625 |...113.210 2,830,469 .2,463471 | 0 1,052 [0 | 0103700 3.790 |FA.....| ..38,285 | ..o 92,500 | 02/22/2017. | 02/02/2042.
0699999. All Other Governments - Issuer Obligation . .27,759,289 XXX v 29,551,010 cernnennn 20,357,853 | oo 0 [ s (M12,714) | oo 0 XXX XXX XXX | ... 232,744 | ... 1,051,626 XXX XXX
1099999.  Total - All Other GOVEINMENES. .......rvurerireieerssseersesssse st sarssssseerssse s ess et sen bt nsns s snsensssnssnsssssensanens | ossssssas 27,759,289 XXX | e 29,551,010 | ............26,075,000 | ........... 27,357,853 | .ovvririiiriinin 0] s (112,714) [V 0 XXX XXX XXX | ... 232,744 | ... 1,051,626 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation
00080Q  AF 2 |ABN AMRO BANK NV 4.75% SUB 7/28/2025...........ccccocoermirnienireinsirereninserens | evers D ...108.880 | ..coocvene 3,266,670 | ...coovvrnenn 3,000,000 | ..ccorerene 3,017,561 | oo | eiereeed(,719) | el | eiiiinn0 {1 4750 ... 4.620 | ... | e 80,563 | e 142,500 | 11/05/2015. | 07/28/2025.
00115A AE 9 |AEP TRANSMISSION COMPANY LLC 3.10% SR UN......cccovvmeremrmreriicenreinns [ v ..103.820 | ..o 1,038,290 | ..oovcrennee 1,000,000 | ....... 998,565 | ....ovvervrivrrrnen0 [ v 181 |0 | 0 110203100 {.....3.120 [JDue | ceirern2,583 | e 31,000 | 05/17/2017. | 12/01/2026.
00287Y BU 2 |ABBVIEINC 2.95% SR UNSEC 11/21/2026. - ...101.680 ..3,050,430 .3,000,000 2,996,425 | .0 | e (B) [ 0 | 010002950 (1102960 [MNL | 9,833 [ 0 | 11/12/2019. | 11/21/2026.
00401M  AA 4 | ABU DHABI CRUDE OIL PIPELINE L 3.65% SR.. D|.. ...107.120 ..4,552,813 4,250,000 ..3,983,727 07/02/2018. | 11/02/2029.
01273P AA 0 |ALBEMARLE WODGINA PTY LTD 3.45% SR UNSEC. Cl.. ...100.220 ..2,004,460 2,000,000 ...1,994,320 ....6,900 11/19/2019. | 11/15/2029.
021441  AF 7 | ALTERA CORPORATION 4.10% SR UNSEC 11/15/ ...107.930 ..2,110,071 .1,955,000 ,987,422 10,242 | .. 07/31/2015. | 11/15/2023.
022098 AL 7 |ALTRIA GROUP INC 4.75% SR UNSEC 5/5/2021.... ...103.570 ..9,269,873 8,950,000 9,137,665 | ...ovvivivirieeen0 | i (134,826) | o0 | 0 | 4.750 {003,140 [MNL...LL | . 66,131 | L 425,125 | 07/31/2015. | 05/05/2021.
023135 BC 9 |AMAZONCOM INC 3.15% SR UNSEC 8/22/2027 ...105.900 ..7,413,350 .7,000,000 220,500 | 06/06/2018. | 08/22/2027.
02401@ AA 7 |AMERICAN ASSETS TRUST LP 4.04% SR UNSEC ...102.720 ..2,568,004 .2,500,000 ..101,000 {09/19/2014. | 10/31/2021.
026874 DF 1 |AMERICAN INTERNATIONAL GROUP 4.80% SR UN. ..120.110 ..6,005,900 .5,000,000 | ..corevenns 240,000 | 02/05/2016. | 07/10/2045.
026874 DK 0 |AMERICAN INTERNATIONAL GROUP 4.20% SR UN ...110.190 ..6,611,940 6,000,000 | ............. 5,929,225 | .....coovvcvvrcnnenn0 | 5,665 | 0 [0 [10.4.200 |......4.370 |AO...... | ..........63,000 | ........ 252,000 | 02/27/2019. | 04/01/2028.
03040W AU 9 |AMERICAN WATER CAPITAL CORP 3.45% SR UNS. ...105.700 ..1,057,010 .1,000,000 . 997,902 18,975 | 05/06/2019. | 06/01/2029.
03063# AB 0 |AMERICOLD REALTY OPERATING PAR 4.86% SER ...111.090 4,443,762 4,000,000 | ....cccou.n 4,000,000 115,560 | 11/06/2018. | 01/08/2029.
031100 L* 9 |AMETEKINC 3.73% SR UNSEC 9/30/2024...........ccouvverirmriririnrinniinnrirerirenins | crvs . ...104.140 ..3,124,218 3,000,000 ...3,000,000 12/13/2018. | 09/30/2024.
032095 AJ 0 |AMPHENOL CORP 2.80% SR UNSEC 2/15/2030 ,709,708 |..... 99.330 1,721,476 .1,733,000 ,709,782 12/16/2019. | 02/15/2030.
032654 AN 5 | ANALOG DEVICES INC 3.50% SR UNSEC 12/5/2.........ccovvmeurmrnireninirerinines | ever 993,660 |...105.100 ..1,051,030 1,000,000 995,355 11/30/2016. | 12/05/2026.
034863 AT 7 |ANGLO AMERICA CA 4.00% SR UNSEC 9/11/202.........cccvrrmmerirerirerirerirneennns | ceve 999,590 |...104.790 1,047,930 1,000,000 | ... 999,624 | ...ovvvvrvvrrnen0 [ 38 |0 | iiiiel0 104,000 | .....4.000 [MS..... | 12,222 | e 40,000 |09/06/2017.|09/11/2027.
03522A°  AH 3 |ANHEUSER BUSCH COMPANIES LLC / 4.70% SR.....cccoevvrvrerrmrveererrerinnnins | veveene | oo | wrveren | s 2FE .24,837,537 |...115.700 ....28,925,500 ...25,000,000 | ..o 24,842,339 | oo 0 | 802 | 0 | 0 [ 4700 L4750 |FALL 489,583 587,500 |05/13/2019. | 02/01/2036.
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035240 AQ 3 |ANHEUSER BUSCH INBEV WORLDWIDE 4.75% SR........cccocovuurmrveremrerinnnne [ oveee [ | cerirernns 1] 2FE| e 12,831,008 |...116.040 | ............ 14,673,890 | ............12,645,000 | ........... 12,816,143 | .oooocrvvrrvirnenn0 | s (14,865) (V10 0...4750 |...... 4.560 | JJ....... 300,319 |01/16/2019. | 01/23/2029.
037389  AK 9 |AON CORP 8.21% UT2 1/1/2027........ccvoeiiririiinriinsiseiissieesiesisssiississiinns | cvvi ...1,965,000 |...127.920 1,918,890 21,809,612 | 0 [ (36,558) 0 0]....8.200 |...... 4.700 | JJ....... 123,075 | 05/13/2015. | 01/01/2027.
037833 BW 9 |APPLE INC 4.50% SR UNSEC 2/23/2036 .14,929,500 |...122.030 18,305,700 .14,937,885 2,531 ..675,000 |02/16/2016. | 02/23/2036.
04686 AA 9 |ATHENE HOLDING LTD 4.13% SR UNSEC 1/12/2.......ccvvvvumriririnririireiniirenins ...103.080 4,546,903 4298452 | .0 | 11,394 181,954 | 02/12/2018. | 01/12/2028.
048303 CF 6 |ATLANTIC CITY ELECTRIC CO 3.38% SR SEC 9... ...104.440 ..2,088,880 84 08/18/2014. | 09/01/2024.
05367A  AA 1 |AVIATION CAPITAL GROUP LLC 7.13% SR UNSE. ..103.770 ..3,632,127 (97,162) ] ... 07/30/2014. | 10/15/2020.
05367A AD 5 |AVIATION CAPITAL GROUP LLC 6.75% SR UNSE. ...105.370 ....890,000 915,626 ceevnenn(19,366) 08/20/2014. | 04/06/2021.
05531G  AA 9 | TRUIST FINANCIAL CORP 3.95% LT2 3/22/202 . ...103.780 .3,500,000 23,571,623 | 0 [ (31,957) 08/18/2014. | 03/22/2022.
05565Q CP 1 |BP CAPITAL MARKETS PLC 3.81% SR UNSEC 2/.......cccovvvivviniirerneircinnians ...106.650 . .3,000,000 ..3,000,000 | .covvrrieriierrnn0 | e 0 02/05/2014. | 02/10/2024.
05565Q DF 2 | BP CAPITAL MARKETS PLC 3.02% SR UNSEC 1/......ovvomrvieriiiirinrieiienns ...103.450 | ..............2,069,126 | .............. 2,000,000 | ..ocooneee. 1,937,966 7,636 02/08/2017.| 01/16/2027.
05565Q DM 7 |BP CAPITAL MARKETS PLC 3.59% SR UNSEC 4/.. ...106.050 2,500,000 22,565,905 | ..ooovervrvcrenn0 [ (8,239) 12/19/2017. | 04/14/2027.
05565Q DN 5 |BP CAPITAL MARKETS PLC 3.28% SR UNSEC 9/.. ...105.280 . 1,000,000 ...1,000,000 | .coovvvrvcriieinnnn0 [ e 0 09/14/2017. | 09/19/2027.
05578Q AA 1 |BPCE SA 5.70% LT2 10/22/2023.... . 110720 | 3211112 2,900,000 | ..o 2,999,193 07/31/2015. | 10/22/2023.
06051G  GC 7 | BANK OF AMERICA CORP 4.18% T2 11/25/2027.... . ...108.560 .7,000,000 ...7,016,022 02/21/2018. | 11/25/2027.
06051G  GF 0 | BANK OF AMERICA CORP 3.82% SR UNSEC 1/20 . JOOOS 1FE| .. ...107.530 | . . .5,000,000 ...5,146,442 12/18/2017. | 01/20/2028.
06406H DA 4 |BANK OF NEW YORK MELLON CORP/T 3.00% SNR........ccvverevmrrermrrerinnnne | coveres [ o [ v 2| 1FE| oo 2,999,970 |...103.910 | ..ooovverenee 3,117,570 | v 3,000,000 | ..ccorerenee 2,999,928 . . 03/04/2015. | 02/24/2025.
06738E BD 6 |BARCLAYS PLC 4.97% SR UNSEC 5/16/2029........cccecumiviriimniinirvcriiniirenins [ s D] v 2FE ...1,041,170 |...112.820 1,128,270 1,000,000 ...1,038,736 0 0. 4.970 |...... 4410 |MN......| oo 8,215 | i 49,720 |05/10/2019. | 05/16/2029.
06739F FU 0 |BARCLAYS BANK PLC 10.18% LT2 6/12/2021 . [0 ISR IS 2FE .26,282,349 |...111.030 | ............22,068,206 | ............19,875,000 .21,595,492 0 0 10.170 |...... 3.960 |JD.......| .......106,773 | ..... 2,023,176 | 07/31/2015. | 06/12/2021.
07086* AA 0 [BATH COUNTY ENERGY LLC 4.59% SR SECURED..........cccovrmririrmvnriirernnes | verres ..108.350 | ..ovorenn 4,875,940 | ....ccouuvnn 4,500,000 | ....ccoonnn 4,500,000 | .coooovrivcrierrnn0 [ e 0 0 | coovrverrrerirenn0 {04590 |......4.610 [MJSD. | ..o 574 | il 206,550 | 12/05/2017. | 05/03/2033.
07274E AG 8 |BAYER US FINANCE LLC 3.38% SR UNSEC 10/8.. ...102.910 ..5,145,600 .5,000,000 ...4,974,097 4,875 0 | ovvrveiernennnn0 {03,370 ......3.490 |AO...... | ..........38,906 | ........ 168,750 | 10/01/2014. | 10/08/2024.
092113 AH 2 |BLACKHILLS CORP 4.25% SR UNSEC 11/30/20... ...106.050 | . ..5,302,700 | .. .5,000,000 25,005,872 | o0 [ (23,987) | v 0 | oovveerrverireen0 {14250 |......3.680 [MN......[ ..........18,299 | ........ 212,500 | 07/31/2015. | 11/30/2023.
101137 AS 6 |BOSTON SCIENTIFIC CORP 4.00% SR UNSEC 3/.......cccovvmrrrvemrirernrrenrnnenes | wovere oo [rovriirirns 1] 2FE| i 6,826,260 |...109.870 | .............. 7,691,180 | ooovvernees 7,000,000 | ..........c.. 6,844,093 | ....ooovvvvrinenn0 | i 15,579 0| oeeiveriren0 {04,000 |......4.320 [MS..... | .........93,333 | ....... 280,000 | 11/06/2018. | 03/01/2028.
101137 AX 5 |BOSTON SCIENTIFIC CORP 4.00% SR UNSEC 3/.......cccovvrververerrmrnerenrerinns | e | oo [eoveennn T | 2FE| .. ..4,983,200 |...110.690 ..5,534,700 .5,000,000 ...4,984,188 988 0| oieerieeriren0 {4,000 |......4.040 [MS......| ..........66,667 | ........ 103,333 | 02/21/2019. | 03/01/2029.
110122 CB 2 |BRISTOL-MYERS SQUIBB CO 3.40% SR UNSEC 7... A 1FE| ... 793,400 |..107.120 |. 856,976 | .. ....800,000 793,773 | oo 0 | o0 {100.3.400 {......3.490 | Jduecrs | 117,000 | e 0 [05/07/2019. | 07/26/2029.
125523 AH 3 | CIGNA CORP 4.38% SR UNSEC 10/15/2028...........ccovverrirerierineeienineennens | evere | oo | vevereeens (A 2FE | e 4,430,480 |...110.960 | ...cocovvuees 4,438,760 | ...ocoovvvnn 4,000,000 | ............. 4,428,750 | coovvvevrrireeenn0 [ s (1,730 0 12/13/2019. | 10/15/2028.
125523 AL 4 | CIGNA CORP 4.50% SR UNSEC 3/15/2021 ..102.210 ..2,044,320 .2,000,000 2,026,350 | ..ovvvrvrvirenn0 [ (G032 A 0 10/11/2019. | 03/15/2021.
12717@ AA 5 |CVS LEASE BACKED PASS THRU PP 3.86% SER.........ccccoeuvmurvervmriinenvenirns [ eovee | oo [ cevviiveins | ee2PL .cce...3,990,358 ... 97.440 ..3,888,302 .3,990,358 ..3,990,358 | oo [ 0 0 09/18/2019. | 11/10/2041.
139859 AB 8 |ABC INC 8.75% CAPITAL CITIES 8/15/2021 ...110.000 ..3,190,058 .2,900,000 | .ooorvrne 3,151,948 0 09/12/2014. | 08/15/2021.
14040H CA 1 |CAPITAL ONE FIN CORP 3.90% SR UNSEC 1/2! ...106.150 530,795 523,872 0 09/19/2019. | 01/29/2024.
166754 AP 6 | CHEVRON PHILLIPS CHEMICAL CO L 3.40% SR.. ...104.630 2,437,879 | ..............2,330,000 | ............. 2,469,084 0 10/23/2019. | 12/01/2026.
20030N CA 7 |COMCAST CORPORATION 3.15% SR UNSEC 2/15/.. ...104.870 ..1,573,095 . ...1,575,531 0 12/11/2019. | 02/15/2028.
20259B AA 9 | COMMERZBANK AG 8.13% LT2 9/19/2023.. ...116.000 ..7,540,130 .6,500,000 ,143,339 0 .r.....528,125 | 06/01/2016. | 09/19/2023.
209111 FG 3 | CONSOLIDATED EDISON COMPANY OF 4.50% SR.. .. 117.430 ..2,636,348 .2,245,000 ...2,242,881 0 | vviveveineenn0 {4500 |......4.500 |JD....... | v 8,419 | i 101,025 | 11/12/2015. | 12/01/2045.
210518 CW 4 | CONSUMERS ENRGY CO 3.13% SR SEC 8/31/202... ...104.030 ..4,161,532 .4,000,000 0 125,000 | 08/11/2014. | 08/31/2024.
21684A AA 4 |COOPERATIEVE RABOBANK UA 4.63% SUB 12/1/ ...108.420 ..6,456,709 .5,955,000 0 ..275,419 [07/31/2015. | 12/01/2023.
21684A AC 0 |COOPERATIEVE RABOBANK UA 4.38% LT2 8/4/2 ...108.660 ..3,260,010 .3,000,000 0 X " 131,250 | 03/16/2016. | 08/04/2025.
21688A AE 2 | COOPERATIEVE RABOBANK UA NEW 3.38% SR UN ...106.180 ..1,290,184 1,215,000 | ..coovvreeee 1,262,102 | .cooovvveviiriennn0 [ s (8,046) 0 | o0 {103.370 e 2.590 |MN...... ....4,556 10/13/2016. | 05/21/2025.
22546Q AP 2 |CREDIT SUISSE AG NEW YORK BRA 3.63% SR U ...106.240 ..1,062,460 .1,000,000 999,450 98 0 X . 11,278 10/02/2014. | 09/09/2024.
25272K  AK 9 |DELL INTERNATIONAL LLC/EMC COR 6.02% SR.. ...115.450 ..9,236,320 | ..............8,000,000 | ............. 7,997,196 | oo | e 310 0 | cvviverivrneenn0 | ....6.020 ... 6.020 |JD....... 05/17/2016. | 06/15/2026.
278062 AG 9 |EATON CORPORATION 3.10% SR UNSEC 9/15/20 ...104.040 1,040,450 ..1,000,000 | .covvovrrveriierrnnn0 | e 0 0 | o0 {10003.100 | 3.100 |MS...... 09/06/2017. | 09/15/2027.
278642 AK 9 |EBAY INC 2.88% SR UNSEC 8/1/2021 ..101.210 ...10,121,800 ...9,994,469 3,277 0 | o0 | 102.870 | 2.910 |FA..... 07/23/2014. | 08/01/2021.
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278865 AL 4 |ECOLAB INC 4.35% SR UNSEC 12/8/2021.........cocmreerreiererineererisersienieenenes . . 104.670 | ..covorne 3,630,233 | .oooovrernes 3,468,000 | ....ccovvnee 3,555,894 | ..o (V1N I (43,487) (V10 0]...4.350 |...... 2.990 | D] 9,638 | e 150,858 | 07/31/2015. | 12/08/2021.
29135L  AA 8 | EMIRATE OF ABU DHABI 3.13% SR UNSEC 10/1.. ...104.700 ..3,141,000 .3,000,000 0. 1,420 0 0]...3.120 |.....3.180 |AO...... | ..........20,833 | .......... 93,750 | 10/03/2017. | 10/11/2027.
29252B  AA 7 |ENBRIDGE PIPELINES SOUTHERN L 3.98% Sr N.. ...108.580 ..3,565,460 .3,283,667 0 0 0 0 ..130,690 | 07/28/2014. | 06/30/2040.
29273R AN 9 |ENERGY TRANSFER OPERATING LP 4.65% SR UN. ...102.700 ..2,054,000 .2,000,000 07/31/2015. | 06/01/2021.
29273R  AY 5 |ENERGY TRANSFER OPERATING LP 4.90% SR UN. ...107.150 ..3,482,603 .3,250,000 07/31/2015. | 02/01/2024.
29364W AW 8 |ENTERGY LOUISIANA LLC 3.25% SR SEC 4/1/2.... ...104.820 ..6,289,320 .6,000,000 07/26/2017. | 04/01/2028.
294429 AQ 8 |EQUIFAXINC 2.60% SR UNSEC 12/1/2024 ...100.490 ..1,339,532 11/15/2019. | 12/01/2024.
30212P  AQ 8 |EXPEDIA INC 3.25% SR UNSEC 2/15/2030.........ccccvuvrmrmrrmrverinenirenennnrenes | vereene | oo | wevveeena [ 2FE | 7,028,210 ... 96.470 ..6,753,460 .7,000,000 10/24/2019. | 02/15/2030.
31620R AF 2 | FIDELITY NATIONAL FINL INC 5.50% SR UNSE . [ I . ...108.250 | . 584,572 | .. ....540,000 07/31/2015. | 09/01/2022.
337915 AA 0 |HUNTINGTON BANCSHARES INC 4.35% SUBHOLD..........c.cooovurrerernniinirenis | everen O ISR IO 2FE| i 2,209,684 |...105.450 | .............. 2,272,605 | .............. 2,155,000 07/31/2015. | 02/04/2023.
34487# AB 3 |FOOTBALL CLUB TERM NOTES 2029 3.72% SERI.... 1FE| .. ...106.340 ..3,190,387 .3,000,000 | .............3,000,000 09/24/2014. | 10/20/2024.
345397 WF 6 | FORD MOTOR CREDIT COMPANY LLC 4.25% SR U. o] . . ...103.390 | . ..6,203,880 | .. .6,000,000 | .............6,083,413 R 07/31/2015. | 09/20/2022.
349553 AM 9 | FORTIS INC 3.06% SR UNSEC 10/4/2026............cocverreririreerrerieerierireeerenens 2FE | e 1,858,000 |...102.130 | ..cccvrvrenne 1,897,594 | ..oovvvenne 1,858,000 0 ... 0 (V10 0]....3.050 |...... 3.050 [AO...... | wevrrrene 13,717 06/28/2017. | 10/04/2026.
361841 AL 3 | GLP CAPITAL LP/GLP FINANCING 5.30% SR... 2FE . 111150 788,117 2e709,000 | oo 779,570 | s 0 | v (1,847) 0 0]....5.300 |...... 3.940 |W....... 17,327 09/18/2019. | 01/15/2029.
361841 AP 4 | GLP CAPITAL LP/ GLP FINANCING 4.00% SR... . [P I 2FE ..102.410 | . 614,490 | .. ....600,000 0 (145) 0 0]....4.000 |...... 3.910 |W....... 8,133 | 08/21/2019. | 01/15/2030.
37045V AK 6 | GENERAL MOTORS CO 6.60% SR UNSEC 4/1/203.........ccccovemreiririrererinienns . 2FE 17940 | s 11,794,300 | .ovoverneee 10,000,000 0 200 (118 [P 0]....6.600 |...... 6.600 |AO...... | cooveeee 165,000 | ........ 660,000 | 02/18/2016. | 04/01/2036.
375558 BD 4 | GILEAD SCIENCES INC 4.75% SR UNSEC 3/1/2 1FE]| .. ...120.190 ..1,256,038 1,045,000 | .............1,098,715 0 0]...4.750 |...... 4410 |MS.....| ......... 16,546 | .......... 49,638 | 02/24/2016. | 03/01/2046.
38141G VM 3 | GOLDMAN SACHS GROUP INC/THE 4.00% SR UNS . - . 1FE| .. ...106.660 | . ..5,333,250 | .. .5,000,000 | .............5,135,588 0 0]....4.000 |...... 3.290 |MS......| ..........65,556 | ........ 200,000 | 01/12/2015. | 03/03/2024.
38148L AE 6 | GOLDMAN SACHS GROUP INC/THE 3.75% SR UNS JSSSTURRR IOPN . 2| 1FE ..106.150 | oo 7,430,710 | v 7,000,000 | ..ocorerenes 6,931,056 (V10 0....3.750 |...... 3.950 |MN......[ .........28,438 | ........ 262,500 | 07/16/2015. | 05/22/2025.
404280 AP 4 |HSBC HOLDINGS PLC 4.25% SUB 3/14/2024 [0 ISR IOV 1FE| .. ...106.240 .1,747,763 ...1,671,058 0 0]...4.250 |...... 3.830 |MS...... 08/20/2014. | 03/14/2024.
42250P  AA 1 |HEALTHPEAK PROPERTIES INC 3.00% REIT 1/1.. O SOOI I IO 2FE ...100.070 | . ..5,003,950 | .. v 4,982,068 0 | o0 {10.3.000 | ... 3.040 |W....... . 11/06/2019. | 01/15/2030.
428236 BV 4 |HPINC 4.65% SR UNSEC 12/9/2021......ccevrirveriierriirernsinsissississessssessnsees | sevenes [ I 1] 2FE 104,440 | oo 6,266,520 | ...coovernend 6,000,000 | ............. 6,112,106 | .ooovvvvvrirrirns (1 IO (54,891) (1 I 0]...4.650 |... 3.640 [JD.......| v 17,050 | ... 279,000 | 07/31/2015. | 12/09/2021.
431282 AP 7 |HIGHWOODS REALTY LP 3.88% SR UNSEC 3/1/2.......ccvvvvrirerviirenrrersrnes | ceres O IO | IO 2FE| .. ...105.290 ..3,158,820 .3,000,000 | .............2,985,432 0. 1,712 0 0 . .950 | MS...... rerernen 38,750 | e 116,250 | 02/14/2017. | 03/01/2027.
437076  BL 5 |HOME DEPOT INC 2.00% SR UNSEC 4/1/2021 et | s JOR ISR I IO 1FE| .. ...100.300 | . ..5,015,400 | .. .5,000,000 | .............4,995,451 0]. 3,506 0 0 . .070 |AO...... rerereenn25,000 | e 100,000 | 02/03/2016. | 04/01/2021.
44106M AV 4 |HOSPITALITY PROPERTIES TRUST 5.25% SR UN........cccomvvemirirerinerierirens . ..105.230 | oo 1,052,330 | .coovvvrinnne 1,000,000 | ...ccovvveeee ,055,632 | v [ eiiiiren(8,632) | o0 | 0 {100.5.250 ... 4130 [FAL.o| o 19,833 | 52,500 | 10/05/2017. | 02/15/2026.
44701Q  BE 1 |HUNTSMAN INTERNATIONAL LLC 4.50% SR UNSE ...106.520 . 11,717,310 ...11,000,000 10,883,799 | o0 [ 8,099 | 0 [0 104500 | ......4.640 |MN......] ..........82,500 | ........ 313,500 |02/27/2019. | 05/01/2029.
449786  AY 8 |ING BANK NV 5.80% SUB 9/25/2023 ...111.100 1,988,726 CABTATA2 | 0 | (19,740) | 0 | 0 {05,800 | ......4.450 [MS...... | .........27,685 | ....... 103,820 | 07/31/2015. | 09/25/2023.
45665Q AF 0 |INFINITY PROP & CASUALTY 5.00% SR UNSEC ...106.180 4,045,719 ...3,904,365 190,500 | 07/31/2015. | 09/19/2022.
458140  AJ 9 |INTEL CORP 3.30% SR UNSEC 10/1/2021.. ...102.810 12,337,320 .12,045,976 ..396,000 | 11/30/2011. | 10/01/2021.
458140 AQ 3 |INTEL CORP 2.45% SR UNSEC 7/29/2020.. [ I . ...100.360 4,867,654 4,866,528 | ..o [ n(28,254) | 0 [0 102,450 | 1.850 | | 50T, 118,825 | 02/09/2016. | 07/29/2020.
46625H JC 5 | JPMORGAN CHASE & CO 4.35% SR UNSEC 8/15/.......ccvvuvrneierniieeiniieins - . . . ...103.850 3,738,780 3,678,531 | o0 [ e (46,640) | o0 [0 1042350 |.....2.960 |FA.......]| .........59,160 | ........ 156,600 | 08/08/2014. | 08/15/2021.
46625H JZ 4 | JPMORGAN CHASE & CO 4.13% LT2 12/15/2026. . e . . ...109.750 16,463,100 5,000,000 .15,323,806 +r..0618,750 | 03/23/2015. | 12/15/2026.
482480 AG 5 |KLATENCOR CORP 4.10% SR UNSEC 3/15/2029........ccovvvveriererriieeirerenis [ I . ...109.350 1,093,570 1,000,000 21,022,279 |0 [ (1,.321) |0 |0 1040100 |.....3.800 |MS.L ] e 12,072 19,931 | 05/09/2019. | 03/15/2029.
49338L  AB 9 |KEYSIGHT TECHNOLOGIES INC 4.55% SR UNSEC.. ...109.040 ..2,180,840 .2,000,000 11/25/2019. | 10/30/2024.
49338L  AF 0 |KEYSIGHT TECHNOLOGIES INC 3.00% SR UNSEC.. ...100.490 ..5,024,550 .5,000,000 10/07/2019. | 10/30/2029.
49427R AL 6 |KILROY REALTY LP 4.38% REIT 10/1/2025. ...108.740 ..1,087,450 .1,000,000 . 10/05/2017. | 10/01/2025.
502431  AF 6 |L3HARRIS TECHNOLOGIES INC 2.90% SR UNSEC.. ...101.340 ..2,026,960 .2,000,000 ...5,478 11/13/2019. | 12/15/2029.
512807 AS 7 |LAM RESEARCH CORP 3.75% SR UNSEC 3/15/20. ...107.470 ..2,418,188 .2,250,000 ..24.844 08/28/2019. | 03/15/2026.
517834  AF 4 |LAS VEGAS SANDS 3.90% SR UNSEC 8/8/2029.... ...104.720 ..7,330,610 .7,000,000 07/29/2019. | 08/08/2029.
517834 AH 0 |LAS VEGAS SANDS 2.90% SR UNSEC 6/25/2025 . ...101.210 ..1,417,052 1,400,000 | ....cceee 1,398,255 | oo [ v [0 | 0 10000.2.900 [.....2.920 [IDuec | e 4,080 | i 0 [11/21/2019. | 06/25/2025.
52107Q  AJ 4 |LAZARD GROUP LLC 4.50% SR UNSEC 9/19/202.........ccccourmrmniurmrriiririrernnins ..111.030 ..6,439,914 .5,800,000 | ..coooceer.6,146,715 | o0 | eieeeed(15,727) | iviieieenl0 | 004500 | ......3.670 |MS...... | ..........73,950 | ........ 130,500 | 07/16/2019. | 09/19/2028.
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53621@ AS 5 |LION INDUSTRIAL PROPERTIES LP 3.25% SER.......ccccccvurovrmirmrvevneveineenns | eoveree [ oo [rvvivire | el 2IF | .c...6,000,000 | ... 92.250 | covvorrene 5,535,548 | ..cocovvrnnnd 6,000,000 | ............. 6,000,000 | ..ccoovvverrreenrenn0 | s 0 (V10 0]....3.250 |...... 3.250 |AO...... | ceorrrrnns A1167 [ o 0 [09/24/2019. | 10/15/2034.
539439 AM 1 |LLOYDS BANKING GROUP PLC 4.58% SUB 12/10 ...108.440 ..6,338,610 .5,845,000 ..19,985 0 0 15,623 | ........ 267,818 | 11/09/2016. | 12/10/2025.
539830 AZ 2 |LOCKHEED MARTIN CORPORATION 4.85% SR UNS ...120.280 ..8,263,442 .6,870,000 .(10,367) 0 0 ..98,107 ..333,195 | 02/04/2016. | 09/15/2041.
552081 AK 7 |LYONDELLBASELL INDUSTRIES NV 5.75% SR UN ..112.930 ..2,964,544 .2,625,000 .(60,250) 0 0 150,938 | 07/26/2017. | 04/15/2024.
55336V AL 4 |MPLXLP 5.20% SR UNSEC 3/1/2047........cccootvvmmrmmrimriniriirinniensisesiresienins [ e ...4,965,200 |...108.050 5,402,550 4,966,532 | v [ 542 0 0]...5.200 |......5.240 |MS......| ..........86,667 | ........ 260,000 | 02/07/2017. | 03/01/2047.
564759 PS 1 |MANUFACTURES & TRADERS TRUST FLT SUBOP 1... .14,901,007 |...100.050 14,682,658 .14,674,000 0 0 .0 . 2,462 | ........520,799 |07/31/2015. | 12/28/2020.
56585A AD 4 | MARATHON PETROLEUM CORPORATION 5.13% SR......cccocccvmviniivmirverrens oo | o e ...103.550 1,035,580 1,000,000 21,002,210 [0 [ (1,853) 0 0]....5120 |..... 4920 |MS...... v 17,083 | 51,250 | 11/30/2011. | 03/01/2021.
570535 AK 0 | MARKEL CORP 4.90% SR UNSEC 7/1/2022 ...106.550 ..5,327,500 .5,000,000 25,150,942 | o0 [ (56,681) 0 0]...4.900 |...... 3.620 | Jdoovres | e 122,500 | ........ 245,000 | 07/31/2015. | 07/01/2022.
57169* BH 9 |MARSINC 3.63% Ser V-1 Sr Nt. 3/29/2029 ..107.450 | . 5,372,711 | .. .5,000,000 ...5,000,000 | .coovvrrierirerrnn0 | e 0 0 0]....3.630 |...... 3.630 [MS......| cooreenns 46,383 | ........ 181,500 | 03/09/2017. | 03/29/2029.
58155Q AD 5 |MCKESSON CORP 4.75% SR UNSEC 3/1/2021........cccovuveiremrrenrireriverineernne | ceeree | o [ e . 102.310 | e 7,924,297 | ovvvirens 7,745,000 | ..o 867,191 | o0 | s (129,518) (1 I 0]...4.750 |... 2.990 [MS.....| oo 122,629 | ........ 367,888 |07/31/2015. | 03/01/2021.
58933Y AR 6 |[MERCK & CO INC 2.75% SR UNSEC 2/10/2025...........ccouvvreremmrrerenrerinnnirs | vevenne | oo | evverne | s 1FE .14,341,650 |...103.670 ....15,550,800 14,622,375 | oo | 66,788 | ..o 0 | cveverieineenen0 02,750 o 3.280 |FA......| oo 161,563 | ........ 412,500 | 07/16/2015. | 02/10/2025.
594918 BY 9 |MICROSOFT CORPORATION 3.30% SR UNSEC 2/6..........cocovcvvvmrvminvnrinnis | eevree [ e | 1FE]| .. ...4,982,250 |...106.990 | .... 5,349,900 ...4,986,704 0 01...3.300 |...... 3.340 [FA.....[ .........66,458 | ........ 165,000 | 01/30/2017. | 02/06/2027.
60871R  AG 5 |[MOLSON COORS BREWING CO 3.00% SR UNSEC 7.......cccovuvmerrmrrmerrmnernee | vevrne oo | vrvvereen T [ 2FE | e 3,033,300 |...101.120 | ..ovcvvreee. 3,033,870 | ..............3,000,000 | ............. 3,023,038 (V10 0]....3.000 |...... 2.860 |JJciree | 41,500 | e 90,000 | 09/29/2016. | 07/15/2026.
617446 7Y 9 |MORGAN STANLEY 4.35% SUB 9/8/2026............cccrmreriemrirernrineererinrneereninens [ovene [ | cvvererinees | veenee 2FE| ... 524,870 |...109.350 546,785 515,779 0 0]...4.350 |.. 3.810 [MS......| e .6,827 | e 21,750 | 03/18/2015. | 09/08/2026.
61747TW AL 3 | MORGAN STANLEY 5.50% SR UNSEC 7/28/2021..........cccccovuvrerermmmvirirnervnnnes | vereree oo | evvveee T [ s 1FE| .. ...8,038,660 |...105.320 | . ..7,373,030 ...7,253,707 0 0]....5500 |...... 3120 | M. | ... 163,625 | ... 385,000 |07/25/2014. | 07/28/2021.
61945C AD 5 |MOSAIC CO 5.45% SR UNSEC 11/15/2033.........ccoovmirmrnerernrnnneirersceenirene | coveren | oo [eoveenen T | 2FE| s 5,167,850 |...113.850 | .....ccccoouee 5,692,650 | ..............5,000,000 | ............. 5,147,286 | ..oovvvvvcrereeend0 | eriireennn(7,520) | e (V1 I 0]....5450 |...... 5.140 |MN......| ..........34,819 | ....... 272,500 | 02/09/2017. | 11/15/2033.
628530 BC 0 |MYLAN INC/PA 5.40% SR UNSEC 11/29/2043...........ccococvvmmrivermnrimnicnninniines | eevnee oo [T | i 2FE ...3,119,040 |...109.770 3,293,190 ...3,110,766 0 0]....5.400 |...... 5120 |MN......| ..........14,400 | ........ 162,000 | 05/05/2016. | 11/29/2043.
65473Q BD 4 |NISOURCE INC 5.65% SR UNSEC 2/1/2045..........cccovovvmervmrnrernereneenneniens [ ovene [ | evrveee | e 2FE .11,709,700 |...127.290 | ............12,729,300 .11,648,355 0 0]....5.650 |...... 4530 |FA......| ......235,417 | ....... 565,000 |04/02/2018. | 02/01/2045.
655044 AP 0 |NOBLE ENERGY INC 3.85% SR UNSEC 1/15/202..........cocoovivevemiireiirirerninnes | rver ..105.500 | ..ovorrnne. 1,055,000 | ..............1,000,000 | ............. 1,025,419 (V10 0]....3.850 |...... 3470 [ Wooes | e AT,753 | 19,250 | 07/02/2019. | 01/15/2028.
682134 AC 5 | OMNICOM GROUP INC/OMNICOM CAPI 4.45% SR... ...101.460 ..2,739,420 .2,700,000 ...2,724,008 0 | ovvvvrrverirenn0 {14450 | 2.990 |FA.......| veern45,390 | ... 120,150 | 07/31/2015. | 08/15/2020.
68245) AB 6 | ONEBEACON US HOLDINGS INC 4.60% SR UNSEC. ...105.470 | . ..2,109,497 | .. .2,000,000 22,012,545 | 0 [ (4,073) | 0 | veirerieineenn0 {04600 | ... 4.360 |MN......| ......... 13,289 | .......... 92,000 | 03/31/2016. | 11/09/2022.
693476  BL 6 |PNC FINANCIAL SERV GRP INC 4.38% SR UNSE.........cccovvrvrmrirernrinnernninenns | cover 101,490 | .o 3,044,850 | ....ccooonee 3,000,000 | .ocorerrne 3,027,224 (1 I 0]...4.370 |..... 2.860 |FA.......| .........51,042 | ....... 131,250 | 03/25/2014. | 08/11/2020.
695156 AQ 2 |PACKAGING CORP OF AMERICA 4.50% SR UNSEC........ccccoeimimmmmrreriviinns [ ereree ...107.400 ..4,296,280 .4,000,000 ...4,087,003 0 0]....4.500 |...... 3.840 |MN......| ..........30,000 | ........ 180,000 | 07/31/2015. | 11/01/2023.
717081 DX 8 |PFIZERINC 1.95% SR UNSEC 6/3/2021 ..100.420 | . ..5,021,351 | .. .5,000,000 ...4,997,804 0 0]....1.950 |...... 1.980 [JD..oooo | v 7,583 | e 97,500 | 05/31/2016. | 06/03/2021.
74264*  AC 0 |PRISA LHC LLC 3.75% SER A 4/1/2026........ccovvvuerirereririieineriesrinerieseneenns | vreees ...106.030 | ..cvornn 4771,626 | ..oovvvrenn 4,500,000 | ..oocvornes 4,395,423 (V18 01.....3.750 |...... 4170 |AO...... | ... 42,188 | ... 168,750 | 03/30/2017. | 04/01/2026.
74338 AA 6 |PROJECT AXIS GARNER NC CTL PT 4.03% SR U. ..107.790 ..7,531,615 .6,986,802 ...6,986,802 | ..ocrvrvvvirnnn [ 0 0 | cvviverierinennn0 {14,030 | ... 4.060 |MON... | ..........12,527 | ........ 281,065 | 06/27/2018. | 11/15/2039.
74340X AW 1 |PROLOGIS LP 4.25% REIT 8/15/2023 ...107.060 ..9,636,210 .9,000,000 9,068,675 | ...vvrverierrenn0 [ i (18,876) 0 0]..4.250 .. 4.000 |FA.......| oo 144,500 | ........ 382,500 |07/31/2015. | 08/15/2023.
74351@ AA 6 |PROJECT ARROW OAK CREEK WI CTL 4.07% SR... ...108.240 5,412,171 .5,000,000 ..11,862 177,931 | 08/16/2018. | 07/10/2040.
74456Q BL 9 |PUBLIC SERVICE ELECTRIC AND GA 3.00% SR ...104.170 10,000,416 .9,600,000 ..36,800 ..288,000 |07/16/2015. | 05/15/2025.
747525 AU 7 |QUALCOMM INC 3.25% SR UNSEC 5/20/2027 ..105.210 5,260,500 .5,000,000 ..18,507 162,500 | 05/19/2017. | 05/20/2027.
75968N  AD 3 | RENAISSANCERE HOLDINGS LTD 3.60% SR UNSE. ...105.520 ..5,761,610 .5,460,000 41,496 105,378 | 03/28/2019. | 04/15/2029.
760761 AD 8 | REPUBLIC SERVICES INC 5.25% SR UNSEC 11/.. ...106.110 ..4,244,720 .4,000,000 ,148,305 ..26,833 ..210,000 [07/31/2015. | 11/15/2021.
76169% AN 3 |REYES HOLDINGS LLC 4.60% SER 2018A TR D.... ...108.750 ..5,437,744 .5,000,000 ...5,000,000 115,000 | 11/15/2018. | 01/10/2029.
78403D AN 0 |SBA TOWER TRUST 2.84% SR SEC 1/15/2025 ...101.010 ..7,879,505 .7,800,000 | ........c.... 7,800,000 | ..ooovociiieriiencnc0 | 0 | 0 [0 [10..2.830 |......2.850 |MON... | .........9,217 | .......... 57,145 | 09/10/2019. | 01/15/2025.
785592  AS 5 | SABINE PASS LIQUEFACTION LLC 5.00% SR SE.. ..110.250 ..5,512,700 .5,000,000 ..250,000 |05/10/2017. | 03/15/2027.
82939C AH 0 | SINOPEC GROUP OVERSEAS DEVELOP 2.75% SR.......ccccoevevimrvervnrrerinncnne | eoveee [ D[ 1]l AFE 959,040 ... 99.680 996,875 .1,000,000 09/12/2017. | 09/29/2026.
83367T BR 9 |SOCIETE GENERALE SA 4.75% SUB 11/24/2025, ...108.260 ..3,605,324 .3,330,000 ..16,257 01/29/2016. | 11/24/2025.
85628U AF 3 | STATE BANK OF INDIA LONDON BR 4.88% SR U ...107.370 ..2,147,500 .2,000,000 ..20,042 08/18/2014. | 04/17/2024.
857477 AN 3 | STATE STREET CORP 3.30% SR UNSEC 12/16/2 ...105.450 .8,000,000 12/10/2014. | 12/16/2024.
863667 AN 1 | STRYKER CORP 3.50% SR UNSEC 3/15/2026 ...106.540 .7,000,000 11/07/2018. | 03/15/2026.
86960B AL 6 | SVENSKA HANDELSBANKEN AB 2.45% SR UNSEC. ...100.670 .3,000,000 03/23/2016. | 03/30/2021.
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874060 AW 6 | TAKEDA PHARMACEUTICAL CO LTD 5.00% SR UN......cccovvemermcrrnerierirnnens | cevenee [ I 1 e 2FE | e 3,984,486 |...116.510 | ..oocvvvuves 4,660,600 | ....coovvvnnn 4,000,000 | ..ovvereees 3,984,466 0 (20) (V10 0]....5.000 |...... 5.050 |MN...oo.| coovrrnne 19,444 | oo 0 | 12/13/2019. | 11/26/2028.
87938W AR 4 | TELEFONICA EMISIONES SAU 4.57% SR UNSEC D] 2FE ...5,797,962 |...107.600 5,918,110 .5,500,000 ..5,638,344 | ..o 0 [ v (38,477) 0 [ .irivienenn0 ].....4.570 [ ......3.750 [AO...... .44,684 07/31/2015. | 04/27/2023.
87971MM  BD 4 | TELUS CORPORATION 2.80% SR UNSEC 2/16/20. ,975,670 |...100.850 ..3,025,650 ,982,487 0 2,177 0 ..31,500 09/14/2016. | 02/16/2027.
883556 BF 8 | THERMO FISHER SCIENTIFIC INC 4.15% SR UN 583,255 |...107.320 595,643 567,904 | oo (] (3,091) 0 08/21/2014. | 02/01/2024.
883556 BR 2 | THERMO FISHER SCIENTIFIC INC 2.95% SR UN.. 978,850 |...102.920 .1,029,210 983,542 0 2,158 0 10/05/2017. | 09/19/2026.
89153V AT 6 | TOTAL CPTL INTL SA COMPANY 2.83% SR UNSE ,000,000 |...102.800 ..1,028,050 ,000,000 0. 0 0 07/08/2019. | 01/10/2030.
89566E A# 5 | TRI STATE GENERATION AND TRANS 3.90% SR ...105.810 ...5,000,000 0. 0 0 10/16/2014. | 10/01/2033.
902613 AA 6 |UBS GROUP AG 3.13% SR UNSEC 8/13/2030. ...102.160 . ...1,000,000 0. 0 0 08/06/2019. | 08/13/2030.
90265E  AQ 3 |UDRINC 3.20% SR UNSEC 1/15/2030 996,620 |...102.150 | . ..1,021,580 996,754 | ovovveirrierin (V1 134 0 . 06/25/2019. | 01/15/2030.
906548 CK 6 |UNION ELECTRIC CO 3.50% SR SEC 4/15/2024............cocvvvrernrrninesninerenns [ covres [ | cerireinns 1 e 1FE| oo 10,064,939 |...105.090 | ............ 10,404,603 9,984,204 | .....ccovvvvriirnnen {01 I (19,196) 0 [ oveeriviennenn0 ].....3.500 |......3.270 [AO...... | covveene 73,150 | ........ 346,500 |07/16/2015. | 04/15/2024.
906548 CN 0 | UNION ELECTRIC CO 4.00% SR SEC 4/1/2048...........cccomvvmvemmervmrinernnernenns | vevoree oo [ ercvnenn | s 1FE ...2,489,175 |...111.660 ..2,791,500 .2,500,000 | .ooovvvnnee 2,489,374 | oo (V1 197 | oo 0 | oovrrverrverirenn0 {104,000 |......4.020 |AO...... | ..c......25,000 | ... 100,000 | 04/03/2018. | 04/01/2048.
91324P DS 8 |UNITEDHEALTH GROUP INC 2.88% SR UNSEC 8/ ..102.890 | . 308,694 | .. ....300,000 | ....... 299,918 0 (1) 0 [ oovernienenn0 |00 2.870 [0 2.870 [FAoo| i 3738 [ 0 [07/23/2019. | 08/15/2029.
92928Q AF 5 |WEA FINANCE LLC 3.50% SR UNSEC 6/15/2029...........cocvorerereerirernerienrnens | coven ..103.760 | oo 7,782,225 | .............. 7,500,000 | .ooovvvnee 7,452,115 0 2,290 0| oeierrieerirenn0 {....3.500 |......3.580 [JD..ce | v 11,667 | e 134,896 | 06/05/2019. | 06/15/2029.
92940P AD 6 |WRKCO INC 4.90% SR UNSEC 3/15/2029 .. 113.790 1,706,940 1,500,000 21,638,290 | oo (N (6,610) 0 | o0 {4900 |......3.680 [MS...... | ........21,642 | ........ 36,750 | 06/25/2019. | 03/15/2029.
931427 AQ 1 |WALGREENS BOOTS ALLIANCE INC 3.45% SR UN.. ...101.690 | ............10,169,500 | ............10,000,000 | .............9,982,643 0 2,347 0 | ovvrveiernnnnnn0 {03450 |......3.480 |JD....... | ..........28,750 | ........ 345,000 |05/26/2016. | 06/01/2026.
M28505 AC 5 |DP WORLD PLC 5.63% SR UNSEC 9/25/2048...........cccooceuiremmmrrerirneernenierinnns | cevee 2115530 [ 462,125 | ..o 400,000 | ..oooovrernens 463,776 0 (224) 0 | coovreerrrerrenns0 | 10005.620 ... 4.610 [MS..oo. | coirreern6,000 | i 0 | 10/17/2019. | 09/25/2048.
Q0458 AD 1 | AQUASURE FINANCE PTY LTD 3.28% SER 2015A.........ocviiriemeineennirersninees | vevees ...100.620 ..7,043,413 .7,000,000 ...7,000,000 0 ... 0 0 [0 ]...3.280 [......3.280 [Jdeviis | e 107,784 | ........ 229,600 | 04/15/2015.| 07/12/2027.
Q6568@ AC 5 |[NETWORK FINANCE COMPANY PTY LT 3.70% SER......cccconuvrmrermernscernernnns | vvveeee | D veiveirnee | i 2FE | .........5,000,000 |..... 98.850 | . 4,942,897 | .. .5,000,000 | .............5,000,000 0. 0 0 | cvvivererenennn0 {123,700 |......3.700 |AO...... | cooereees 45222 | ........ 185,000 | 11/16/2017. | 02/14/2033.
Q8806# AB 3 | TABCORP INVESTMENTS NO 4 PTY 4.72% S€r D....cccvvvvinrissiiniiissiiniiiseiins | cvvs .109.310 [ oo 5,465,816 | ..o 5,000,000 | ..ocoovrrne 5,000,000 0 | 0 0 [0 [004.720 [ 4720 |IDucis| v 12,456 | ........ 236,000 | 03/22/2018. | 06/12/2028.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..... XXX | s 769,299,343 | ......... 716,721,827 | ......... 724,733,764 | ..o, 0]... (2,795,351) 0 [0 | XXX [ XXX | XXX e 7,319,355 | ....26,437,845 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
74955D AA 9 ‘ RGS AEGCO FDG CORP 9.81% DEBENTURES 12/7.......ccooviviniiiernsirinsninns | ....... | . [ ........... 4{ ...... 2FE| oo, 208,378 |...102.600 | ..cocrvvrrinne 185451 | oo, 180,746 | oo 190,576 | oo, (U (6,052) 0 [0 ]......9.810 [.....5.000 [UD.coove | vovirnaee 1,182 | .o 17,731 | 07/31/2015. | 12/07/2021.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities...........ovoerninssisncnsisinsnsnnnes | v 208,378 XXX | s 185451 | oo 180,746 | oo 190,576 | oo 0 | (6,052) 0 0] XXX | XXX | XXX | e 1,182 | .ooeee 17,731 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05490A AA 1 |BB-UBS TRUST 2012-TFT 2.89% A 6/1/2030.........ccverrermrernerinirrenirerescennnes | eevveee | o | rererirenes 41 .. TFM | s 4,422,360 |..... 99.980 | covvvrrrens 4,606,490 | ... 4,607,000 | ..ocvornes 4,591,461 04/01/2014. | 06/01/2030.
05525B  AA 8 |BOA ML LRG LN INC 2013-WBRK ADJ A 3/1/20. JUVTURURPPURPURTOURRN DUSPOOR VR IRUPROPPOSY | IV 1FM ...2,033,672 |...103.380 ..2,067,771 .2,000,000 ...2,022,178 02/14/2017.| 03/01/2037.
05526Q AA 4 |BANC OF AMERICA 2015 200P 3.22% A 4/1/20.........covvvverernrnnrnerinnnnrerinnes [ evree [ | verveennd | e 1FM ..4,929,297 |...103.680 .5,184,218 .5,000,000 ...4,956,322 07/15/2015. | 04/01/2033.
06427D AS 2 |BANC OF A COMM MTGE 2017 BNK3 3.57% A4 2......ocvovrereervrinervsnrnernens | evves | oo | veverneenndh | s 1FM .10,299,208 |...106.700 ...10,670,310 . .10,217,643 02/02/2017. | 02/01/2050.
065403 BC 0 |BANK 2019 BN17 3.71% A4 4/1/2052...........ccooriririnricniicnniicsieiisnisniisnins | ceviee [ [ | 1FM ,119,672 |...108.540 ..4,341,608 .4,000,000 ,111,675 03/21/2019. | 04/01/2052.
06540T AD 2 |BANK 2018 BN114.05% A3 3/1/2081.......coovvvririrrcrrnnrierineerseinesissnreninne. | evnnee | | everivened | e 1FM ...1,029,967 |...110.350 ..1,103,539 ...1,025,381 04/13/2018. | 03/01/2061.
125150 AR 5 |CD COMM MTG TR 2017 CD4 3.51% A4 5/1/205.........ccooreveieennernererneenernnees | v | [ evveriened | e .10,299,921 |...106.370 10,637,350 .10,226,123 04/28/2017. | 05/01/2050.
12591Q AR 3 |COMM MTG TR 2014 UBS4 3.69% A5 8/1/2047.. ...105.510 .527,558 500,000 0 18,470 | 09/22/2014. | 08/01/2047.
12592F AA 3 |COMM MTG TR 2014 27 ADJ A 8/1/2049. ...105.330 ..7,162,850 .6,800,000 0 248,979 | 01/23/2015. | 08/01/2049.
125927 AA 3 |COMM MTG TR 2015 3BP 3.18% A 2/1/2035 ...103.540 ..7,765,507 .7,500,000 0| o0 {03170 [......3.380 [MON... | ..........19,863 | ........ 238,350 | 10/04/2018. | 02/01/2035.
12624P AE 5 | COMM MTGE PT CERT 2012-CR3 2.82% A3 10/1.. ...101.230 ..2,573,883 .2,542,488 0 71,806 | 06/28/2016. | 10/01/2045.
12624U AC 8 |COMM MTGE TR 2013-GAM 3.37% A2 2/1/2028 . ...100.420 ..3,499,951 .3,485,000 . 0 117,340 | 07/01/2013. | 02/01/2028.
12625 AA 7 |COMM MTGE TR 2013 SFS 1.87% A1 4/1/2035..........oovvvervrrirnerinnnnrersnnns [ everne [ | cerveinnnd | e 1FM ...1,470,785 |.... 99.490 1,463,346 1,470,789 ...1,470,785 0 0 2,295 | e 27,542 | 04/04/2013. | 04/01/2035.
12636M AE 8 | CSAIL COMM MTG TR 2016 C6 3.09% A5 1/1/2.....covvevvrrerirnrercriieineriennnns | evees | oo | veverneennih | s 1FM .10,299,940 |...103.330 10,333,150 .10,193,665 .(30,595) 0 ..25,748 ..308,980 |05/17/2016. | 01/01/2049.
12649A AA 7 |CREDITSUISSE MTG CAP 2014 USA 3.30% A1 9...ovvurevererineenncirennnns [ vverne [ | e | e 1FM ...101.760 6,106,038 ...5,999,982 0 0 | oeeerrverinenn0 {...3.300 |......3.300 [MON... [ ..........16,520 | ........ 198,234 | 09/22/2014. | 09/01/2037.
17291C  BR 5 |CITIGROUP COMM MTGE 2016 C2 2.83% A4 8/1.......ccovveverrmnrrerrnrenenrnenns | cvveee | [ reverrennd | s 1FM ...101.810 ..2,036,290 ...1,981,667 0 2,297 0 | omivrrereeenn0 | ......2.830 ......2.990 [MON... | ..c.c..... 4,720 | .o 56,640 | 06/07/2017. | 08/01/2049.
23307D BA 0 |DBGS MORTGAGE TRUST 2018 C14.47% A4 10/......ccvvvermrrnernererncensenncnns | eevinee | oo | e | 1FM ...113.330 ..5,666,545 5,133,893 | oo (V18 (13,498) 0 | oeveeinerinenn0 | .e4.460 |......4.100 [MON... | ..........18,608 | ........ 223,300 | 10/17/2018. | 10/01/2051.
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350910 AN 5 |FOUR TIMES SQUARE TR 2006-4TS 5.40% A 12.......evvveriemrerneirerseineerenins | cevere [ I 41 ... M| e 1,039,064 |...102.280 | ....cccoeveuvnn 948,812 | ..cvvverrrns 927,595 | ..o 941,014 | oo (V1N I (13,557) (V10 0 | 5.400 |...... 3.820 |MON... | ccoe0rein2,783 | e 50,099 | 11/30/2011. | 12/11/2028.
36197Q AC 3 |GS MTGE SEC TR 2013-G1 3.56% A2 4/1/2031 ...101.560 ..7,414,460 .7,300,000 ) MON...| .........21,638 | ........ 259,661 | 03/07/2014. | 04/01/2031.
36251F AW 6 |GS MTGE SEC CORP 11 2015 GC28 3.40% A5 2. ...104.560 ..3,498,651 .3,346,000 ) MON... ..113,630 |03/09/2016. | 02/01/2048.
36253G  AE 2 |GS MTGE SEC CORP 11 2014 GC24 3.93% A5 9 ...106.670 ..1,066,734 .1,000,000 ) MON... 09/15/2014. | 09/01/2047.
36255N AT 2 |GS MTGE SEC CORP 11 2018 GS9 3.99% A4 3/ ...109.750 2,743,850 ) MON... 03/15/2018. | 03/01/2051.
465968 AE 5 | JPMORGAN CHASE COMM 2017 JP7 3.45% A5 9/. ...105.990 11,658,889 .11,256,007 (31, 684) MON... 07/21/2017. | 09/01/2050.
46642M  AA 6 | JPMORGAN CHASE COMM 2014-DSTY 3.43% A 61... ...100.260 ....10,026,754 10,098,416 MON... 07/29/2014. | 06/06/2027.
46644U AZ 1 |JPMBB COMM MTGE SEC 2015 C30 3.55% A4 7/.. ...105.470 ..8,965,120 .8,500,000 ...8,545,133 MON... 07/17/2015. | 07/01/2048.
553514 AC 4 |MORGAN STNLY BAML TR 12-CKSV 3.28% A2 10. . [ I . ...100.760 | . .2,735,628 | .. .2,715,000 | .............2,673,447 MON... 03/09/2016. | 10/01/2030.
61761D AD 4 |MORGAN STNLY BAML TR 2012-C6 2.86% A4 11.......vvvrierrrrrirerirersrireinnns . ,624, . 101.390 | e 2,541,425 | oo 2,506,469 | ....ccovennn 2,560,082 MON... 06/14/2016. | 11/01/2045.
61763K BC 7 |MORGAN STNLY BAML TR 2014-C15 4.25% AS 4. ...105.600 2,112,012 .2,000,000 ...2,040,080 MON... 12/14/2016. | 04/01/2047.
61763M  AF 7 | MORGAN STNLY BAML TR 2014-C16 3.89% A5 6.. [P I . ...105.990 | . ..2,119,856 | .. .2,000,000 | .............2,069,474 MON... 12/07/2016. | 06/01/2047.
61763Q AA 9 |MORGAN STNLY CAP | 2014-CPT 3.35% A 7/1/...covvreernreeeeccienrerenis . ,239, ..101.450 | .......c...... 8,116,391 | ..coovvrnend 8,000,000 | ............. 8,050,167 MON... 07/18/2014. | 07/01/2029.
61764P BU 5 |[MORGAN STNLY BAML TR 2014-C19 3.53% A4 1.. ...105.080 1,000,000 ...1,019,705 MON... 12/07/2016. | 12/01/2047.
61764R BF 4 |[MORGAN STNLY TR 2015 C20 3.25% A4 2/1/20, . [P I . ..103.770 | . . . .2,500,000 | .............2,538,622 MON...| ... 01/23/2015. | 02/01/2048.
61765B  AA 0 [MORGAN STNLY CAP I TR 2015420 3.73% A 1...oovveieierrerrcirersseineienens . 112, 104120 | oo 6,218,763 | ...ocvvrnen 5,972,413 | oo 6,049,900 MON... 03/02/2016. | 10/01/2050.
90187L  AA 7 |PARK AVE TR 2017 245P 3.51% A 6/1/2037 ...105.290 ..5,264,727 .5,000,000 ..5,115,217 MON...| ... 14,617 | ..o 175,400 05/17/2017. | 06/01/2037.
92938E AQ 6 |WF-RBS COMM MTGE TR 2013-C16 4.42% A5 91.. . [ I . ..107.230 | . ..2,573,587 | .. .2,400,000 | .............2,581,568 MON...| ...........8,830 | ........ 105,960 | 06/16/2016. | 09/01/2046.
929396  AA 5 |WFLD MTGE TR 2014-MONT ADJ A 8/1/2031.........cvvvirirrireirieieiiniiienrienes . 104420 | ...cooeee. 12,530,518 | ...cccevenee 12,000,000 | ........... 12,180,230 MON...| ........37,548 | ........ 456,834 | 08/07/2014. | 08/01/2031.
94989Y AZ 6 |WELLS FARGO COMM MTG 2016 C32 3.56% A4 1.... ...105.890 ..5,294,935 .5,000,000 ...5,093,804 MON...| .........14,833 | ....... 178,000 | 02/03/2016. | 01/01/2059.
95000L AZ 6 |WELLS FARGO COMM MTG 2016 C333.43% A4 3.... ..105.260 | . ..3,157,938 | .. .3,000,000 | .............3,057,594 MON...| ..ccc.e....8,565 | ........ 102,780 | 03/18/2016. | 03/01/2059.
95000M BP 5 |WELLS FARGO COMM MTG 2016 C36 3.06% A4 1 ..103.230 | o 5,161,670 | ..ocovvvrnees 5,000,000 | ....ccoo.uce 5,104,611 MON... | e 12,771 | e 153,250 | 10/21/2016. | 11/01/2059.
95001L AU 6 |WELLS FARGO COMM MTG 2018 C434.01% A43.... ...109.690 2,742,348 | .............2,500,000 | ............. 2,562,869 MON...{ ............8,358 | ... 100,300 | 03/12/2018. | 03/01/2051.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities.... XXX ..196,284,791 .188,072,754 ...190,617,938 XXX | .......539,918 | ..... 6,514,768 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
12479R  AE 7 |CAPITAL AUTOMOTIVE REIT MASTER 4.18% A2.. ..101.280 ..4,790,162 4,729,484 0. 76 0 03/30/2017. | 04/15/2047.
18449K AA 4 |CLEANFUND COM PCE CPTL 2018 1A 4.25% A 1.. ...108.510 | . ..2,599,561 .2,395,571 (VN 0 0 07/25/2018. | 10/20/2052.
25272X AA 3 |DIAMOND RESORTS OWNR TR 7 1A 3.27% A 101. ...100.980 | . 336,086 0 ... 84 0 10/06/2017. | 10/20/2029.
284157  AA 2 |EHGVT 2014-A 2.53% A 2/25/2027... ...100.060 .351,484 0. 0 0 10/22/2014. | 02/25/2027.
30259A AA 0 |FDFLTD 2017 3A 3.90% A1 1/25/2036 . ...100.400 ..4,012,000 0. 0 0 11/29/2017. | 01/25/2036.
34528Q FU 3 |FORD CREDIT FLOORPLAN MSTR TR 2.48% 2017, ...100.880 ..2,017,751 .2,000 000 (VN 0 0 10/03/2017. | 09/15/2024.
345298 AA 7 |FORD CREDIT AUTO TR 2017 2 2.36% A 3/151.. ,999,779 |...100.630 ..2,012,760 .2,000,000 ,999,876 0. 43 0 09/12/2017. | 03/15/2029.
42806D BC 2 |HERTZ VEHICLE FIN LLC 2.65% 2016-4A A 7... .15,998,960 |...100.520 | ............16,084,640 revennenn. 15,998,960 0. 0 0 06/01/2016. | 07/25/2022.
46616V AA 8 | 321 HENDERSON REC LLC 2012-1A4.21% A 2I.... ...107.850 | . 725,354 | .o 672,544 | 723,361 0.. (562) 0 09/27/2016. | 02/15/2065.
46617A  AA 3 [321 HENDERSON REC LLC 2012 3A 3.22% 201 ..101.310 .294,881 293,688 0. (61) 0 09/27/2016. | 09/15/2065.
466170 AA 4 | 321 HENDERSON REC LLC 2013-2A4.21% A 3/.... ...108.630 196,060 | .....ccco...... 180,474 | oo 194,302 0. (292) 0 09/27/2016. | 03/15/2062.
466200 AA 2 | 321 HENDERSON RECEIVABLES V LL 3.41% 201. ...101.580 ..2,129,561 ...2,096,091 (VN 0 0 10/19/2016. | 06/15/2067.
46620) AA 9 | 321 HENDERSON REC LLC 2017 1A 3.99% A 8/ ...106.660 ..4,834,130 ,528,474 (VN 0 0 03/15/2017. | 08/15/2060.
553891  AA 0 |MVW OWNER TRUST 2014 1A 2.25% A 9/20/203...........ccccoovvvvnrvcvnivnnivcrrens | coveees o e | IFE .. 558,852 L 99.870 | . 558,299 559,010 0. 0 0 09/30/2014. | 09/20/2031.
59284M  AA 2 |MEXICO CITY AIRPORT TRUST 4.25% SR SEC 1 104.500 | oo 545490 | .................522,000 | ..oovriririnnns 518,213 | oo (V1 TR 448 0 09/22/2016. | 10/31/2026.
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59982V  AA 7 |MCSLT 2019 2GS 3.69% A 7/20/2043..........ccoovvvmrerererrerieeenneinssisssnenissessnnes | covveee | | veverirenes 41 ... 1FE| oo 3,309,452 |...101.050 | ...oocvvnnee. 3,344,497 | ..o 3,309,678 | ...ccvvvne 3,309,452 0. 0 (V10 0]....3.690 |...... 3.720 |[MON... | ccee0rei3,732 | oo, 50,886 | 07/23/2019. | 07/20/2043.
59982W  AA 5 |[MCSLT 2019 1A 4.34% A 3/20/2043.. ...103.460 ..4,517,523 4,366,078 0. 5 0 0 142,116 | 03/13/2019. | 03/20/2043.
61946C AA 0 [MOSAIC SOLAR LNS 2019 1A 4.37% A 12/20/2.. ...104.160 .4,118,794 .3,954,038 0. 0 0 0 ..149,753 | 01/25/2019. | 12/20/2043.
62942Q CA 9 |NEW RESIDENTIAL ADVANCE RECEIV 2.51% AT3.....c.cccovvververmrnerrveneienes [ eeveeee | | cereveennd | IFE | cii..1,000,000 ... 99.940 999,426 .1,000,000 0. 0 0 0 09/12/2019. | 09/15/2052.
68504R AB 4 | ORANGE LAKE TMSHARE TR 2014-AA 3.03% B 7......covvvervimerverrnievnncneicvens | cevves | oo | verivend | 0 2FE | eiic...683,587 | ... 99.690 681,642 ....683,738 0. 21 0 0 08/06/2014. | 07/09/2029.
817743 AC 1 | SERVPRO MASTER ISSUER LLC 3.38% A2 10/25.......c.ccoevrmrermernneiserrnneinens | werveee | oo [ | TFE econe...3,000,000 ... 99.610 ..2,988,330 .3,000,000 ,000,000 0. 0 0 .0 . 10/11/2019. | 10/25/2049.
83417B  AA 6 |SOLARCITY LMC SER LLC 2013-14.80% A 11/ ...103.610 1,391,457 21,434,905 | (VN (6,103) 0 0]....4.800 |...... 3.930 07/23/2014. | 11/20/2038.
83417F  AA 7 |SOLARCITY LMC SER LLC 2014-2 4.02% A 7/2 ...100.640 1,946,809 ...1,946,809 0. 0 0 0]...4.020 |... 3.910 07/24/12014. | 07/20/2044.
85236K AA 0 | STACK INFRASTRUCTURE ISSUER LL 4.54% A2. ...104.700 | . . . 2,479,167 | .............2,478,098 0. 0 0 0]...4.540 |...... 4.640 02/01/2019. | 02/25/2044.
86212V AA 2 | STORE MASTER FUNDING LLC 3.96% A1 10/20/ ...104.050 | oo 2,449,867 | ..cocovernnnd 2,354,334 | ............. 2,353,462 | coovvrririrnins (V[ IO 115 (1 I 01]....3.960 |...... 4.000 10/12/2016. | 10/20/2046.
86212V AB 0 | STORE MASTER FUNDING LLC 4.32% A2 10/201.. ...104.860 ..1,995,375 .1,902,861 ...1,902,433 0. 45 0 | o0 | 1004.320 | 4.360 03/22/2017. | 10/20/2046.
86212V AE 4 | STORE MASTER FUNDING LLC 4.29% A2 10/201.. ...105.960 | . .5,170,736 | .. 4879475 | v A 8TT811 | s (V1 IO 151 0 01...429 |.. 4.330 10/12/2018. | 10/20/2048.
86745 AA 5 |SNVA 2018 1A A4.87% A TI20/2048..........ccovvvmirierercriieersneierieseieeieseseeens . 104.580 | .o 8,166,082 | ....ccovvnve 7,808,297 | .coovvvrnee 7,806,633 0. 0 (V10 0]...4.870 |.... 4.870 10/26/2018. | 07/20/2048.
86772D AA 4 | SUNRUN CALLISTO 2018 1A 5.31% A 4/30/204.. ...107.470 ..3,122,074 .2,904,834 ...2,864,289 0 2,299 0 0]....5.310 |...... 5.550 12/11/2018. | 04/30/2049.
86773P AA 6 | SUNRUN CALLISTO 2019 1A 3.98% A 6/30/205.. . ...101.280 | . ..2,862,015 | .. 2,825,839 | .............2,825,773 0. 96 0 0]...3.980 |...... 4.000 05/31/2019. | 06/30/2054.
909319  AA 3 |UNITED AIRLINES INC 4.30% EETCA 8/15/202 [SSUTURUURTURSIRRTUUOR FUUPPOOR VR IR (. AFE| v 2,257,944 |..107.140 | .....cccoone. 2,419,252 | cooovvrerne. 2,257,944 | ............ 2,257,944 0. 0 (118 [P 0]....4.300 |...... 4.300 08/01/2013. | 08/15/2025.
92212K  AA 4 |VANTAGE DATA CENTERS LLC 3.19% A2 7/15/2......cccvvininrnnninnininirsrinnnse | oevenne | on | sernverenns 4] ... 1FE ...4,485,000 |...100.630 4,513,300 ...4,485,000 0. 0 0 0]....3.180 |...... 3.200 07/30/2019. | 07/15/2044.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SeCUNtEs. ... .ovovveoreiiniriesieies e . .92,290,436 XXX voneen.94,833,992 reeeen92,262,679 | i 0 | (3,635) 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffiliated).............erueririrriirisiriiississi et seesssnsnns | sese 1,021,604,657 XXX | o 1,060,603,577 | ......... 997,187,417 | ...... 1,007,804,957 | ..o 0]... (3,151,249) 0 [ 0 XXX ....35,907,079 XXX XXX
Hybrid Securities - Issuer Obligations
020002 BB 6 |ALLSTATE CORP 5.75% SUB 8/15/2053...........evvoerimeererisenserineessesseninnnnns | eevnee | oo [ eevneins 2| 2FE | oo 5,050,000 |...107.650 | ...cccoonuee. 5,436,477 | cooovvveens 5,050,000 | ...oovvrnee 5,050,000 0. 0 (118 [P 0 | 5.750 |...... 5.750 |FA....c.| wovveene 109,697 | ........ 290,375 | 08/05/2013. | 08/15/2053.
Y9529Z AB 4 |WEICHAI INTERNATIONAL HONG KON 3.75% PER.......ccccovimrririnnnsirnrssinnns [ overes D 2| . 2FE| s 1,852,225 [...100.420 | .......cco.... 2,008,525 | ......cccco.. 2,000,000 | ..cccoornne. 1,855,517 0 2,380 0 [ 0. 3.750 |...... 4170 [MS..... | o 22,292 | .......... 75,000 | 08/03/2018. | 12/31/2049.
4299999. Hybrid Securities - IsSUEr OBlIGAtIONS. ... rveurreiererireerisers e XXX ..7,445,002 .7,050,000 ...6,905,517 0 2,380 0 0 XXX XXX XXX [ s 131,989 | ........ 365,375 XXX XXX
4899999.  Total - HyDIt SECUMHES. .....uurveuieserseresseisssisstis ettt XXX ..7,445,002 .7,050,000 ...6,905,517 0 2,380 0 0 XXX XXX XXX | s 131,989 | ........ 365,375 XXX XXX
Totals
7699999. Total - Issuer Obligations.................. ...782,388,485 XXX ..817,609,845 .760,846,827 | .........769,882,914 000(2,892,540) | oo 0 XXX XXX XXX | ... 7,749,606 | ....28,102,346 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities . 6,060,091 XXX 6,063,560 | ............5,804,993 | ........... 5,900,160 L0 (26,728) 0 0 XXX XXX XXX | v 42,542 | ... 216,619 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMHES..............rvveeirreeeceiee s ssess s sssssssnssssssesessnssssnnnnes | eosenees 192,237,549 XXX 196,284,791 | .......... 188,072,754 | ......... 190,617,938 | ..o 0 ) 0 0 XXX XXX XXX [ s 539,918 | ... 6,514,768 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities .92,290,436 XXX 94,833,992 92,212,090 92,262,679 0 ) 0 0 XXX XXX XXX 458,371 | ..... 2,936,735 XXX XXX
8399999, Grand TOtal - BONGS...........cc.urvueiverrirererieiieiiiesiesei et bbbt sneiesnisenienes | seoees 1,072,976,561 XXX 114,792,188 | ....... 1,046,936,664 | ...... 1,058,663,691 | ....ccoovvrerrrrnen. 0 ) 0 0 XXX XXX XXX | ... 8,790,437 |....37,770,468 XXX XXX
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

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
36176F 72 7 |GNMAREV MTG ADJ PT 9/1/2061 11/01/2019........ Interest Capitalization..............cco..u... 413
36230R  NF 9 | GNMA REV MTG ADJ PT 10/1/2061 07/01/2019 Interest CapitaliZatioNn. ... v | coeneens et | eeeee A7
0599999. Total - BONAS - U.S. GOVEIMMENL. ...ttt etttk fiebs s e0E 08080 E L0800 0880088t 430
Bonds - All Other Government
195325 CU 7 | COLOMBIA REPUBLIC OF 5.00% SR UNSEC 6/15........cciiimiiinieeiiniiirsnisensssssnesersssesesssnssesenens I 08/05/2019........ BARCLAYS.......conirnrinns ..4,638,125
1099999. Total - BONAS = All OtEr GOVEIMMENL..............oviviieieeieiiiteiieiteiesisiestetiet it sssess sttt s st seessesses e bessessessessns  aesessssssssssessessesansessesses et st essebess et essessebsssensessessessnsansessesnsns ...4,638,125
Bonds - Industrial and Mi:
78403D AN 0 | SBA TOWER TRUST 2.84% SR SEC 1/15/2025........ccoveeieriireririiieiniisiseieresisseesiessssiessesisenes 09/10/2019........ VIIOUS. ..ottt | etiee et | ceieniaees 27,800,000 | oo 7,800,000
517834  AF 4 |LAS VEGAS SANDS 3.90% SR UNSEC 8/8/2029...........cccomrurermiierririerisissiesissnssessessssesessesees 07/29/2019........ VBHOUS. ... bbbttt | eebeni bttt enienaes | derenies 8,979,840 | oo 7,000,000
75968N  AD 3 | RENAISSANCERE HOLDINGS LTD 3.60% SR UNSE. 03/28/2019........ VAIOUS ..ot ...5,384,982 ..5,460,000
92928Q AF 5 |WEA FINANCE LLC 3.50% SR UNSEC 6/15/2029........... 06/05/2019........ VHOUS.....vevi i ...1,449,825 ..7,500,000
92212K  AA 4 | VANTAGE DATA CENTERS LLC 3.19% A2 7/15/2.......ccmviiiieiriiinineeisseseiesseisesese e 07/30/2019........ VIOUS ...t | eee et | eerenienes A 485,000 | e 4,485,000
00287Y  BU 2 |ABBVIE INC 2.95% SR UNSEC 11/21/2026............evurriiriireiiniirerinsisieeessssissie s siessesenenes 11/12/2019........ BANK OF AMERICA........covitirriiiieiieissieeesiseissiesesisin ...2,996,430
01273P  AA 0 |ALBEMARLE WODGINA PTY LTD 3.45% SR UNSEC. 11/19/2019........ BANK OF AMERICA.. R ...1,994,320
026874 DK 0 |AMERICAN INTERNATIONAL GROUP 4.20% SR UN.......coviiiriririiiinrirerenieeiseeeisieeseneenes 02/27/2019........ J.P. MORGAN SECURITIES INC.......coiviriiiriiiriiieiiniierississeesiseiesssssessssisessssisesesssennss. | eresesessssssssnssessesisesesssssssssesssessassnes | coeseees ...5,923,560
03040W AU 9 | AMERICAN WATER CAPITAL CORP 3.45% SR UNS.......c.ccoiiirirmriiirieinieieresiesesiseesnsenes 05/06/2019........ J.P. MORGAN SECURITIES INC......couiiuiiriiiireiiiieissiesisssssiesississsssse s ssssiessessnes. | oerssssessesssssesssesssssssssessssssssesssessassns | stssessessesnsssssessessssssnssns 997,790 N
032095 AJ 0 |AMPHENOL CORP 2.80% SR UNSEC 2/15/2030.........ccevuererieiererieeneieresiseeeniseissesessesssseensnes 12/16/2019........ US BANCORP......oiiiiritieieieiissie it ...1,709,708 ..1,733,000
03522A  AH 3 | ANHEUSER BUSCH COMPANIES LLC / 4.70% SR.....cvvuuiirriiiieiiieiniirerssiseesisesssiesesisen 05/13/2019........ TaX FrE@ EXCRANGE. .......couiiiiiiiii ettt | etbtiess ettt nies | bereesi et 24,837,536 | ..oovoveerieeinn 25,000,000
035240 AQ 3 |ANHEUSER BUSCH INBEV WORLDWIDE 4.75% SR. 01/16/2019........ GOLDMAN SACHS & CO....cviiiiiiiiiiiitieis st sissssssse | sosmssesiesissisess st ssssssenies | sobenssssssesssssnssessessssnssenes 12,831,008 .12,645,000
065403  BC 0 |BANK 2019 BN17 3.71% A4 4/1/2052.. 03/21/2019........ MORGAN STANLEY & CO. INC.....ouiiiiiceiiiciirieresiseiesissi s sissssesssssessesienss | soesesessesisssessssssssssssesssssssssessessessnssss | cereesenes ..4,119,672 ..4,000,000
06738E  BD 6 |BARCLAYS PLC 4.97% SR UNSEC 5/16/2029..........ccomvuirmieieriineirerieisissiesssssseessssissssssnsns 05/10/2019........ BARCLAYS...... ittt bbb | ettt | erienines 04170 | 1,000,000
101137 AX 5 |BOSTON SCIENTIFIC CORP 4.00% SR UNSEC 3/.......ccvirrriiirerireieireresiseireniseisessesesisseeniees 02/21/2019........ BARCLAYS......oooieieeeirieee e ...4,983,200
110122 CB 2 |BRISTOL-MYERS SQUIBB CO 3.40% SR UNSEC 7.......coviriiriiririniierineieniieisesssisessssieneees 05/07/2019........ MORGAN STANLEY & CO. INC.....couiriiiiieiiicinsie et essenssnes | soestesssssstesessess s bbb estesias | estsessessnssessesssssessesssssenens 793,400 .800,000
125523  AH 3 | CIGNA CORP 4.38% SR UNSEC 10/15/2028...........coccrvrmriiirmriiiieieisineiesissiseiesississeesiessnis 12/13/2019........ BARCLAYS......co et | ittt | erienins A 430,480 | 4,000,000
125523 AL 4 | CIGNA CORP 4.50% SR UNSEC 3/15/2021..........cooiuirieririrerieriseseriisesesie s ssssisesessees 10/11/2019........ Tax Free EXChange.........ccoeuevirviniieineceescssseeniseines ..2,032,408
12717@ AA 5 [CVS LEASE BACKED PASS THRU PP 3.86% SER........ccoviumiriirieiieieieiisssienssisssesseessnsenes 09/18/2019........ GUGGENHEIM CAPITAL MARKETS.......ovtiiieriiiiisisssiesis s sssssenes ...3,990,358
14040H CA 1 |CAPITAL ONE FIN CORP 3.90% SR UNSEC 1/29..... 09/19/2019 CREDIT SUISSE/FIRST BOSTON.......cotuuiurireriiitereriersesiessesssisessessessesesessesssssessesssssens | oesssesessessssssesssessesssssessssssssesssessansnes | stsessessersesssssesssssessesesses 525,405
166754 AP 6 | CHEVRON PHILLIPS CHEMICAL CO L 3.40% SR... 10/23/2019........ | BARCLAYS......comiiiiiesciereesie e ...2,472,596
20030N  CA 7 |COMCAST CORPORATION 3.15% SR UNSEC 2/15/. 12/11/2019 CITIGROUP......ooireiiteiseieet e ...1,575,960
294429  AQ 8 |EQUIFAXINC 2.60% SR UNSEC 12/1/2024.............. 11/15/2019 WELLS FARGO BANK......couuiieiiiciiietsiistiesisesssi e ...1,330,054
30212P  AQ 8 |EXPEDIA INC 3.25% SR UNSEC 2/15/2030.........cccevvrivrrererriiriiereiierienes 10/24/2019........| MORGAN STANLEY & CO. INC ...1,028,210
361841 AL 3 | GLP CAPITAL LP / GLP FINANCING 5.30% SR.......cccevuerrriermrinieerirerneiseeerinseessnnnes 09/18/2019 CREDIT SUISSE/FIRST BOSTON........coituiurireriiiiererieiseesessesissisesseessssesssessessssssessesssssens | oesssesesssssnesesssessnsssssesssssssesssesssnsnes | sesessessessesssssesssssnssesessns 781,417
361841 AP 4 | GLP CAPITAL LP / GLP FINANCING 4.00% SR......covviiireriiiirinsieisneierssiseeresssissneenes 08/21/2019 FIFTH THIRD BANK ...ttt bbb niene | frtbesiesseb e ss st b et bbbt nebenes | oebsinsiessnssebesien st sssenienea 604,422
42250P  AA 1 |HEALTHPEAK PROPERTIES INC 3.00% REIT 1/1 11/06/2019........ | WELLS FARGO BANK........cccoiviiiriiieiniisciesissn s ...4,982,000
44701Q  BE 1 [HUNTSMAN INTERNATIONAL LLC 4.50% SR UNSE..........cccoiiiiirieiiiiiriiieisrireeesiseeesisesesis 02/27/2019 BANK OF AMERICA. ..ottt | soentsessesiese st bbbttt enies | eebeessenesessen s enes 10,875,700
482480 AG 5 |KLATENCOR CORP 4.10% SR UNSEC 3/15/2029.........cccovimimiiiiiniiinisniesicsissieseissesinis 05/09/2019 CREDIT SUISSE/FIRST BOSTON ...1,023,600
49338L  AB 9 |KEYSIGHT TECHNOLOGIES INC 4.55% SR UNSEC. 11/25/2019........ | SEAPORT GLOBAL SECURITIES LLC ...2,176,920
49338L  AF 0 |KEYSIGHT TECHNOLOGIES INC 3.00% SR UNSEC 10/07/2019 BANK OF AMERICA........coevitireriiriniiernsieeesiseisssiesssisin ...4,995,700
502431  AF 6 |L3HARRIS TECHNOLOGIES INC 2.90% SR UNSEC........ccccosimimriirnirieineiseieeiseenis s 11/13/2019........ BANK OF AMERICA........coooviierieiriiernseesieessieeninsina ...1,994,620
512807 AS 7 |LAM RESEARCH CORP 3.75% SR UNSEC 3/15/20 08/28/2019........ KEYBANC CAPITAL MARKETS INC ..2,417,153
517834  AH 0 |LAS VEGAS SANDS 2.90% SR UNSEC 6/25/2025 11/21/2019........ GOLDMAN SACHS & CO...oririairiineiiiisiresisisssssie s ssessssissssssssssss s essessssssessssssssssssse | sessessesssssessssssssssssessosssssassssssssonses | sorerees ...1,398,250
52107Q AJ 4 |LAZARD GROUP LLC 4.50% SR UNSEC 9/19/202. 07/16/2019........ STIFEL NICHOLAUS & CO INC.....ccoueveeiiireriricieierseieie s ...6,162,442
53621@ AS 5 |LION INDUSTRIAL PROPERTIES LP 3.25% SER... 09/24/2019........ BANK OF AMERICA........coevitirriiiiinieissiceesiseissie s ...6,000,000
59982V AA 7 |MCSLT 2019 2GS 3.69% A 7/20/2043........ e 07/23/2019........ GOLDMAN SACHS & CO....cviiuiiiiriiiiieesieiseisie st sssssesss s sssesssssssssssns. | soesssessssssssessssnssesssesssssssssesssssssnses | cerserees ...3,309,452
59982W  AA 5 |MCSLT 2019 1A 4.34% A 3/20/2043..........ocovvvveiericerircrnnins 03/13/2019........ GOLDMAN SACHS & CO.....vvurvrirriiisiinsireresiseeesississiesse s ...4,364,393
61946C  AA 0 | MOSAIC SOLAR LNS 2019 1A 4.37% A 12/20/2........ccvvivviirieieiinrieiinsissesesiseissssse s ssssssssss 01/25/2019........ BNP PARIBAS.......ocooiiiiinirniierissiseiesississsesse e ...3,952,723
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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
62942Q  CA 9 |NEW RESIDENTIAL ADVANCE RECEIV 2.51% AT3.....coviiiieirirreinrierseiresiesissiseesesisessessseneenes 09/12/2019........ CREDIT SUISSE/FIRST BOSTON.......coutiuiirirriiiareirierisiessesssesessesssssssee e sssssessessssssens | ressssesessessnssssssessesssssessssnsssssessassnes | comesnes ...1,000,000

655044 AP 0 |NOBLE ENERGY INC 3.85% SR UNSEC 1/15/202......... 07/02/2019........ ROBERT W. BAIRD & CO....covvuiriirririeireriisesie s essessssssienes ...1,026,800

74351@ AA 6 |PROJECT ARROW OAK CREEK WI CTL 4.07% SR 08/16/2018........ | MESIROW BROKERAGE ...2,500,000

76169%% AN 3 |REYES HOLDINGS LLC 4.60% SER 2018A TR D......c.coc..c.. 11/15/2018........ BANK OF AMERICA.......... ...5,000,000

817743  AC 1 |SERVPRO MASTER ISSUER LLC 3.38% A2 10/25. 10/11/2019........ BARCLAYS......ooiieiiriseesss s ...3,000,000

85236K  AA 0 | STACK INFRASTRUCTURE ISSUER LL 4.54% A2 02/01/2019........| GUGGENHEIM CAPITAL MARKETS ..2,478,098

86773P  AA 6 | SUNRUN CALLISTO 2019 1A 3.98% A 6/30/205....... 05/31/2019........ CREDIT SUISSE/FIRST BOSTON ..2,825,677

874060 AW 6 | TAKEDA PHARMACEUTICAL CO LTD 5.00% SR UN Do 12/13/2019........ Tax Free EXChange..........c.cocvviininiieiniciseseeenseines ...3,984,486

89153V AT 6 | TOTAL CPTL INTL SA COMPANY 2.83% SR UNSE.... .|D 07/08/2019........ J.P. MORGAN SECURITIES INC.........cccrvrrrrirrnrrcrrnrirnns ...1,000,000

902613  AA 6 |UBS GROUP AG 3.13% SR UNSEC 8/13/2030.........00ervrererrrerirnsierinniesessessssssensssssnssssessssenes D 08/06/2019........ UBS WARBURG SECURITIES........cooiiiiiiiiiiiiiisinnsiesssssisesssssssssessssssssesssssssssesssssans | sesssessesssssesssssssssssessassssssassssssssnsse | serenees ...1,000,000

90265E  AQ 3 |UDRINC 3.20% SR UNSEC 1/15/2030.........ccrveuiiurierreririrerisireessesesesssesessesisssesssessenesessensesene 06/25/2019........ WELLS FARGO BANK......couuiriiiiaiieietssis ettt | essesisessesssases i st sssensensnes | etssessessessessnsssessssssensesaessas 996,620

91324P DS 8 |UNITEDHEALTH GROUP INC 2.88% SR UNSEC 8/.......ccovrvirriirerinririrrinines 07/23/2019........ BANK OF AMERICAL. ..ottt sss st ss s ssssessessssssssses | soessssssssssssessssnssessessasssssessasssessossas | sasssessssssssosssessssssessessssssonson 299,919

92940P  AD 6 | WRKCO INC 4.90% SR UNSEC 3/15/2029..........ccocvrurmiiniiiireiieinssseieresisseesississseesesssseesenns 06/25/2019........ J.P. MORGAN SECURITIES INC.......cooiviiiiiiiiiiiieiiniiesssissiesiesss e sissssessssssissssesnss. | eessesessssnsssssessssssssessssssnssesssessssssns | coessnes ...1,644,900

M28505 AC 5 |DP WORLD PLC 5.63% SR UNSEC 9/25/2048..........couvitiimiiiniiniiienissisissisersnssee s D 10/17/2019........ BANK OF AMERICAL. .. ..ot snisssssssss st | obinissnisssss s 464,000

3899999. Total - Bonds - INAUSHIAl AN MISCEIBNEOUS. ..........iuuiiiisieieiii stttk oehsee8 o088 808808080108 E 8080800 £ o040 E 0800810808080 80800080 eebssmt bbbttt nnsens | sbies ...199,972,204 98,470,158

8399997, TOtal = BONMS = P 3. etttk E £ EE e E e eHEEE R R £EEs6 1eE8eEE SR EEESEE R E SR EEE oL R f e L L e £EE LR EE L EE oL LR E L L EEE LR E LR EEEEEE oL E L E e f L EE L E L E SRR LR E b EE LR bR eeksenE b enb ettt | sesees ..204,610,759 | oo 202,570,588

8399998. Total - BoNdS = SUMMAIY HEM TOM P 5.......cu. ittt erss st ess skt 8 s h sk o488 4081k E 8L 88040848 E 0881408 E 8L E 4810808 E 1088488084011 E 08440848 £E 088110 E L84 E 8104 eE 818148 E bbbt edbtbentse b en st n bt en bbb ensnnies | cersnina ...6,179,016

8399999, Ol - BOMAS. ...ttt ettt E Rk £Ef e E R f e R f SRR f R E SRR e eEEeEEoEEeEE R R E SR EEE SRR SRR E R R f SRR R E LR E SR e f e E e E LR f R LR LSRR R eeksenE e r ettt | sries ...210,789,775 470,276
9999999. Total - Bonds, Preferred @Nd COMMON SEOCKS.............ccuiiiiieieicteieictetee ettt ete it ee et e st ssete s et ae s et esetesesastass 4ebesssssssssssesessssssesssesesessstesessssesesssesebsesseeessesetes s sesesanses et s seseteseeseses s s et s s setesaessee s s s seses s seees s e aetesasese et s setebesessetessssetebasantesanse  etessssesessssetesassssesessnsetesansssannnsesesnans | oreees ...210,789,775 XXX e 470,276
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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
11 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./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
36176F Z2 7 |GNMAREV MTG ADJ PT 9/1/2061........ccccvvvnrrenee .. [12/01/2019. | Paydown..........coovvvveeeeevviisssevviisissiiens | 151,173 | oo, 151473 | oo, 164,846 | oo 152,045 09/01/2061.
36176F  ZU 5 | GNMAREV MTG ADJ PT 8/1/2061.... | 0710172018, | PaYOWN. oo | 298,082 | ......... 298,082 | ......... 325,749 | o 300,839 08/01/2061.
36230R NF 9 |GNMAREV MTG ADJ PT 10/1/2061.. .| 12/01/2019. | Paydown 119,804 119,804 130,820 10/01/2061.
83162C TG 8 |SBA4.11% 2010-20E 5/1/2030.........rcrvrrrorre .| 1110112019, | Redemption ~ 100.5933.........cc.rc . 313,079 333573 . 05/01/2030.
83162C TG 8 | SBA 4.11% 2010-20E 5/1/2030... o | 10112018, | PaydOWN. oot | 193,403 | ..o 193,403 | ........ 206,063 | ..ocovrne 199,072 | evvovrernd 0 05/01/2030.
83162C TP 8 |SBA3.11% 2010-20J 10/1/2030.. ... | .. 10/01/2019. | Redemption ~ 100.6220..........cc.coceevvrnee 275,348 273,646 279,557 276,779 10/01/2030.
83162C TP 8 |SBA 3.11% 2010-20J 10/1/2030. o0 vvsvsvssins -+ | 10/01/2019. | Paydown....o..cvvssevsve 286,184 286,184 292,366 | ... 289,461 O - (3,277) . . . 6,443 | 10/01/2030.
0599999, Total - Bonds - U.S. GOVEMMIEN.....ovsvsvrs vttt s | 1,638,930 | ...... 1,635,371 | ...... 1,732,974 | e 1,660,479 | .o 0] (22,475)| oo [ E— (22475) | oo [ 1,638,003 | ..o [ I— 927 | v 927 |...... 35637 | XXX
Bonds - All Other Government
195325 BD 6 |COLOMBIA REPUBLIC OF 8.13% SR UNSEC D[ 07/15/2019. | JEFFERIES & CO INC.......ccoevveirerrriene
st 2,654,960 | ....... 2,155,000 | ....... 2,909,250 | ........... 2,611,927 | oo 0 (42,176) | ..o () (42,176) | .oovevrnnn {1 2,569,752 | ..oooreeene 0 [ 85,208 | ......... 85,208 | ..... 114,784 | 05/21/2024.
195325 BQ 7 |COLOMBIA REPUBLIC OF 4.00% SR UNSEC D[ 07/15/2019. | JEFFERIES & CO INC.......ccovvrvrrrerriirnne
a6 3,147,000 | ....... 3,000,000 | ....... 3,056,250 | ........... 3,034,683 | ...coverrnnnn (0 (3,522) | oo (V1 O (3,522) | covveveeirinnn {1 [ 3,031,160 | ..oovrvrrnne. 0 ... 115,840 | ....... 115,840 | ..... 107,000 | 02/26/2024.
836205 AV 6 |REPUBLIC OF SOUTH AFRICA 5.00% SR D | 12/16/2019. | TPLIC-NMS-NON MATCHED SURPLUS.
UNSEC | 896,250 | ....... 1,000,000 | .......... 965,500 | ..o 966,433 | ..o (U I 537 | i 0 [ 537 | (U I 966,970 | ..o 0 ... (70,720 | ........ (70,720) | ....... 58,889 | 10/12/2046.
1099999. Total - Bonds - All Other GOVEIMMENL........cc.ovivrsivrnsvrsssressrnsiinns cvnsissssssssssssssss s | 6,698,210 | ...... 6,155,000 | ....... 6,931,000 | ........ 6,613,043 | ool 0. (45,161) | oo 0 | (45,161) | coooveoe 0| 6,567,862 |............. 0...130,328 | ... 130,328 | ....280,673 | XXX
Bonds - Industrial and Miscellaneous
00507U AF 8 [ALLERGAN FUNDING SCS 3.85% SR UNSEC | D|06/12/2019. | J.P. MORGAN SECURITIES INC.............
ens 1,084,074 | ....... 1,065,000 | ....... 1,078,957 | ........... 1,073,379 | oo (0 [ I (XD - (01 (651) [ .vervvrecena {1 1,072,728 | ..o 0| 11,346 | ......... 11,346 | ....... 20,387 | 06/15/2024.
00507U AR 2 |ALLERGAN FUNDING SCS 3.45% SR UNSEC  |D|05/01/2019. | JEFFERIES & COINC........ccccooevvrrrrrernnee
s e 3,015,540 | ....... 3,000,000 | ...... 3,079,560 | oo 3,037,778 | oo 0 e 7)) — R 7)) — 0| 3,033,751 [ oo 0] (18210) ] oo (18,211)| ......65,550 | 03/15/2022.
00507U AS 0 |ALLERGAN FUNDING SCS 3.80% SR UNSEC  |D|05/01/2019. | JEFFERIES & CO INC........ccccovovvrrrrrrrnnee
s 1,515,900 | ....... 1,500,000 | ....... 1,494,675 | ........... 1,496,401 | oo (0 [ I, 185 | o 0 [ 185 |0 | 1,496,586 | ... | e 19,314 | ... 19,314 | ... 36,100 | 03/15/2025.
022098 AS 2 |ALTRIA GROUP INC 4.00% SR UNSEC 1/31/202 | . | 05/07/2019. | CREDIT SUISSE/FIRST BOSTON........... ST O 2,074,641 | ...... 2,020,000 | ... 2,077,803 2,056,587 | ..oovcrereen (N — (2.394) | v 0 | eoeree2,39) | o0 | 2,054,193 | o0 | 20448 | ........ 20,448 | ....... 62,620 | 01/31/2024.
03062A AF 3 |AMERICREDIT AUTO REC TR 2014-3 2.58% C 9 | .. | 02/08/2019. Paydown .................... 115474 .......... 1 151474 .......... 1 15’470 115,474 0 1 0 0 0 324 |09/08/2020.
03522A  AE 0 |ANHEUSER BUSCH COMPANIES LLC /4.70% | .. | 05/13/2019. | Tax Free Exchange..........ccccouvevivrierenne
SR e | 24,837,536 | ..... 25,000,000 | ..... 24,834,304 | ......... 24,835,972 | covovvcvreennd0 | 1,565 | 0 [ 1,565 | 0 24,837,536 0] 587,500 |02/01/2036.
046353 AL 2 |ASTRAZENECA PLC 3.38% SR UNSEC D [05/01/2019. [ CITIGROUP..........coeverrieireicireieieieieins
117167202 e | 5,053,250 | ......5,000,000 | ......5,007,750 5,005,650 5005479 0|7 | 47771 | ....78281 | 1111612025,
05604L AE 2 |BWAY MTGE TR 2015 1740 3.14% B 1/1/2035..... | . | 12/16/2019. | TPLIC-NMS-NON MATCHED SURPLUS. | .| ... 3,653,587 | ...... 3,620,000 | ...... 3,501,179 3,600,215 ..3,603,003 0| 50,584 | ........ 50,584 | ....118,570 | 01/01/2035.
101137 AN 7 |BOSTON SCIENTIFIC CORP 4.13% SR UNSEC |.. | 11/12/2019. | TENDER OFFER.........ccccoevimiirriiririrnnne
o 1,055,112 | .......... 990,000 | ....... 1,033,481 | ........... 1,013,766 | .ccovvennnnnd () IO (4,263) | .ovvrrrnnnd [0 [ IO (U2 ) | 0| oo 1,009,503 |...ccoovvrnnen. 0. 45,609 | ......... 45,609 | ....... 45,488 |10/01/2023.
12479R  AE 7 | CAPITAL AUTOMOTIVE REIT MASTER 4.18% A2, .. | 12/16/2019. | Paydown...........cc.ceuene..
e | o 187,183 187,162 | o0 |21 | 0 [ 21 0 ] 187,183 |0 [ {0 1 I {0 4,429 | 04/15/2047.
125050 AA 1 |CBL & ASSOCIATES LP 5.25% SR UNSEC 12/1/ |.. | 12/16/2019. | TLIC-NMS-NON MATCHED SURPLUS... . 890,346 | ....... 2,673,000 | ....... 2,742,678 2,716,788 ...(818,302) ... (818,302) | ..... 146,180 | 12/01/2023.
125354 AE 0 |CGRBS COMM MTGE 2013 VNO5 ADJ B 3/1/2035) .. | 12/16/2019. | TPLIC-NMS-NON MATCHED SURPLUS.| | 59218610 | ......5000.000 | .......5.250.000 | .........5137.303 | o0 | o 1A O o 315 0 5405790 |0 112,820 | ....... 112,820 | ..... 189,156 | 03/01/2035.
125509 BP 3 [CIGNA HOLDING CO 4.50% SR UNSEC 3/15/202| .. | 10/11/2019. | Tax Free Exchange........cccocvvvriivrncinns ) 03/15/2021.
12624P AE 5 |COMM MTGE PT CERT 2012-CR3 2.82% A3 10/1] .. | 06/01/2019. | Paydown...........ccc.vvvue 10/01/2045.
12625E AA 7 |COMM MTGE TR 2013 SFS 1.87% A14/1/2035... | .. | 12/01/2019. | Paydown.........ccooovevvvemvvennrvsscsissccienn | 443444 | o 813144 | o 813143 | o 13443 o O A 0t 0 n13188 0 L [ 0|, 4,205 | 04/01/2035.
126650 CC 2 |CVSHEALTH CORP 4.00% SR UNSEC 12/5/2023 .. | 05/01/2019. | BARCLAYS SN 6,661,460 | ...... 6,500,000 | ...... 6,743,140 6,649,196 | ovrvrern0 | 1nrn(10,088) | o0 [ (10,038) | o0 | 6,639,158 [ [ 22302 | s 22,302 | ....106,889 | 12/05/2023.
17275R  AX 0 |CISCO SYSTEMS INC 2.45% SR UNSEC 6/15/20 .. | 01/17/2019. | J.P. MORGAN SECURITIES INC............. T B 4,822,501 | ....... 4,850,000 | ....... 4,970,183 8,891,367 | o0 | oon(1,660) | o0 [ e (1,680) | o0 | s 4,889,707 | o0 | (67,206) | ........ (67,206 ....... 12,213 | 06/15/2020.
17323C AK 3 |CITIGROUP COMM MTGE 2015 GC27 3.77% B |.. | 12/16/2019. | TPLIC-NMS-NON MATCHED SURPLUS.
L T A 6,096,724 | ....... 5,900,000 | ....... 6,011,855 ..5,970,299 (MM57) | a0 | 5,959,142 | 0 ] e 137,582 | ....... 137,582 | .... 231,821 | 02/01/2048.




Annual Statement for the year 2019 of the TLIC Oakbrook Reinsurance, Inc.

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

I'vid

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
] 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./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
173256 AG 1 | CITIGROUP COMM MTGE 2016 C3 3.67% B 11/1) . | 12/16/2019. | TPLIC-NMS-NON MATCHED SURPLUS. | | . 3,084,990 | ... 3,000,000 | ... 2,993,086 | ... 2,993,813 | oo (N — (1| — U I 1] p— (N — 2,993,086 |...occcc.... 0| 91,904 | ........ 91,904 | ....114,656 | 11/01/2049.
18449K AA 4 |CLEANFUND COM PCE CPTL 2018 1A 4.25% A |.. | 10/20/2019. | Paydown..................
L R S B 69,307 | oo 69,307 | oo 69,283 | .oovocrrnen 69,283 | vovovcrrn [ — 25 | o (O I 25 | o [ — 69,307 | .ovvocren [ o 0 | 2,425 | 10/20/2052.
18451Q AL 2 |CLEAR CHANNEL WORLDWIDE HLDING 6.50% |.. | 09/04/2019. [Call ~ 102.1670.........coocccccorrrcriccerrreee
wee L | 1,021,670 | ....... 1,000,000 | ......... 990,349 | ... 995231 | oo (N 705 | v O D (3 [ 995,936 | ..covreee 0 | o 4,064 | .......... 4,064 | ..... 73,851 | 11/15/2022.
233851 AR 5 |DAIMLER FINANCE NORTH AMERICA 2.25% | .. | 07/31/2019. | MAtUTitY.......rcccccscces e
SRU- L e 1,500,000 | ....... 1,500,000 | ....... 1,521,210 | oo 1,503,975 | v [\ (3,975) | coorn o G  P—— [ 1,500,000 | ...oovreceen (o — O I 0] 33,750 | 07/31/2019.
233851 BH 6 |DAIMLER FINANCE NORTH AMERICA 2.25% | .. | 09/03/2019. | Maturity..
SRU- L | 3,000,000 | ..... 3,000,000 | ... 2,992,080 | ......... 2,998,862 | .ovoocrn [ LRET I — (U LT (N 3,000,000 | ..oorccoe... (o O I 0. 67,500 | 09/03/2019.
23918K  AQ 1 | DAVITAINC 5.13% SR UNSEC 7/15/2024........... - [ 12/16/2019. | TLIC-NMS-NON MATCHED SURPLUS... | .| ... 1438934 | ... 1,400,000 | ....... 1,384,250 | .......... 1,388,110 | oo A 1,784 | o (o — 1,784 | oo [ — 1,389,893 | ...oovvcn 0| 49,041 | ........ 49,041 | ....101,845 | 07/15/2024.
251526 BZ 1 |DEUTSCHE BK AG NEW YORK 4.10% SR .| 03/26/2019. | BANK OF AMERICA.....occcooerrrrerrren
UNSect b 5208,349 | ......5460,000 | .....5453,002 | ........ 5,453,668 | .o Y R P—— N R F— L 5.453,649 | oo 0 |...(245:300) | .....(245.:300) | ....158,568 | 01/13/2026.
25272X  AA 3 |DIAMOND RESORTS OWNR TR7 1A3.27% A | .. | 12/20/2019. | Paydown..........cco........
10/ 187,660 | ... 187,660 | ... 187,613 87,613 | oo | oo T | 0 | 47 ... 10/20/2029.
25466A AA 9 |DISCOVER BANK 8.70% LT2 11/18/2019.. .105/03/2019. | MITSUBISHI UFJ SECURITIES USA R 5,042,688 | ....... 4,899,000 | ....... 6,131,762 . (67,507)] ... 11/18/2019.
25466A AA 9 | DISCOVER BANK 8.70% LT2 11/18/2019.. o [ TIAB12018. | MBI | 4,840,000 | ....... 4,840,000 | ....... 6,472,968 | ......... 072,840 | oo 0 (232,840) | oo 0 | (232,840) 1118/2019.
254709 AG 3 |DISCOVER FINANCIAL SERVICES 5.20% SR | .. | 05/06/2019. | ROBERT W. BAIRD & CO..........c....o.....
NS 3,133,989 | ..... 2,960,000 | ... 3,288,826 | .......... 3,111,634 | o0 | eeee(15473) | 0 | (XY — [ — 3,096,461 | ..o | ......37,528 | ........37,528 | ...... 81,663 | 04/27/2022.
25470X AB 1 |DISH DBS CORP 7.88% SR UNSEC 9/1/2019...... .| 09/01/2019. | MALUFItY.......vvvererrriieieeiesiene ) o 1,200,000 | ....... 1,200,000 | ....... 1,306,500 1,220,867 (20,867) ... 1,200,000 | o0 o0 | o0 [, 94,500 | 09/01/2019.
260543 CF 8 |DOW CHEMICAL 4.13% SR UNSEC 11/15/2021.. | .. | 04/25/2019. | TD SECURITIES.........ccceoovrieririrererrrnne ) R 1,540,200 | ....... 1,500,000 | ... 1,563,741 1,529,331 (3,499 ... 01,525,832 | o0 | 014,368 | oo 14,368 | .. 28,188 | 11/15/2021.
284157 AA 2 |EHGVT 2014-A 2.53% A 2/25/2027 ..ccvo v o [ 1212512018, | PaYAOWN. oo | 212817 | 212817 | 212,812 | oo 212,812 0 5. 0 3 (O 212,817 2,891 | 02/25/2027.
292528 AA 7 |ENBRIDGE PIPELINES SOUTHERN L 3.98% Sr |.. | 12/31/2019. | Various
N e 185,400 | .......... 185400 | ......... 185,400 | oo 185,400 0 0. 0 N [ — 185,400 | ..oovvven [ — U I 0 | 5,664 | 06/30/2040.
29380T AT 2 | EPR PROPERTIES 5.75% SR UNSEC 8/15/2022. | .. | 09/16/2019. | Call  110.2071.cocovvsovmsvessvensenn | 9,092,089 | ... 8,250,000 | ... 8,869,799 | oov.... 8,581,518 | oovvorrnn 0. (65,464) | .ovoe. o (65,464) | ovvoorr [ 8,516,054 | ..ovvooce.n 0 |...(266,054) | ......(266,054) | ..1,357,313 | 08/15/2022.
345397 VU 4 |FORD MOTOR CREDIT COMPANY LLC 5.88% | .. | 04/25/2019. | J.P. MORGAN SECURITIES INC.............
SRU- L | 8,228,245 | ...... 7,900,000 | ... 8,911,575 | oo 8,361,398 | ..o 0. TGLI)) — o P TGT)) p— (N — 8,304,929 | .oovocoe... 0|...(76,684)] ...... (76,684) | .....344,226 | 08/02/2021.
349553 AM 9 |FORTIS INC 3.06% SR UNSEC 10/4/2026........... A| 04/18/2019. | TENDER OFFER........cccoovivrinicreiriiienne ) 1,102,521 1,142,000 | ... 1,142,000 | oo, 1,142,000 0 ol. 0 0 ....18,801 | 10/04/2026.
350910 AN 5 |FOUR TIMES SQUARE TR 2006-4TS 5.40% A 12| .. | 12/11/2019. | Paydown............coo...... . ...24,856 ...24,856 27,842 | ...... 25,578 (o — ((ek)) — 0 ..732 | 12/11/2028.
35177P AT 4 | ORANGE SA 5.38% SR UNSEC 7/8/2019............ D[ 07/08/2019. | MBHUIIRY....ooccooreoesveesvensveessvens | 3,000,000 | ... 3,000,000 | ... 3,243,173 | 003,019,095 | oo 0 . (19,095) | .vvree o (19,095) 161,250 | 07/08/2019.
36159) DM 0 | SYNCHRONY CC MASTER TR 2.21% 2012-7-B | .. | 09/15/2019. | Paydown . I 6,630,000 | ....... 6,630,000 | ....... 6,486,005 | ...........6,608,632 | .ccoooeerrrrrns (o) 21,368 | oo (U — 21,368 | o0 | 1000000006,630,000 | covvvevvieiin0 |0 [ 0 [ s 109,892 | 09/15/2022.
36190C AA 5 |GNL QUINTERO 4.63% SR UNSEC 7/31/2029..... D|10/17/2019. | J.P. MORGAN SECURITIES INC............. . T 426,500 | .......... 400,000 | ......... 400,000 0 0. 0 0. 0. 400,000 [0 | .....26,500 | .........26,500 | ....... 22,707 | 07/31/2029.
36250P  AJ 4 | GS MTGE SEC CORP 112015 GC32 ADJ B 7/1/... | .. | 12/16/2019. | TLIC-NMS-NON MATCHED SURPLUS... | .. |.. . 6,897,287 | ..... 6,438,000 | ..... 6,630,672 | ..........6,570,022 | oo 0 e (18,688) | ............ o I (18,688) | ..occccve. 0| 6,551,334 |...o0co0 | .....345,953 | ......345,953 | ..... 299,041 | 07/01/2048.
36253P  AH 5 | GSMTGE SEC CORP 112017 GS6 3.87% B 5/1... | . | 12/16/2019. | TPLIC-NMS-NON MATCHED SURPLUS. | | . 3,184,836 | ... 3,000,000 | ... 3,089,788 | ..........3,077,068 | ..occcoo... (N (8,028) | oo U I [CRIZL ) P— (N — 3,069,040 |...occcoo0 | ... 115,796 | ... 115,796 | ..... 120,906 | 05/01/2050.
400530 AB 9 |GRUPO CEMENTOS DE CHIHUAHUA SA 5.25% |D | 12/16/2019. | TPLIC-NMS-NON MATCHED SURPLUS.
SR e 1,038,063 | ....... 1,000,000 | ......... 981,250 | ooovne 982,499 | ooorre [ 2,690 | oo (I 2,690 | v [ 985,190 | .vovreen 0| 52,873 | oo 52,873 | ....... 51,479 | 06/23/2024.
422250 AC 8 |HEALTHCARE TRUST OF AMERICAHO 3.38% |..[09/20/2019.|Call  102.4810.......occcccooererrcorrcrers
SR e 3,184,085 | ... 3,107,000 | ...... 3,131,204 | oo 3,116,848 | oo [ (2,956) | o o (2,956) | oo 0| o 3,113,892 | oo 0 | (6,892) ] ..cov.. (6,892) | .....200,879 | 07/15/2021.
42307T AG 3 |KRAFT HEINZ FOODS CO 6.75% SR UNSEC | .. | 04/08/2019. | BARCLAYS.....osccccococesscers oo
s e 5,738,050 | ....... 5,000,000 | ...... 6,127,400 | ......... 5,982,560 | .oooocorvon 0 e )] — o I (14,650) | covooe.. [ — XA ST — 0 |...(229,860) | ......(229,860) | ....192,188 | 03/15/2032.
428040 CN 7 |HERTZ CORPORATION THE 6.25% SR UNSEC | .. | 12/16/2019. | TLIC-NMS-NON MATCHED SURPLUS...
e | 1,011,250 | ... 1,000,000 | ......... 937,500 | oo 955,060 | ...oorroee (N 10471 | oo 0 | RTINS (N 965,230 | oo 0| 46,020 | ........ 46,020 | ....... 73,090 | 10/15/2022.
444454  AA 0 |HUGHES SATELLITE SYSTEMS CORP 7.63% | .. | 12/16/2019. | TLIC-NMS-NON MATCHED SURPLUS...
SRU 535,625 500,000 551,250 528,714 (10775)] .. 517,939 | [ 17,686 | o 17,686 | ......38.231 | 06/15/2021.
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467156H AP 2 |INTESA SANPAOLO SPA 5.25% SR UNSEC 1/12/ D[ 02/14/2019. | TENDER OFFER ...
....... 5,404,699 | .........5,257,525 | ..o 0 o0 [ (243,031) | ......(243,031) 01/1212024.
46115H AW 7 |INTESA SANPAOLO SPA 5.71% T2 1/15/2026..... | D| 12/16/2019. | TLIC-NMS-NONMATCHED SURPLUS... | | gueeo | go0000 | 480,700 | oo 484,021 | oo 0 | o773 | 0 | e 1773 | 0 | e 485,794 |0 | e 56,058 56,058 01/15/2026.
46616V AA 8 |321 HENDERSON REC LLC 2012-1A4.21% A 2/. | .. | 12/16/2019. Paydown .......... 62.837 62.530 0 02/15/20865.
46617A AA 3 |321 HENDERSON REC LLC 2012 3A 3.22% 2012| .. | 12/15/2019. | Paydown........coooovvrvmimmvmcmees | | ayaea | aggea| 3798 | o HTT3 | 0 09/15/2065.
466170 AA 4 |321 HENDERSON REC LLC 2013-2A4.21% A 3/. | . | 12/16/2019. | PAYdOWN...ccccccvvvvnssvvnscvnnssvnsssrnssn | o 4G ATT | oo ABATT | o 17,867 | o AT I— 0 | ooerns(1,289) | o0 | eovreeec(1,289) | o0 | oo ABATT | o 0 0 0 03/15/2062.
466200 AA 2 |321 HENDERSON RECEIVABLES VLL3.41% |..|12/15/2019. | Paydown
o0 e 186,282 | ......... 186,282 | ...ooo... 186,257 | v, 186,257 | vovvvcrrr [ — 25 | o (O I 25 | o [ — 186,282 | ovvse 0. 0 0 ....3,292 | 06/15/2067.
46620) AA 9 | 321 HENDERSON RECLLC 2017 1A 3.99% A 8/. | .. | 12/16/2019. | PAYAOWN....ooovvsvvsovsvssvesscssvssaes | 261429 | ... 261429 | ........ 261,227 | oo 261,227 | oo (N — 202 | oo o E— 202 | oo [ 261429 | oo [\ O — 0 6,300 | 08/15/2060.
46639 AJ 9 |JPMORGAN CHASE COMM 2013-C103.67% B | .. | 12/16/2019. | TPLIC-NMS-NON MATCHED SURPLUS.
12 ST B 3,307,952 | ...... 3,200,000 | ... 3,301,500 3,253,133 ..3,240,391 0 67,561 | ........ 67,561 | ....122,473 | 12/01/2047.
46643A BK 8 |JPMBB COMM MTG SEC TR 2014 C23 ADJ B 9/1| .. | 12/16/2019. | TLIC-NMS-NON MATCHED SURPLUS... . 075,968 ,000,000 027,991 1,017,091 1,014,227 |0 | 81,781 | o 1,741 | 47,232 | 09/01/2047.
487836 BC 1 |KELLOGG COMPANY 4.15% SR UNSEC .| 08/09/2019. | TENDER OFFER ......ooocccerorsoerne
LA 1 S N 5,024,750 | ......5,000,000 | ......5,335,084 | ........ 5,070,969 | oo 0 (49.328) | o 0| (49.328) | o 0 5,021,642 | oo 0 3108 | oo 3,108 | ....152,167 | 11/15/2019.
50076Q AR 7 |KRAFT HEINZ FOODS CO 6.88% SR UNSEC | .. | 04/09/2019. | CREDIT SUISSE/FIRST BOSTON...........
1126 ST B 5,564,422 | ...... 4,898,000 | ....... 6,137,789 6,048,043 (9.627)] ... ..6,038,416 0 |...(473,995) | ......(473,995) | .....238,522 | 01/26/2039.
52107Q AF 2 [LAZARD GROUP LLC 4.25% SR UNSEC 11/14/2(| .. | 03/12/2019. | TENDER OFFER.........cccccooverrieririreranans ) 739,541 615,000 887,710 5,716,687 (10,492) | ... 5,706,194 [ oo | 33,347 | .....33347 | ... 78,220 | 11/14/2020.
53079E AW 4 |LIBERTY MUTUAL GROUP 4.95% SR UNSEC | ..|01/16/2019. | BARCLAYS.....oocccoccsscoers e
e | 4945748 | ... 4,750,000 | ....... 5,152,908 | .......... 4,960,746 | oo [ (2,844) | oo O (2.844) | oo [ — 4,957,902 | .o 0 |.(12154) | ...... (12,154) | ......50,291 | 05/01/2022.
53079E BE 3 |LIBERTY MUTUAL GROUP 4.25% SR UNSEC | ..|01/16/2019. | BARCLAYS.....oscccoeccsrccerss oo
65 | 7,983,661 | ..... 7,895,000 | ..... 8,147,505 | ... 8,047,024 | oo [ (1591) | coorr U (1591) | oo (N — 8,045,433 | .oovocc... 0 |.(61,772) | oo (61,772) | ......30,758 | 06/15/2023.
530830 BK 4 |LOCKHEED MARTIN CORPORATION 4.50% SR | .. | 05/06/2019. | GOLDMAN SACHS & CO.........occooo....e
UNS 8,056,636 | ... 7,420,000 | ... 7,706,486 | ......... T677,754 | oo [ (3,482) | oo [\ ICI 7)) [ 7674271 | oo 0...382,365 | ...... 382,365 | ....160,458 | 05/15/2036.
553891 AA 0 |MVW OWNER TRUST 2014 1A 2.25% A 9/20/203 | .. | 1212012019, | PAYAOWN....coccvesvvsvvsvvsssessovsssvsssnss | 256,317 | o 256,317 256,245 | ....... 256,317 0 0. 0 N (N 256,317 | oo (L O — 0 3,063 | 09/20/2031.
584050 AG 7 |MEDCO HEALTH SOLUTIONS INC 4.13% SR |.. | 05/06/2019. |J.P. MORGAN SECURITIES INC.............
UNSE 1,523,220 | ....... 1,500,000 | ....... 1,583,768 | .......... 1,529,255 | ..oovvred [ (5,935) | oo U I [CRe< ) P—— (N — 1,523,319 | .o (P )Y — (99)| .......40,047 | 09/15/2020.
61690F AM 5 |MORGAN STNLY BAML TR 2015 C22 3.31% A4 4| .. | 03/19/2019. | BANK OF AMERICA. ....ooccccssccrrr..
.................................. 3,018,984 | ......3,000,000 | .......3,089,867 | .........3,058,086 | .oococoorccc0 | croeecens(2.026) | coorrrccenO | covrreeecn(2,026) | o0 | vrrnrn3,056,081 | o0 | s(37,056) | .....(37,056) | .......30,305 | 04/15/2048.
61761D AD 4 |MORGAN STNLY BAML TR 2012-C6 2.86% A4 11]... | 12/01/2019. | Paydown
..................................... 161,220 | .........161,220 | ........168,802 | ..............165,689 161,220 [0 [0 | o0 [ 1,989 | 11/01/2045.
61763K BD 5 |MORGAN STNLY BAML TR 2014-C154.57% B 4/| ... | 12/16/2019. | TPLIC-NMS-NON MATCHED SURPLUS. | | . 1,817,739 | ... 1,700,000 | ....... 1,750,936 | .......... 1,725,394 | o0 | o783 | 0 | e (4783) 0 | 1,720,611 | oo 0 97127 | 97127 | ... 80,839 | 04/01/2047.
61763X  AJ 5 |MORGAN STNLY BAML TR 2014-C18 ADJ B 10/1) .. | 12/16/2019. | TPLIC-NMS-NON MATCHED SURPLUS. | | 2,151,952 | ....... 2,000,000 | ... 2,059,989 | ........ 2,036,846 ...2,030,660 0121292 | ...... 121,292 | ....... 94,200 | 10/01/2047.
61764X BM 6 | MORGAN STNLY TR 2015 C21 3.85% B 3/1/204. | .. | 12/16/2019. | TLIC-NMS-NON MATCHED SURPLUS... | o] 11,372,812 | ....11,000,000 | .....11,329,746 | ... 11,210,122 e 11ATTT63 | 0...195049 | ... 195,049 | .....441,604 | 03/01/2048.
617658 AA 0 | MORGAN STNLY CAPITR 2015420 3.78% A 1. |... | 12/01/2019. | PAYAOWN....oooovsvvesvnsovsssvsssnsovsens | 27,587 | oo 27,587 28,236 | .. 28,023 | o0 [ oreees(836) | o0 | e (836) [ 0 [ 27,587 | oo (L I O O 981 | 10/01/2050.
61766 BW 8 |MORGAN STNLY BAML TR 2016-C28 ADJ B 1/1/ .. | 12/16/2019. | TLIC-NMS-NON MATCHED SURPLUS... | . 4371168 | ... 4,000,000 | ... 4,118,089 4088024 0l..201600 | ... 291,690 | ...194.476 | 01/01/2049.
62854A AN 4 |MYLAN NV 3.95% SR UNSEC 6/15/2026............. D | 05/03/2019. | CREDIT SUISSE/FIRST BOSTON........... . e 9,611,500 | .....10,000000 | ...... 9,025,752 9,038,007 0 |..(320,657)| ....(329.657) | ...153,611 | 06/15/2026.
67054K AA 7 |ALTICE FRANCE SA FRANCE 7.38% SR SEC 5/1 D| 12/16/2019. | TLIC-NMS-NON MATCHED SURPLUS...
ST B 1,074,900 | ....... 1,000,000 | ....... 1,012,500 1,009,791 | v | (1524) | w0 | e 1,528) | 0| 1,008,266 | o0 | 66,634 | ........ 66,634 | .....104,684 | 05/01/2026.
681919 AY 2 |OMNICOM GROUP INC/OMNICOM CAPI 6.25% |.. | 07/15/2019. | MAtUTItY......orscocerscceereresscressrrescceres
SR e 4,000,000 | ....... 4,000,000 | ...... 4,496,182 | .......... 4,040,549 | oo 0 e LT — o (40,549) | ..o [ 4,000,000 | .coovec.. (0 I (N 0 |....250,000 | 07/15/2019.
682134 AC 5 |OMNICOM GROUP INC/OMNICOM CAPI 4.45% |..|08/01/2019. | Call  102.2470.......ooooccoccrsrrerrcces
SR e 1,840,446 | ....... 1,800,000 | ....... 1,921,894 | ... 1,841,203 | oo 0 e (14,574) | v o (14,574) | oovvor [ 1,826,629 | oovv. 0|...(26,629)] ....... (26,629) | .....117,431 | 08/15/2020.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

€y

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
] 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./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
68389X AX 3 |ORACLE CORP 2.25% SR UNSEC 10/8/2019...... | . | 10/08/2019. | MAtUIY.c..coovvsvvsvsvessssvssvsssssssen | 7,000,000 | ...... 7,000,000 | ...... 6,992,160 | .......... 6,998,664 | ..o U — 1,336 | oo U — LS — U 7,000,000 | ..o (o — U 0 |....157,500 | 10/08/2019.
68504R AB 4 |ORANGE LAKE TMSHARE TR 2014-AA 3.03% B | .. | 12/09/2019. | Paydown......................
L N R D 382,566 | ........ 382,566 382,481 | ....... 382,507 2382566 | oo | e U I 0|....6,015 |07/09/2029.
690732 AD 4 |OWENS & MINOR INC 3.88% SR SEC 9/15/2021 | .. | 02/05/2019. | SEAPORT GLOBAL SECURITIES LLC.... | 254905 446,000 | ... 1484279 1,463,855 1463241 (208.336) | ....(208,336) | .....22,080 | 09115/2021.
694308 HM 2 |PACIFIC GAS AND ELECTRIC COMPA 3.50% SR .. | 02/21/2019. | MORGAN STANLEY & CO. INC.............
.................................. 6,429,500 | .......7,700,000 | ......6,622,154 | ...........5,622,154 0 0. 0 0 e | 8,622,158 |0 | ..0(192,654) | ......(192,658) | ....oc....0...0 | 06/15/2025.
74338* AA 6 |PROJECT AXIS GARNER NC CTL PT4.03% SR |.. | 12/15/2019. | Redemption ~ 100.0000.............o.....r..
v e 13,198 | oo 13,198 | oo 13,198 | cooorroe 13,198 0 0. 0 B P (I I LRKET: N (0 P (N O — 531 | 11/15/2039.
749550 AA 9 |RGS AEGCO FDG CORP 9.81% DEBENTURES |.. | 12/07/2019. | Paydown..............o.......
e i 799,007 | ... 799,007 | ... 921,159 | oo 869,216 | ..o 0 (70,209) | ........... O — (70,209) | ...ovoe.o U I 799,007 | oovrsee. (0l I O 0 57,526 | 12107/2021.
780097 AW 1 |ROYAL BANK OF SCOTLAND GROUP P 6.40% |D | 04/29/2019. | GOLDMAN SACHS & CO.....cc.o00ovrrre.
SR | 5,081,400 | ....... 5,000,000 | ... 5,886,100 | ........... 5,143,674 | .ooocree (O (G — 0 10/21/2019.
80283L AA 1 | SANTANDER UK PLC 5.00% SUB 11/7/2023....... | D| 04/24/2019. | MORGAN STANLEY & CO. INC.oovocvees | ] 5195400 | ...... 5,000,000 | ...... 5,400,550 | ... 5,239,316 | .oorrrvre 0 e (14,250) | 1o 0 11/07/2023.
82652D AA 8 |SIERRAREC FUND CO 2014-2A 2.05% A 6/201.. | .. | 01/20/2019. | Paydown.........cc.ccccuunece ) . 415,561 ; 415,561 0 ol. 0 06/20/2031.
82652D AB 6 [SIERRAREC FUND CO 2014-2A 2.40% B 6/201.. |.. | 01/20/2019. | Paydown 579,853 579,853 579,853 0 ol. 0 06/20/2031.
83417B AA 6 |SOLARCITY LMC SER LLC 2013-14.80% A 11/.. | .. | 12/20/2019. | Paydown 176,949 176,949 183251 | o ol 6300)] 0 11120/2038.
83417F AA 7 |SOLARCITY LMC SER LLC 2014-24.02% A 7/2.. | .. | 07/20/2019. | Paydown 120,951 120,951 120,951 0 o0]. 0 07/20/2044.
84861A AA 7 |SPIRIT MASTER FUND LLC 2014-3A5.74% A 3.. .. | 09/01/2019. | Paydown......coooovvmvvmmcmsmn | | gpmgua|  gpagqa | gapoue | qeige| o (33,595) o 0 03/01/2042.
86212V AA 2 |STORE MASTER FUNDING LLC 3.96% A1 10/20/| .. | 12/20/2019. | Paydown......c..cooocovsvscsvmssscees | L aggas | ao005 | 47979 | o 47085 | o O | 20| 0 10/20/2046.
86212V AB 0 |STORE MASTER FUNDING LLC 4.32% A2 10/20/| .. | 12/20/2019. | Paydown 9 0 10120/2046.
86212V AE 4 |STORE MASTER FUNDING LLC 4.29% A2 10/20/| . | 12/20/2019. | Paydown 10120/2048.
86745) AA 5 [SNVA 2018 1A A4.87% A 7/20/2048.. .| 07/20/2019. | Paydown 07120/2048.
86772D AA 4 |SUNRUN CALLISTO 2018 1A 5.31% A 4/30/204.. | .. | 10/30/2019. | Paydown — _ 04/30/2049.
874060 AU 0 |TAKEDA PHARMACEUTICAL CO LTD 5.00% SR | D | 12/13/2019. | Tax Free EXChANGe.........oc...ovreccerrcerrs
W e 3,984,486 | .. 4,000,000 | ......3,983,200 | ..........3,983,131 | v | e 1,355 | oo | i 1,355 [ | 3,984,486 [ o0 [ Ul I 0 |....200,000 |11/26/2028.
88033G CA 6 |TENETHEALTHCARE CORP 4.38% SRSEC .. |09/11/2019.|Call  104.6500..........0corrrimrrerrerieee
tory 400,000 10/01/2021.
883556 AX 0 |THERMO FISHER SCIENTIFIC INC 4.50% SR UN .. [ 10/15/2019. | Call ~ 103.7220 500,000 03/01/2021.
88576P AB 9 |321 HENDERSON REC | 2003-A 4.86% A 11/15.. | .. | 12/15/2019. | Paydown ) ..60,932 . 1,582 | 11/15/2033.
909319 AA 3 |UNITED AIRLINES INC 4.30% EETCA 8/15/202... | .. | 08/15/2019. | Redemption ~ 100.0000......co.cvvve | | 149517 | oo 149517 | oo 449547 | oo 449597 | o0 | o0 | o0 o0 o0 o 249547 |0 o ol ol 4,822 | 08/15/2025.
914906 AP 7 |UNIVISION COMMUNICATIONS INC 6.75% SR | .. | 12/16/2019. | TLIC-NMS-NON MATCHED SURPLUS...
SE L | 162,400 | ........ 160,000 | .......... 167,400 | ovveee. 163,062 | ..oooerered O (hry) p— O — (1) P— U I RTE K — 0 | e 1,064 | oo 1,064 | ..... 13,530 | 09/15/2022.
96033L AA 0 |WESTGATE RESORTS 2015 2A 3.20% A 7/1/202 | .. | 11/01/2019. | Paydown..............o......
.................................. 2,353,970 | ......2,353970 | .....2,350,844 | ..........2,350,844 | ..........000 | ..........3,126 2,353,970 ceevrennieen0 [ eerenninnn0 | 150,116 | 07/01/2028.
98954N  AA 7 |ZIGGO BOND FINANCE BV 5.50% SR SEC 1/15/ | D| 05/09/2019. N 992,500 | ....... 1,000,000 | ....... 1,000,000 | oo 1,000,000 0 (o N Y [P S ) 1,000,000 | ..o 0 [ (7,500 ...oec.. (7,500) | ......45,528 | 01/15/2027.
3899999 Total - Bonds - Industrial and Miscellaneous e s 277,847,194 |....273,415,032 |....285,869,140 | ......278,532,501 | ... | oo (996,867) 277,535,628 ...(706,936) | .....(706,936) | ..9,805,329 | XXX
8399997. Total - Bonds - Part4........... e ...286,184,334 |...281,205,403 |...294533,114 | ...... 286,806,023 .(1,064,503) | o0 | 10ne(1,064,503) | o0 | 285,741,513 ...(575,681)] .....(575,681)| 10,121,639 | XXX
8399998 Total - Bonds - Summary ltem from Part 5 s | 6,306,329 | ...... 6,191,531 | ...... RCX T — (o Y 587 . S || 6,179,602 | oo | .o 126,727 | ...... 126,727 | ...... 44674 | XXX
8399999 TOtal - BONAS..ooooo s 292,490,663 |....287,396,934 |....300,712,130 | .......286,806,023 ...(1,063,916) (1,063,916) 291,921,115 ...(448.954) | .....(448,954) | 10,166,313 | XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS......o....vvvvvvssvvrssssrsiiins cvessssessssss s s s ....292,490,663 XXX ..300,712,130 | ...... 286,806,023 (1,063,916) | o0 | o (1,063,916) | oocccvrerc0 | oo 291,921,115 ..(448,954) | .....(448,954) | 10,166,313 | XXX
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SCHEDULE D - PART 5

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

Sl

1 2 5 6 7 8 9 1 Change in Book/Adjusted Carrying Value 17 20 21
13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Current | Other-Than- Foreign | Exchange Dividends | Accrued
i (Bonds) or Book/Adjusted Year's Temporary | Total Change | Exchange Gain Received | Interest
g Disposal Number of Carrying Value at (Amortization)| Impairment | in B/A.C.V. | Changein| (Loss)on During and
CUSIP Identification Description n Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Disposal | Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal Year Dividends
Bonds - U.S. Government
36176F Z2 7 |GNMAREV MTG ADJ PT 9/1/2061......... VaMIOUS.....ocvvevei i 12/01/2019 | VaMIOUS......cocvvrreirrriniierieriseiinseiseinns | ceneienrinnnneeenn38 |95 [ 94 |94 |0 | i (L) ] — 0 0 0 | v | i | i 1| i 0
36176F ZU 5 |GNMAREV MTG ADJ PT 8/1/2061......... Interest Capitalization................coevverernnee 07/01/2019 | PaydowN.........ccovvvveverererneerreiserinerienenee | cernrrnnennnen 1,358 | i 1,358 [ 1,358 | 1,358 | 0 [ (V1 IO 0 0 0
36230R NF 9 |GNMAREV MTG ADJ PT 10/1/2061....... Various 12/01/2019 | Various...................... 0 0
0599999. Total - BONAS - U.S. GOVEIMMENT. ...ttt ettt 0 0
Bonds - Industrial and Miscell
CVS LEASE BACKED PASS THRU PP
127117@ AA 5 |3.86% SER GUGGENHEIM CAPITAL MARKETS 12/10/2019 | Redemption ~ 100.0000..........ovverrvrereres | vevererrrennnd 9,642 | ovvirirns 9,642 | oo 9,642 | o 9,642 | o0 [ (1[N IO 0 0 0 | cvveeeieeeen0 | a0 | 55 [ oo 0
EMPRESAS PUBLICAS DE MEDELLIN
29246B AE 8 |4.25% SRU J.P. MORGAN SECURITIES INC 08/05/2019 [ BARCLAYS........ovvvrriirierinerirenineesnnes | cevviens 4,100,000 4,088,110 | ........4,214,800 | ......... 4,088,073 | ..oovvvverirenn0 | i (74— 0 (37) 0 0]...126,727 |....126,727 | ....... 9,197 | v 0
59982V AA 7 |MCSLT 2019 2GS 3.69% A 7/20/2043..... . VaTHOUS......oocvveerei e 12/20/2019 [ VaMIOUS........cvvnrvrrerciesriserieniesineessnis | eoeeeneens 190,322 | covvverne 190,309 | ............190,322 | ............ 190,322 | o0 | s 13 | s 0 0 (VN ESUUURRRORROON 1 I ISPPRRRPRRRPOON o I OO 1,825 | oo 0
59982W AA 5 |MCSLT 2019 1A 4.34% A 3/20/2043........ . VaMiOUS. ..o 12/20/2019 | Various............c..e.n. 633,922 | ..cooouuee. 633,678 | ............633,922 | ............ 633,922 | o0 | 245 | oo 0 245 0 (VN EUPURRPORRPON 1 I ISPRORPPORRPOON o I IO 9,826 | ..o 0
MOSAIC SOLAR LNS 2019 1A 4.37% A
61946C AA 0 [12/20/2 VaMiOUS. ... 12/20/2019 [ VAIOUS.......voevveerviririreriersnsseierissisenens | cveens 1,045,962 1,045,614 | ........1,045,962 | ......... 1,045,962 | ..ooovvvreernc0 | i 348 | o 0 348 0 0 | o0 | 0 21,080 | .ooorernen. 0
STACK INFRASTRUCTURE ISSUER LL
85236K AA 0 |4.54% A2 VaTHOUS. ..o 12/25/2019 | Various...........c.c..eeeen. 20,833 | oo 20,824 | ...cc.e20,833 | e 20,833 | o0 [ L 0 0 0 | 0 | 0 | s 479 | oo 0
SUNRUN CALLISTO 2019 1A 3.98% A
86773P AA 6 |6/30/205 VaMIOUS. ... 1213072019 | VaMIOUS.......ocvvrrerrircererierienieeeneessnins | eoeeenneens 174,161 | oo 174,151 | oo 174161 | 174,161 | o0 | s 10 | v 0 0 (VN EUPURRRORROON o I ISPRPRRPRRRPOON o I OO 2,086 | ..ooeerneens 0
VANTAGE DATA CENTERS LLC 3.19%
92212K  AA 4 |A27/1512 Various. 12/15/2019 | Various. 15,000 | oo 15,000 | oo 15,000 | i, 15,000 0 0
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..................ccciiiiiis oottt ettt s et e s et sae e s s eaesessaesesesasesnsnsesesenassensnsnsesessassasansssessnsaesanns | creriread 6,189,843 6,177,915 588 0 0
8399998. TORAL = BONMAS. ..ottt etttk f4ee skttt sttt ensens | cesiinnd 6,191,531 | .........6,179,016 | .........6,306,329 | ......... 6,179,602 587 0 0
9999999, Total - Bonds, Preferred and COMMON SOCKS..........c.curiiiiiiiiis ottt sssinniensessessseninenssnssesonnnensesnnnnns | aeenenen0,179,016 | 1......6,308,329 | ......... 6,179,602 587 0 0
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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.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

Sch. E - Pt. 1
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26, E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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 | FIDELITY GOV PTF .ottt ssss bbb 12/3112019....0. [ oo 1538 [ 0
8699999. Total - All Other Money Market MUU! FUNGS..............ovuiiiiriiciec e 0
......................................... 0

8899999. Total - Cash Equivalents
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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 AL 0 0 0 0
2. Alaska AK 0 0 0 0
3. Arizona AZ 0 0 0 0
4. Arkansas AR 0 0 0 0
5. California CA 0 0 0 0
6. Colorado Cco 0 0 0 0
7. Connecticut, CT 0 0 0 0
8. Del DE 0 0 0 0
9. District of Columbia DC 0 0 0 0
10.  Florida FL 0 0 0 0
11. Georgia GA 0 0 0 0
12.  Hawaii HI 0 0 0 0
13. Idaho D 0 0 0 0
14.  lllinois IL 0 0 0 0
15.  Indiana IN 0 0 0 0
16.  lowa 1A 0 0 0 0
17.  Kansas. KS 0 0 0 0
18.  Kentucky KY 0 0 0 0
19.  Louisiana LA 0 0 0 0
20.  Maine ME 0 0 0 0
21.  Maryland MD 0 0 0 0
22.  Massachusetts MA 0 0 . ;
23.  Michigan MI 0 0 0 0
24.  Minnesota MN 0 0 0 0
25 Mi ippi MS 0 0 0 0
26.  Missouri MO 0 0 0 0
27.  Montana MT 0 0 0 0
28.  Nebraska NE 0 0 0 0
29.  Nevada NV 0 0 0 0
30.  New Hampshire NH 0 0 0 0
31, New Jersey NJ 0 0 0 0
32.  New Mexico NM 0 0 0 0
33.  New York NY 0 0 0 0
34, North Carolina NC 0 0 0 0
35.  North Dakota ND 0 0 0 0
36.  Ohio. OH 0 0 0 0
37.  Oklahoma OK 0 0 0 0
38.  Oregon OR 0 0 0 0
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41, South Carolina SC 0 0 0 0
42.  South Dakota SD 0 0 0 0
43.  Tennessee N 0 0 0 0
44, Texas X 0 0 0 0
45, Utah ut 0 0 0 0
46.  Vermont VT 0 0 0 0
47.  Virginia VA 0 0 0 0
48.  Washington WA 0 0 0 0
49.  West Virginia WV 0 0 0 0
50.  Wisconsin Wi 0 0 0 0
51.  Wyoming WYy 0 0 0 0
52.  American Samoa AS 0 0 0 0
53.  Guam GU 0 0 0 0
54, Puerto Rico PR 0 0 0 0
55.  US Virgin Islands Vi 0 0 0 0
56.  Northern Mariana Islands MP 0 0 0 0
57.  Canada CAN 0 0 0 0
58.  Aggregate Alien and Other........0T | XXX XXX 0 0 0 0
59. Total XXX XXX 0 0 0 0
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803. 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).........coouucnerrvcveinnnenes XXX XXX 0 0 0 0

E29
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