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Annual Statement for the year 2019 of the TLIC Watertree Reinsurance Inc.

ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets
1. BONAS (SCNEAUIE D)...ovvcvvvrrriirciireinissiieeenisesssiessssesssssessssesssssessssssesssssssnssnns | seseessess 541,118,002 [ .oovoomcrveecrrircriiienn (U I 541,118,092 | ...cocovuvnnn: 444,055,001
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 ($.....6,702,882,
Schedule E-Part 2) and short-term investments (§.......... 0, Schedule DA)........ccocvveeees | evverereiieiennnn 6,702,882 | ..ovvevrererrerereieiann (01 I 6,702,882 |...c.cocovrnnn. 26,498,852
6. Contract loans (including §.......... 0 Premium NOLES)......c.ucvrverreiereieieiesesee e | oo (01 SRR (01 R {1 U 0
7. Derivatives (SChEAUIE DB).........ccocvvevciereieeeeie st sesss e ssssssessessssessssnss | svesisssssesssissessssesssns (01 R (01 R {0 U 0
8. Otherinvested assets (SChedule BA)..........ccoieieiiiiieceeieeesss s ssiessesenns | cveiieissiese s 0
9. ReCeIVabIes fOr SECUMHES..........cvurrerreireieerieeriereises s sseesssersessssssssessennss | covvesessssnessssnsssesssnness (U (R (U (OO (U [P 0
10. Securities lending reinvested collateral assets (Schedule DL)..........cocovveevciveeeeiveeeons | e (01 OO (01 OO {1 U 0
11, Aggregate Write-ins for INVESEd @SSELS........c.rvurerrerireirrireieeereireieeseiseeseseeseesessessssssees | esssssssssssnsssssssssnssseseaas (O (O [ {1 IO 0
12.  Subtotals, cash and invested assets (LINES 110 11)....cocveveeereeserieieeseeeeeeesseieens | e 547,820,974 | oo (1] I 547,820,974 | ...coooevn 470,553,853
13. Title plants less §.......... 0 charged off (for Title INSUrErs ONly).........cooveeerrereererneermerneneenns [ v (U1 (U1 {0 U 0
14, Investment income due and aCCIUEM...........cocvveirinrinriininniniiesesesesessssssesis | s 2,212,021 | oo 0 [ 2,212,021 | oo 1,912,643
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............. [ ceceerrrveennee. 2,958,283 | ..o (0] IO 2,958,283 | ...cccovverrnne. 2,931,682
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccccveevees | coverrersrireiseieressein (U1 R (U1 IO (0] 0
15.3 Accrued retrospective premiums ($..........0) and contracts subject to
redetermination ($.......... 0) ettt sttt ettt sttt essenes | seesiesiees et (U [ (U [ (01 [ 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUIETS...........cc.ciuriiiieiieiisierissiessiississinneis | creesiesiesississssssesees (U [P (U [N O [ e 0
16.2 Funds held by or deposited with reinsured companies............ccoeeevvevereereereeens | covrvevernnns 157,800,682 | ..oovvvvvrerreiiereierens (0] I 157,800,682 |....cccovvece.. 76,909,800
16.3 Other amounts receivable under reinsurance contracts............ccoceveeevevereeeveveens | coevvieeeeeeeeeeee e (01 [P OT (1 [OOSR (1 20,959,669
17.  Amounts receivable relating to UNINSUrEd PIANS..........cccvevevriveieieeeesee e eesserenens | v 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccocoveees [ vl (01 OO (01 TR (1] RN 688,395
18.2 Net deferred taX @SSBL.........covviveieiciceeie ettt sttt saesns | sresssaesnsnsas 37,257,408 |...cocvvrenn 37,257,408 | oo (0 U 0
19.  Guaranty funds receivable 0r ON dEPOSIL...........cccveueiciveeiieieieese e ssessens | evvesesiessessesesssssesand (U1 RO (01 OO (01 OO 0
20. Electronic data processing equipment and SOMWAIE...........cvveererrerrrnrernireneennessesssssesnes | eoreeeernssnsensssssssesseeens (U1 (01 O (1 U 0
21. Furniture and equipment, including health care delivery assets (§.......... 0)eerereererireeens | e [0 TR (01 {1 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........ovevrrreineens [ covrererneneirerniinsennens (U1 (U1 (01 0
23. Receivables from parent, subsidiaries and affiliates............ccccccoveveierveiveieeiseieiieiisciens [ v (01 TR (01 R {1 R 0
24. Health care ($.......... 0) and other amounts reCEIVADIE...........c.vvrerrerinrerrreieereirsieenees | seereeresseseeseeeseeseseieens (U1 (U1 {0 U 0
25. Aggregate write-ins for other-than-invested assets............cccovvereererseveiesiseieieniesiens [ eeierisins 858,320,441 | .o, 62,245 | .o 858,258,196 | ...cooovvnnes 745,522,829
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 1210 25).........vvumererrrieeicrieesinensseessessssessssesssssssssessssessssssnens | seessseeons 1,606,369,809 |.....ooccvrnnvn 37,319,653 | ........... 1,569,050,156 | ........... 1,319,478,871
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)......cuuvereererereeeiieesseeesseeesseessseesssenssssesssssesesssssesssssssssssssssssnes | aveeseeeens 1,606,369,809 |.......ccooo..... 37,319,653 | ........... 1,569,050,156 | ........... 1,319,478,871
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. Excess 0f 10SS reinSUrance @sset...........ccuririiieiiniinriniininieisesisesisssesssessesssssesnes | sevessisesiens 858,258,196 | ..o 0 oo 858,258,196 | .............. 745,522,829
2502. Disallowed IMR
2503, ooeeeeeees ettt | et b st 0
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)......ccuvcreessiiiissicessiiiiess | eoisiiienaes 858,320,441 | ..cooovviirienns 62,245 | .............. 858,258,196 | .............. 745,522,829




Annual Statement for the year 2019 of the TLIC Watertree Reinsurance Inc.

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current Year Prior Year
1. Aggregate reserve for life contracts $.....999,444,783 (Exhibit 5, Line 9999999) less §.......... 0
included in Line 6.3 (including $ ....999,444783 799,597,498
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 17,920,015 | oo 24,079,640
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 1,652,362 | coovvrverrereiiins 1,687,173
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 $.....3,459,765 assumed and $.....642,996 ceded 4,102,760
9.4 Interest Maintenance RESEIVE (IMR, LINE B)........c..c.curiuieriuiiiieicieieseie sttt b s s s sttt ssesansens | sssesssssssessesissessessssssenans 0
10.  Commissions to agents due or accrued - life and annuity contracts $. .0, accident and health $
and deposit-type contract funds §......... Dttt a At et bR b bR e bRt b Rttt b st b s st s naebesns | snsesessaeseseaeses et nentenas 0 [ oo 0
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (EXhibit 2, LINE 12, COL. 7)....viviiriciieerieeeiees st sesas sttt sse st s s ssss s sasssnsanees
13.  Transfers to Separate Accounts due or accrued (net) (including $.. 0 accrued for expense
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6)....
15.1 Current federal and foreign income taxes, including $.....7,134 on realized capital gains (losses) .0
15,2 NEt AEfEITEA X HADIIIY.......veevvvereeieiieriseie ettt E b f bbb n s st nsans | sbsnssentsnssessentensnssessansnes 0 0
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)......c.cvriiueiercieieie ettt st ss s st et s s s sssssssessssnaas | sesessesassossssassananes 451,315 | oo 276,147
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers
24,04 Payable to parent, subsidiaries and affiliates.......
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). 122,500,000 ..122,500,000
34.  Aggregate write-ins for SPECial SUMPIUS fUNGS..........ccuiviirieiciiisie ettt b bbbt n s nsestenss | ansessessstessessssensesessssensns .0
35.  Unassigned funds (surplus) 368,277,905
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 §.......... 490,777,905
38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) ..493,277,905
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) ...1,319,478,871
2501, eSSttt st st ntnnsnntns | srenssenssnnssenssnsssnssnssienss0 | neeiesiesses st 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 of the TLIC Watertree 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 §.......... 0ttt
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 $.....4,711

(excluding taxes of $

CAPITAL AND SURPLUS ACCOUNT
Capital and surplus, December 31, prior year (Page 3, LiNE 38, COL. 2)........oviiueieieieeeiceeeeeee ettt

Net income (Line 35)

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

.................. 5,112,448

.................. 2,465,954

.211,684,186

...218,231,378

...78,842,898

.............. 199,847,285

.............. 191,359,969

.............. 278,690,183

..19,513,797
..... 1,959,325
........ 5,027

.............. 255,472,025

............... (88,254,042)
............... (27,080,281)

............... (58,815,997)
............... (27,086,569)

.............. 493,277,905
--(

.............. 112,735,366

61,178,472) ...

.............. 352,748,723
...(31,729,340)

14,701,956)
................ 14,725,000

.............. 172,384,137

................ 51,319,481

.............. 140,529,182

.............. 544,597,386

.............. 493,277,905

DETAILS OF WRITE-INS

08.301.
08.302.
08.303.
08.398.
08.399.

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

.................. 5,112,448

2701.
2702.
2703.
2798.
2799.

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

5301.
5302.
5303.
5398.
5399.

EXCESS Of I0SS TEINSUIANCE @SSEL.........cueiiciiitiiicieii ettt bbbttt 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
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CASH FLOW

Currer11t Year PriorzYear
CASH FROM OPERATIONS
1. Premiums COllected Net Of FEINSUIANGCE. ...........cvvmreruerirreeierisesises et eess st eest st ess st ssns st ssnssssses | eesesesssnnesesensns 193,012,634 | .cooovvvvne 206,861,709
2. NetinVESIMENTINCOME.........cvoiviiriiiceieri ettt snssnens | sesstsessssenessensons 13,607,016 | covvoovvecriecis 9,148,582
3. MiISCElIANEOUS INCOME........ocvvuiiiiieiiiiiiitisir s bbb | ebesiississssssssieas 5,112,448 | ..o, 2,465,954
4, Total (LINES 1 HIOUGN 3)...eorrerieereeerriiereesseeeseesssees e es st ss st esess sttt sss s sssnsss e ssssssssasssssssssnsssnnsssanes | sovssssssssssssnees 211,732,098 | oo 218,476,245
5. Benefit and 10SS related PAYMENLS.........cccciuciiiieicieiessete ettt bbb e s bbb ntnes | sressensssaesienians 140,830,976 | ...ccovvverrnnn. 105,516,900
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.coeueieieiireircieese e sesessssses | sresresessessesseses 21,445876 | ooovereriirinns 22,329,512
8.  Dividends paid to policyholders...........cccvrurruenreneerrerneneennennns
9.  Federal and foreign income taxes paid (recovered) net of $.....(21,403) tax on capital gains (I0SSES)..........c.coevveevrrerererresrrerns | cererrsriesrenaeas (28,098,395)] .....covoiirirnnan (27,503,893)
10, TOtal (LINES 5 HIOUGN 9)..eouvvvrierecer it eesseees s seess st sess sttt nastesssnentsnsss | eesssesssnnesssseens 134,178,457 [ oo 100,342,519
11, Net cash from operations (Lin€ 4 MINUS LINE 10).......ccccueiiirriieieiieecieiesissies sttt ssssss s ssessss s ssesssssssssssssssssssssens | ssessssssessessesseses 77,553,641 | coovvverrrrinen. 118,133,726
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds 13,269,954
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.............ccevevevieveeicesieeesee et esienes | cerevesessess s seseenes (01 SR 0
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 0 ] 0
12.8 Total investment proceeds (LINES 12.1 10 12.7)......cuviveieeeieiceseesce ettt s e sesss s sssssssssssssessssnns | sossesisssssesesines 11,118,789 [ oo 13,269,954
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  MiSCEIANEOUS APPIICAIONS.........cvuiirieiieiciiieieieissie et ss sttt s e s b ensessessnssnsensess | antessesssssnsassessessnsensessnssnsenas [0 SR 0
13.7 Total investments acquired (LINES 13.110 13.6).......ccuiiuiieeiiiieiecerctese ettt esssssessens | eressssissssassaesans 108,481,523 [ ...ocovevnnen. 142,886,166
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)........ouuriurininiirinineineesenseseese e ssessssssssessssenes | seseessssssssssensens (97,362,734) [ .oovverrene (129,616,212)
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 U 0
16.2 Capital and paid in SUrPIUS, 1SS trEASUMY STOCK..........ccciciiieieieiieee ettt bbbt bests | setessesssessess s s st s et ensenas (01 TR 0
16.3 BOITOWE fUNS.........oouvirieriiisrieisess sttt
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............ccocvveeiriveieiciesesecse s
16.5 Dividends to stockholders
16.6 Other cash provided (applied)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6)..........ccccccervrrrerrurncn
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).......ccoovvrrrrrrnrrnrnrennerneneens | cernvereesmesnnennens (19,795,970) ..oovvvvvrrrrirrenn (11,443,798)
19.  Cash, cash equivalents and short-term investments:
191 BEOINNMING OF YBA.......vtiiviee ettt sttt s b se s ssesssssssentesnsnns | saessssisssssessesinean 26,498,852 | ..covirriiriinn 37,942,650
19.2  End of year (Lin€ 18 PIUS LINE 19.1).......uiuiiieieiiicieisceeei sttt ettt ess s st s ssesssssesssssessensesssssesssnss | eessesossessissessesens 6,702,882 | ..cooovrerern 26,498,852
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20,0001 e | e [l 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 contract;
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

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)

................. 5,112,448

............. 211,684,186

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 (losses) (Line 31 minus Line 32)
Policies/certificates in force end of year.

..78,842,898

....(88,254,043)
....(27,080,281)

.............. (88,254,043)
.............. (27,080,281)

...(61,173,762)

DETAILS OF W

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)

................. 5,112,448

2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page

2799.  Total (Lines 2701 through 2703 plus 2798) (Line 27 @bOVE)..........cvvvumrvrerereereerrirnnns
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ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE (b)

Considerations for supplementary contracts with i
Net investment income

fe contingencies..

Amortization of Interest Maintenance Reserve (IM

Reserve adjustments on reinsurance ceded

R)

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

© N OE 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 contracts

8.3 Aggregate write-ins for miscellaneous income.

9. Totals (Lines 110 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 contract

14. Coupons, guaranteed annual pure endowments and similar benefits

15.  Surrender benefits and withdrawals for life contract

16. Group conversion:

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

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

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 expenses.

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:

....... 5,112,448

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
PrEmiIUMS O life CONMTACES (B)..........vrvvveeeeeeeesassseeseeseeeesssssssesesssssesssssssssesessessssssssesssssssesssssessssssssssesessssssesesssasssssesssssssessssssssssesssssessssssssssessssses | essess 192,843,942 ..192,843,942 0

..211,684,186

..199,847,286

..278,690,184

......... 19,513,797
.1,959,325

. .0
....... 299,938,229 299,938,229
....... (88,254,043) ..(88,254,043)

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.

....... (88,254,043)

....... (27,080,281)

...(88,254,043)

...(27,080,281)

....... (61,173,762)

...(61,173,762)

08.301.  Funds withheld assumed investment income
08.302.
08.303.
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799.  Total (Lines 2701 through 2703 plus 2798) (Line 27 above)

(@) Include premium amounts for preneed plans included in Line 1.
(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).
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Analysis of Operations by Lines of Business-Group Life Insurance
NONE

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

6.2,6.3,6.4,6.5



(A

Annual Statement for the year 2019 of the TLIC Watertree Reinsurance Inc.

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.........cceveeveeveeieeeieeieesetessctese st sssssse st st bs s esse s ssntessnns | ceeves 799,597,498 |.....ovvvverernen. [0 1 0. 799,597,498 |.....ccvverernnn [0 [0 (01 [0 [ [0 1 [0 [0 0
2. Tabular net premiums or CONSIAEIALIONS..........ccvueveeveiiireiieietcteie et sbes e sss s ssesnsnes | srans 405,974,514 | ..o (01 0. 405,974,514 |...covvvveree. [0 1 [0 (01 (01 [0 1 (01 (11 0
3. Present value of disability ClaimSs INCUITE............c.ceviviririeieereeie et ssensenes | seesissisaenans 74,027 | (01 N (01 IO 74,027 [ .o [0 R (01 O (01 O (01 [0 R (01 (U 0
4. TaDUIAE INEEIESE......oooveoceeeicii sttt [ cereenes 30,941,759 | .cooovcvreirierinne (U ST 0 [e 30,941,759 | .cooovevrrerricninne (U SRR (U ST (O (U (U ST (U TR (V1 [ 0
5. Tabular less actual reSErve rele@sed...........cocumiiiiniiieiiiiiesississe st | essesesisesineseese (1 [ (U1 IO (U O (V1 DO (U1 O (U1 N (U OO (1 OO (U1 I (U O (U1 DO 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 (59,039,083) ] ....coovvnerrreennin, 0 [ 0 ... [GIHORISH0L ) ) — [ [V (O (1 0 [ (O 0 [ 0
8. TOHAIS (LINES 110 7)..ouueeuurerceiseimeeeeserieeesisesis sttt 77,548,715 [ (O I 177,548,715 [ s (O I 0 i [V [P [V [ (O I 0 i [V [ 0
9. TADUIAE COSL.....veveeerercetniiee ittt nsnene | ceeies 136,515,869 | .....ccoovvrrrereenec (U ST 0 ... 136,515,869 | ...oovvvvrcrercrenne (U ST (U ST (O R (VI [ (U ST (U TR (V1 TR 0
10. Reserves released by death............cocceieicccecec et nnns | erereas 1,214,622 | ..covvvrierirnnd 0 [ (01 1,214,622 | oo 0 [ (01 [ (01 [ 0 [ 0 [ (01 [ 0 [ 0
11. Reserves released by other terminations (NEL)...........cccvvevrrieiieieeieeeee e sees | creeea 40,370,980 | ..cccvrrrrrerirnnnd [0 1 0. 40,370,980 |...cccovvrerrrrennnad [0 (01 (01 [0 1 [0 [0 (U 0
12.  Annuity, supplementary contract, and disability payments involving life contingencies...........cco.cureerrienernee | coreneereennenns 2,460 .o (01 T (V1 IS 2,460 | .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).......ccuurumrvieriirierierrieeisessesssessi e sssssessseessssesssesesssessssesensssens Lavnees 178,103,931 | oo, (O IR | I 178,103,931 | oo, (O IR (1 P [0 [P (O [ (O IR 0 i 0 i 0
15.  Reserve December 31, CUMEBNE VBT ... ..ottt ettt ea s sesebessseses s nsserennsessnsnsenenaes | coenes 999,444,784 | ... 0] i 0 [, 999,444,784 | ..o (U8 (L I [V I (LN I (U I [V I [V I 0
Cash Surrender Value and Policy Loans
16. CSA ending balance December 31, CUMTENT YEAN..........covrureinrrrirececneeeeecsseseesessessssesessessssssssessesssseees | sesnsessessssssesesnees (V] I (01 T (V1 I (0] S (01 (U1 T (V1 IO (0] S (01 ST (01 (11 0
17._Amount available for policy loans based upon Ling 16 CSV.........oiiiiiiiiiriieissciisi s seessnsssessienes | seessesessessessesenes [ I (01 [ I (] I {01 (1 [ [ I {1 I (01 (1 [ (] 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-Group Life Insurance
NONE

Analysis of Increase in Reserves-Individual Annuities
NONE

Analysis of Increase in Reserves-Group Annuities
NONE

72,73,7.4



Annual Statement for the year 2019 of the TLIC Watertree 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................
Real estate......

5. Contractloans...........cccceou..... B TR RUUTRO et
6. Cash, cash equivalents and short-term investments...

7. Derivative instruments............ccoeververireeeiennnns | (B et eaees
8.  Otherinvested assets......

9. Aggregate write-ins for investment income.

10.  Total gross investment income

11, INVESHMENT EXPENSES........vuiveieieceiteiteict ettt a bbb b s s b st s bbb s b e s b s b4 b bbb s s b s st s bbb bbb s ettt ..492,611
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... ] e 0

16. Total deductions (Lines 11 through 15)........... 523,634

17. Net investment income (Line 10 minus Line 16 13,731,105

0901. Miscellaneous INVESIMENE INCOME.........oiuiirireireieirireissessessree et ss sttt s st nensnses
0902. Intercompany interest income
0903.
0998. Summary of remaining write-ins for Line 9 from overflow page
0999. Totals (Lines 0901 through 0903 plus 0998) (LINE 9 @DOVE).......vcereururrissrssresreessesssessessesssnssssseesnssssssssessenssssssssessasssessasssssans

1501. ...
1502. ...
1503.
1598. Summary of remaining write-ins for Line 15 from overflow page....
1599. Totals (Lines 1501 through 1503 plUS 1598) (LINE 15 @DOVE)......uururrerureriresessmeassseeseesessssesessessssssssseessessssseesee st ses s sesssesses st ses st s essenssnssnssensensansesssssanssnsseses
(@) Includes $.....583,252 accrual of discount less $.....758,541 amortization of premium and less $
(b) Includes$.......... 0 accrual of discount less §.......... 0 amortization of premium and less $
(c) Includess§.......... 0 accrual of discount less §.......... 0 amortization of premium and less $
(d) Includes§$.......... 0 for company's occupancy of its own buildings; and excludes $
(e) Includess$.......... 0 accrual of discount less §.......... 0 amortization of premium and less $
() 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. gOVErNMENE DONAS......ceorveiererieiincineireiecnsiseieessenseseesessees | crreessesesessssenssessessnnenn (1 I 0
1.1 Bonds exempt from U.S. taX......cccovvverrrmnrnrnnninnnnsssisnnnes | cnveseeressssssssseessssensenns (0 I R 0
1.2 Other bonds (UNAffiliated)..........oeeverrerrereinrrrreeseseseeeeeneis | e (124,351) | oo 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...........cccocooe. | vovveveveiievcniccceeas [ 0
7. Derivative INSIIUMENLS........c..coiiieeicireieiceeie e | srevesessess e ssenee 0 [ oo 0
8. Other iNVEStEd @SSELS........cururercereireiieeirereeeeieieeesiseieisessees | creseseeeessssssisssesesseseans (01 O 0
9. Aggregate write-ins for capital gains (I0SSES).........cvevrierereeriiies | coerieriieiieiisrsiereissianeas {0 I 0
10.  Total capital gains (I0SSES).......c.cvevirerrriiiriieieieieeeisieissieieiens | evessisssesesieaas (124,351) | oo 0
DETAILS OF WRITE-INS
0901, 1ot

0902. Foreign exchange....
0903, oo en .
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 Individual (Group and Credit All Other Lines (Fraternal Benefit
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business Societies Only)
FIRST YEAR (other than single)

1. UNCONBCIEA. ...t | eresesessssse s s 0 | e | e, [0 IR 0 | coveerreeenieienenn0 | e, 0 [ im0 |0 [0 |0 | 0 [ =
2. Deferred and @CCIUBA...........covveveevcveeeeeeeieee e | coveresesesses s enienens 0 | e | e, L0 RN 0 | oo | 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...vveeveesreeic e 0 0 .0

6.2 Reinsurance assumed... .0 0 0

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

6.4 Net.....oooovvvrerrennn .0 0 0
7. LiN@5+LINE B4 .0 0 0
8. Prior year (uncollected + deferred and accrued - advance)......... 0 0 ...0
9. First year premiums and considerations:

9.1 DireCt...covvevererirnes .0 0 .0

9.2 Reinsurance assumed... .0 0 0

9.3 Reinsurance ceded.... .0 0 0

9.4 Net (Line 7 - LiNe 8).......cvevereereereeseeesese e 0 0 .0

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 +

...204,231,695
..... 11,188,553
...193,043,142
...193,073,562
................... 199,112

...204,063,002
..... 11,188,553
192,874,450

...204,231,695
..... 11,188,553
...193,043,142
coeren 193,073,562
................. 199,112

...204,063,002
..... 11,188,553
192,874,450

cooo

coocooo

cooocoo

oo

...204,030,139
..... 11,186,198

...204,030,139
..... 11,186,198

192,843,942

192,843,942
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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.

.............. 19,515,277
............ (19,515,277)

.............. 19,515,277
............ (19,515,277)

.............. 19,513,798
............ (19,513,798)

.............. 19,513,798
............ (19,513,798)




Annual Statement for the year 2019 of the TLIC Watertree Reinsurance Inc.

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 7,741 0 7,741
2. Salaries aNd WAGES........ccvurureeeeeeieieieie e essenens 0 (0 0 242,853 0 242,853
3.11  Contributions for benefit plans for employees 0 (01 T 0 40,441 0 40,441
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 4,676 0 4,676
3.32  Other agent welfare 0 [0 0 0 0 0
4.1 Legal fees and expenses. 0 [0 0 (6,051) (V1 O (6,051)
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 10,139 0 10,139
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 8,520 0 8,520
5.2  Advertising..... 0 (0 0 0 0 0
5.3  Postage, express, telegraph and telephone 0 (0 0 806 0 806
5.4  Printing and stationery..........ccccocovvervieinnnen. 0 [0 0 6,219 0 6,219
5.5  Cost or depreciation of furniture and equipment.... 0 [0 0 13,438 0 13,438
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 0 237 0 237
6.2  Bureau and association fees... 0 [0 0 573 0 573
6.3  Insurance, except on real estate. 0 [0 0 3,203 0 3,203
6.4  Miscellaneous losses.......... 0 (01 0 0 0 0
6.5 Collection and bank service (o =T 0 (01 0 147 0 147
6.6  Sundry general expenses. 0 (01 0 9,695 0 9,695
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 51,573 0 51,573
9.3 Aggregate write-ins for EXPENSES.........c.cvvevvevrerreireiieisesiessesseseniesieses | cesieneas 1,959,325 [ I 0 98,402 0 2,057,727
10.  General eXpenses INCUMTEd..........c.cueueieeeueieieieieeeieesesesenes | evsenens 1,959,325 (01 0 [ e [ 492,612 [(0).vvvvvrerrirennes 0 ((a)......2,451,937
11.  General expenses unpaid December 31, prior year. 465,952 (01 0 0 0 465,952
12.  General expenses unpaid December 31, current year........ 493,498 [0 0 0 0 493,498
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).......c.cccc. | covvernnes 1,931,779 (01 0 [ o0 [ 492,612 | oo, (1 I 2,424,391
DETAILS OF WRITE-INS

09.301. Other professional fES...........vwuerrerrimriniieriseisesesesssessesens | ceveeenees 1,870,480 (01 0 0 (1 I 1,870,480
09.302. Investment services fees. 0 [0 0 98,402 0 98,402
09.303. Internal admin fEES.........cvuiurierreeirerereie e 88,845 (01 0 0 0 88,845
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)..... | oo 1,959,325 [ I 0 98,402 0 2,057,727

(@)  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..

0

0

0

.0

.0

0

0

0

Taxes, licenses and fees unpaid December 31, current year.. 0

©OENOAR~ WD~

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. 2001 CSO ALB 3.50% CRVM IDB (15-17)....ceeverereerrrersreeseseresssssssesssssssssessssssssssssssssness | cenvens 315,419,557 | oovvevvrireieeennn0 | 315,419,557 | ovvvverererrrrnnn, (0] IO 0
0100002. 2001 CSO ANB 3.50% CRVM IDB (15-17)....oevvcvmreereerrreisssssesesssesssssesssssssssssssssssssssssssns | conves 582,346,642 | ....ccevvevrvreeen0 e 582,346,642
0100003. 50% OF GROSS PREMIUM (15-17)...vusveiierisiesiesssisissessssssssssssensssssssnssnsssssssssssnssssassses | snsssensannes 429,263 | .ovoveverresieeneenn0 [ 429,263
0199997. Totals (Gross) 898,195,462 | ..o | 898,195,462
0199999. TOtalS (NEE). ...ttt se s ens et ss s s s st snsesnsensnsassssssnsas | snsens 898,195,462 [ .....ocoevvevvee 0 | 898,195,462

Accidental Death Benefits:

0400001. 1980 CSO ANB 3.50% FPT (15-17)..ccioviiiisiisiisnississssssssssssssssssssssssssssssssssssssssssssss | esssnnensssss 92,002 | voivnicssicnsiessiennn0 [ 10000.92,002 | i, (O 0
0499997, Totals (GrOSS).....coverererrrssreassisessmsarsssssessesssnssssssssesssssssssssssssssssessasssssssssssssnsssssssssssssssssssssnsss | sosssssnssessens 925002 | wevsrrersssrsssssssnenss0 [ crrnrrnrennnnn 2,002 | cooiiiiiniiniisinnenn (LN I 0
0499999. Totals (Net)
Disability - Active Lives:
0500001, 1952 INTERCO DIS 3.50% (15-17). 0euiveuiieiiiiisissississssssssssssssessssnssssssessssssessssnssssssnssenes | ssesssssens 1,802,250 | oo [ 1,802,250 [ .o [ I 0
0599997, TOtAIS (BGrOSS)....u.vvuiesiissisiisiasssesssesssesssesssesssesssesss st st ssss st sess st sess st st sess st sensssssssssnssss | soesssssens 1,802,250 | oo [ 1,802,250 [ .o (O I 0
0599999, TOtAlS (NEE)...... vttt sttt snnsnnsas | sresssenens 1,802,250 | oo | 1,802,250 [ .o 0 i 0
Disability - Disabled Lives:
0600001. 1952 DISABLED LIVES 3.50% (15-16)....00ciiuuiieriieriiisisisssissssssssssssssnssssssssssssssssssssssssssssssenss | sosesasssssesass 48,074 | o0 48,074 [ oo (O I 0
0699997, TOHAIS (GrOSS).....-ceureriesiisiessesssssssssssssss st ssssssss st sess st st sess st sess s sesssenssnnsssnsssnssnssnssnsss | esisssssssesas 48,074 | o0 [ 48,074 [ oo [ I 0
0699999, TOtAlS (NEE)..... vttt sttt snssnsnnsss | esssssssssesass 48,074 | oo 0 [ 48,074 [ oo (O I 0
Miscellaneous Reserves:
0700001. FOR EXCESS OF VALUATION NET PREMIUM OVER GROSS PREMIUMS .........cccco. | covnvne. 98,625,411 | .eoovoeierireiannd 0. 98,625,411 [ oo (01N [ 0
0700002. FOR NON-DEDUCTION OF DEFERRED FRACTIONAL PREMIUMS .......ccooooiioniiininns | v 681,583 | .0 e 681,583
0799997, TO1AIS (GrOSS).....reureriesiresiressees et seesssis et sess st st sttt ssns sttt enst e | cnsniens 99,306,995 | ..o | 99,306,995
0799999. TOtAIS (NEE)...... ettt | cntenieas 99,306,995 | ..o | 99,306,995
9999999. Totals (Net) - Page 3, LINE .. ... | ceveees 999,444,783 | ..oooovvvvvve 0 [ 999,444,783

12
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1.1
1.2

2.1
22

EXHIBIT 5 - INTERROGATORIES

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

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

Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?
If s0, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as
described in the instructions.

=16 03 2201937 0000O0O0TO0 =

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

4.2 Amount of reserve:

4.3  Basis of reserve:

4.4  Basis of reqular assessments:
45  Basis of special assessments:

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

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

6.2  That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and

the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the reporting entity

has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently approved by the

state of domicile for valuing individual annuity benefits:
Attach statement of methods employed in their valuation.

Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year?
7.1 Ifyes, state the total dollar amount of assets covered by these contracts or agreements:
7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

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

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

8.2  State the amount of reserves established for this business:

8.3  Identify where the reserves are reported in the blank:

Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the current year?

9.1 Ifyes, state the total dollar amount of any account value associated with these contracts, agreements or riders:
9.2 State the amount of reserves established for this business:
9.3 Identify where the reserves are reported in the blank:

Yes[ | No[X]

Yes[ | No[X]

Yes[ | No[X]

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

Valuation Basis

1

2
Description of Valuation Class Changed From

3
Changed To

Increase in Actuarial
Reserve Due To Change

NONE

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

Ex. 7 - Deposit-Type Contracts
NONE

14, 15
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
PART 1 - Liability End of Current Year

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

are included in Page 3, Line 2, (See Exhibit 6, Claim Reserve).
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

Ll

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 1
Industrial Life Credit Life Life Credit
Life Insurance Individual Supplementary (Group and Insurance (Group and
Total (a) (b) Annuities Contracts Individual) () Annuities Group Individual) Other
1. Settlements during the year:
11 DIFECE. .t | fees et [0 ORI USROS 0

................ 95,047,946
10,045,423 |.
85,002,523

95,047,946
10,045,423 |.
85,002,523

1.2 Reinsurance assumed....
1.3 Reinsurance ceded.

2. Liability December 31, current year from Part 1:
2.1 Direct
2.2 Reinsurance assumed..........c.oevvvrreenrneerennnneneessnnensees | ernsrvenennnen 11,920,014 |0 |, 17,920,014

3. Amounts recoverable from reinsurers Dec. 31, current year........... [ oeoevveereeerieeennn. [0 [ 0
4. Liability December 31, prior year:
4.1 DIMECL....vice et | seenseaen e aes [0 [0 0

5. Amounts recoverable from reinsurers Dec. 31, Prior YEar..........c.c.. [ coowrrerersinnenmnneinnens (O PR [0 0
6. Incurred benefits:

8.1 DIMECL...eereeeericieiee ettt | sesesseenee st naes 0 o0 | 0

6.2 ReinsSurance assUmed..........cccveeveveueeeeereeieeeeeseeseeeeesenenes | ereeseseeeeans 88,888,320 | ...ccocveveeeveieieeeen0 | 88,888,320

6.3 ReiNSUrance CEABM. ........cooevieieceeeeeiceeiec et | eressieeeeeas 10,045,423 | ..ocoovvevirciiieee0 [ 10,045,423

B4 NBL. ... | e 78,842,897 | .o [ 78,842,897
(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 $.....6,279 premiums waived under total and permanent disability benefits.
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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 @Nd GCCTUEH...........cc.ivuiviiiiiiiiiiiisissisississsssisssssisssissnees | eriiessiesiesississe s 0 [ e 0 | e 0
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of COllECtoN...........cc.ccoceierieiees | verereieiiesiece s 0 | e 0 | e 0
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 | seesseestsseess s esenes 37,257,408 | .....oovvverrerirennne 45,798,161 | oooooverecererrieceeenns 8,540,753
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............cvirrirrrinrrseessiessssseseiesssnenes | sersssssssseessssssssessssensaes 62,245 | oo {0 (62,245)
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGN 25)..........c.cuiveieeiciieieie et sssssssesesssnas | sessssesassesssssessesesses 37,319,653 | oo 45,798,161 | coeoveeeeeereeae 8,478,508
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........ccoeuevrierierns | cervirereiieisieiessieseesssiesenes L0 TR 0 | e 0
28. TOTALS (LINES 26 @GN 27)....cuureurerrerrerereiseesneesesssesssssssssssessessssssssssssssssssssssessssssessessessssssssessenssnss | sessessessssssessessssssnssns 37,319,653 | oo 45,798,161 | oo 8,478,508
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 DiISAOWED IMR.........ooieiriierieiiresesissrie s eesse st st esssss s nesseness | soessssssssessssesssnessesssens 82,245 | ..o (U (62,245)
2502, oottt Rkt | Ereebs et O O (1 RN 0
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 @DOVE)........urueruresierersessiersesssnessesssssnsanes | seseessssssssssssenssssssssassnes 62,245 | o {0 (62,245)
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1.

Notes to the Financial Statements

Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

The State of lowa has adopted a prescribed accounting practice that differs from that found in the NAIC SAP related to the admission of an
excess of loss asset as an admitted asset. As prescribed by IAC 191-99.11(3), the Company has included an excess of loss asset as an admitted
asset valued at the excess of net assumed statutory reserves of the Company over the funds withheld account balance maintained by its parent,
Transamerica Life Insurance Company (TLIC). The NAIC SAP would not allow the admissibility the reinsurance asset. Risk charges are not
assessed against the excess of loss asset in the Company's risk-based capital (RBC) calculation.

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

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

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

(31,729,340)

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

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

(4) NAICSAP(1-23=4 XXX XXX XXX § (61,178472) § (31,729,340)
Surplus
(5) State basis (Page 3,Line38,Columns1&2) XXX XXX XXX $ 544,597,386 $_ 493,277,905

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

Excess of loss reinsuranceasset 4 2 2501 . . 858,258,196 745,522,829
(7) State permitted practices that are an increase /

(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ (313,660,810) $ (252,244,924)

If the Company had not been permitted to include the letter of credit in surplus, the Company's risk-based capital would have been below the
mandatory control levels of $20,977,627 and $21,980,960 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

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

In addition, the Company uses the following accounting policies:

(1) Shortterm 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 during 2019 or 2018.

(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
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Notes to the Financial Statements

Summary of Significant Accounting Policies and Going Concern (Continued)

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.

Accounting Changes and Corrections of Errors - None

Business Combinations and Goodwill - None

Discontinued Operations - None

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.
(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. Lessthan 12 months
2. 12 months or longer
b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan12months $ 34,646,289
2. 12monthsorlonger $.....7522,856
(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
F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing - None
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - None
H. Repurchase Agreements Transactions Accounted for as a Sale - None
I.  Reverse Repurchase Agreements Transactions Accounted for as a Sale - None
J. Real Estate - None
K. Low-Income Housing Tax Credits (LIHTC) - None
L. Restricted Assets - None
M. Working Capital Finance Investments - None
N. Offsetting and Netting of Assets and Liabilities - None
0. 5GI Securities - None
P Short Sales - None
Q. Prepayment Penalty and Acceleration Fees - None

Joint Ventures, Partnerships and Limited Liability Companies - None

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.
Total Amount Excluded

The Company did not exclude any investment income due and accrued as of December 31,2019 or 2018.

Derivative Instruments - None
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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 1+2) Ordinary Capital (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)

(a) Gross deferredtax assets_. ... $....40,234378 S ... 3 5...40,234,381 $....49,106969 S ... 2 $....49106,971 $. .. (8,872,591) $............. 18 (8,872,590)
(b) Statutory valuation allowance

adjustments ... ... S L S L T
(c) Adjusted gross deferred tax

assets (Ta-1b) ... ... 40,234,378 ... 3 40,234,381 ... 49,106,969 ... 2 49,106,971 ... (8,872,591) ... T (8,872,590)
(d) Deferred tax assets

nonadmitted__..___.__.._....._..... ... 37,257,410 ... .. 37,257,410 .. 45798164 ... ... 45,798,164 ... (8,540,754) ... ... (8,540,754)
(e) Subtotal net admitted deferred

tax asset (1c - 1d) S 2,976,968 S 3 8. 2,976,971 S 3,308,805 $. S 3,308,807 $.._.._.. (331,837) S 18 (331,836)
(f) Deferred tax liabilities .. 2,691,667 ... 285304 .. 2,976,971 ... 3,136,413 ... 172394 . 3,308,807 ... (444,746) ... 112910 ... (331,836)
(g) Net admitted deferred tax

asset/(net deferred tax liability)

A1 $ 285301 §  (285301) $ -8 172392 § (172392 $ -8 112909 § (112,909 $

(2) Admission calculation components SSAP No. 101
2019 2018 Change
m ] ®) @ ®) (6) @) ®) )
Total Total Ordinary Capital Total
Ordinary Capital (Col 1+2) Ordinary Capital (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)

(a) Federal income taxes paid in
prior years recoverable through
loss carrybacks ... [ - S - S - S - S - S - S - S - S

(b) Adjusted gross deferred tax
assets expected to be realized
(excluding the amount of
deferred tax assets from 2(a)
above) after application of the
threshold limitation (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_....._..... ... XXX XXX 81,689,608 . . XXX XXX 73,991,686 XXX XXX 7,697,922

(c) Adjusted gross deferred tax
assets (excluding the amount
of deferred tax assets from
2(a) and 2(b) above) offset by

gross deferred tax liabilities ... ... 2,976,968 3 2,976,971 . 3,308,805 ... 2 3,308,807 . (331,837) ... 1 (331,836)

(d) Deferred tax assets admitted
as the result of application of
SSAP No. 101.

Total (2(a) + 2(b) +2(c)) $ 2976968 $ 3§ 2976971 § 3308805 $ 2 $ 3308807 $ (331,837) § 18 (331,836)

(3) Ratio used as basis of admissibility

2019 2018
1,819.000% 1,572.000%
(b) Amount of adjusted capital and surplus used to determine recovery period and threshold limitation in 2(b)2 above . $_ 544,597,386 $__ 493,277,904

(a) Ratio percentage used to determine recovery period and threshold limitation amount

(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

(M 2 @)

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

(@ Federal S (27,080,281) S (27,086569) S . 6,288

(b) Foreign = = -

(c) Subtotal S..(27,080,281) S (27,086,569) $ .. 6,288

(d)

()

®

(g) Federal and foreign income taxes incurred S (27101,684) $. (27,071938) S . (29,746)
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Notes to the Financial Statements

9. Income Taxes (Continued)

M ] ®
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 S - S - S -
(2) Unearned premium reserve = = -
(3) Policyholder reserves 35535652 . 44,236,586 . (8,700,934)
(4) InvestMeNnts T T, -
(5) Deferred acquisition costs 4,540,365 . 4,702,520 . (162,155)
(6) Policyholder dividends accrual el T -
(7) Fixed @SSetS T T, -
(8) Compensation and benefits accrual el T -
(9) Pensionaccrual T T, -
(10) Receivables - nonadmitted T, T -
(11) Netoperating loss carry-forward — - -

(12) Tax credit carry-forward
(13) Other (including items less than 5% of total ordinary tax assets)
(99) Subtotal

(b) Statutory valuation allowance adjustment e i -
(€) Nonadmitted 37,257,410 . 45,798,164 (8,540,754)
(d) Admitted ordinary deferred tax assets (2a99-2b-2¢) s 2976968 $ 3308805 § (331,837)
(e) Capital
(1) Investments S 38 208 1
(2) Netcapital loss carry-forward = = -
(3) Realestate = = -
(4) Other (including items <5% of total capital taxassets) . T T -
(99) Subtotal s 38 28 1
(f) Statutory valuation allowance adjustment
(@) Nonadmitted
(h) Admitted capital deferred tax assets (2e99-2f-29) . 3 2 1
(i) Admitted deferred tax assets (2d + 2h) s 2976971 § 3308807 $§ (331,836)
M ] ®)
Current income taxes incurred consist of the following major components: 2019 2018 Change (1-2)
3. Deferred Tax Liabilities
(@) Ordinary
(1) Investments S S - S -
(2) Fixed @SSeS = e -
(3) Deferred and uncollected premium_________ e S -
(4) Policyholder reserves 2,691,092 3136413 (445,321)
(5) Other (including items <5% of total ordinary tax liabilities) . 575 . S 575
(99) Subtotal [ 2,691,667 S 3136413 S (444,746)
(b) Capital
(1) INVeStMENtS S 285304 S . 172394 S . 112,910
(2) Real estate = = -
(3) Other (including items <5% of total capital tax liabilities) . = e -
(99) Subtotal S 285304 $_ 17239 S 112,910
(c) Deferred tax liabilities (3a99 + 3b99) s 2976971 § 3308807 $§ (331,836)
4. Net deferred tax assets/liabilities (2i - 3c) $ -3 -3 -

As a result of the 2017 Tax Cuts and Jobs Act (TCJA), the Company'’s tax reserve deductible temporary difference increased by $8,551,860. This
change results in an offsetting ($8,551,860) taxable temporary difference that will be amortized into taxable income evenly over the eight years
subsequent to 2017. The 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.

11.
12.

Notes to the Financial Statements

Income Taxes (Continued)

H.

12/31/2019 12/31/2018

Current income taxes incurred 5 (27101,684) § (27.071,938)
Change in deferred income taxes 8,540,754 14,701,956

(without tax on unrealized gains and losses)
Total income tax reported § (18.560,930) § (12,369.982)
Income before taxes (88,378,395) (58,745,908)
21.00% 21.00%

Expected income tax expense (benefit) at the statutory rate  § (18.559.463) § (12.336.641)

Increase (decrease) in actual tax reported resulting from:

Nondeductible expenses 5 575 %

Pre-tax items reported net of tax 695 75

Prior period tax return adjustment (2.739) (33.417)

Other 2 1
Total income tax reported 5 (18.560,930) § (12.369.982)

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

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

(2) The method of allocation between the companies is subject to a written tax allocation agreement. Under the terms of the tax allocation
agreement, allocations are based on separate income tax return calculations. The Company receives payment for any losses or credits
regardless if such loss or credit reduces its separate income tax liability or the consolidated group’s income tax liability. 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.

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

D. At December 31, 2019 and 2018, the Company reported a net amount of ($65,539) and ($52,418) as (payable to)/receivable from parent,
subsidiary, and affiliated companies. Terms of settlement require that these amounts are settled within 90 days.

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

F. The Company is party to a Consulting Services and Administration agreement with TLIC, whereby TLIC provides certain professional and
administrative services to the Company. AEGON USA Investment Management, LLC acts as a discretionary investment manager under an
Investment Management Agreement with the Company.

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

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

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

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

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

M. All SCA Investments - None

N. Investment in Insurance SCAs - None

0. SCA and SSAP No. 48 Entity Loss Tracking - None

Debt - None

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

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

A
B.

Defined Benefit Plan - Not Applicable

Investment Policies and Strategies of Plan Assets - Not Applicable
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12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

(Continued)

C. Fair Value of Each Class of Plan Assets - Not Applicable

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

F.  Multiemployer Plans - Not Applicable

G. Consolidated/Holding Company Plans - Not Applicable

H. Postemployment Benefits and Compensated Absences - Not Applicable

I.  Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17) - Not Applicable
13. Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations
1. The Company has 25,000 common shares authorized, issued and outstanding. Par value is $100 per share.

2. The Company has no preferred shares authorized.

3. The Company has established a plan with the lowa Insurance Division for the declaration and payment of dividends or distributions to its
shareholder. The Company may not declare or pay any dividend or distribution without the prior written consent of the Division and must meet

Dividend and Distribution Policies as laid out in the Plan of Operations filed with lowa.
The Company did not pay a common stock dividend in 2019.

Company Profits Paid as Ordinary Dividends - Not Applicable

Surplus Restrictions - Not Applicable

Surplus Advances - Not Applicable

Stock Held for Special Purposes - Not Applicable

v © N o o &

Changes in Special Surplus Funds - Not Applicable

10. Unassigned funds (surplus)

The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains (losses) was $0 as of December 31, 2019.

11. Company-Issued Surplus Debentures or Similar Obligations - Not Applicable

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

13. Effective Date(s) of Quasi-Reorganizations in the Prior 10 Years - Not Applicable
14. Liabilities, Contingencies and Assessments - None

15. Leases - None

16. Information About Financial Instruments With Off-Balance-Sheet Risk And Financial Instruments With Concentrations of Credit Risk - None

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities - None
18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - None

19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - None

20.

Fair Value Measurements

A

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 S . 6,702,882 $ . S S S 6,702,882

Total assets at fair value/NAV $ 6,702,882 $ $ $ $ 6,702,882
b. Liabilities at fair value

Total liabilities at fair value $ $ $ $ $

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) Fairvalue 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 as 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.
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23.
24.
25.
26.
27.
28.
29.
30.
31.

Notes to the Financial Statements

Fair Value Measurements (Continued)

(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 6,702,883 6,702,883 6,702,883
Bonds 559,386,201 541,118,094 228,392,375 308,713,600 22,280,226

D. Not Practicable to Estimate Fair Value - Not Applicable

E. Nature and Risk of Investments Reported at NAV - Not Applicable
Other Items

Unusual or Infrequent ltems - None

Troubled Debt Restructuring - None

Other Disclosures - None

Business Interruption Insurance Recoveries - None

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

Retained Assets - None

I @ mmoo m »

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

Participating Policies - None

Premium Deficiency Reserves - Not Applicable

Reserves for Life Contracts and Annuity Contracts

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

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

Commissioner's Reserve Valuation Method and recognize any substandard ratings.

3. Asof December 31,2019, the Company had $15,003,011,364 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 $98,625,411 at year end.

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

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

The details of “Other Increases (net)” on Page 7, Line 7 are (in dollars):
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31. Reserves for Life Contracts and Annuity Contracts (Continued)

Ordinary Credit Life Group
Life Individual ~ Supplementary Group and Life
Item Total Industrial Life  Insurance Annuities Contracts Individual Insurance Annuities
Changein deficiency reserve $.(59,039,083) $ $ (59,039,083) $ . S S S S
3106999 Total $ (59,039,083) $ $ (59,039,083) § $ $ $ $
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 S - S 599,683 S 1818210 $._ ... S S
(2) Universal Life
(3)  Universal Life with
Secondary GUAraANtEES
(4)  Indexed Universal Life
(5)  Indexed Universal Life
with Secondary
GUATANES
(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
CashVvalue . ... XXX XXX 896,377,253 .. XXX XXX
(2)  Accidental Death
Benefits . XXX XXX 92,002 .. XXX XXX
(3) Disability - Active Lives . XXX XXX 1,802,250 . XXX XXX o
(4)  Disability - Disabled
Lives XXX XXX 48,074 . XXX XXX
(5) Miscellaneous Reserves . XXX XXX 99,306,995 XXX XXX o
Total (gross: direct + assumed) = $. - S 599,683 $_ 999,444,784 § S S
. Reinsurance Ceded
E. Total (net) (C) - (D) $ - 3§ 599,683 § 999,444,784 § $ $
Amount
F.
Life & Accident & Health Annual Statement:
(1)  Exhibit 5, Life Insurance Section, Total (Net) $. . 898,195462
(2)  Exhibit 5, Accidental Death Benefits Section, Total (Net) 92,002
(3)  Exhibit 5, Disability — Active Lives Section, Total (N€) 1,802,250
(4)  Exhibit 5, Disability — Disabled Lives Section, Total (Net) 48,074
(5)  Exhibit 5, Miscellaneous Reserves Section, Total (N€t) 99,306,995
(B)  SUB O AL $. 999,444,783
Separate Accounts Annual Statement:
(7)  Exhibit 3, Line 0199999, COlUMIN 2
(8)  Exhibit 3, Line 0499999, ColUMIN 2
(9)  Exhibit 3, Line 0599999, ColUMN 2
(10)  Subtotal (Lines (7) through (9))
(11) Combined Total ((6) and (10)) $ 999444783
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34. Premiums and Annuity Considerations Deferred and Uncollected

A. Deferred and Uncollected Life Insurance Premiums and Annuity Considerations

Type Gross Net of Loading
(1) Industrial S - S -
(2) Ordinary newbusiness . i -
(3) Ordinaryrenewal . 1,682,782 . 2,958,283
@) Creditlife T -
(5) Grouplife e -
(6) Group annuity - -
(7) Totals $ 1682782 § 2,958,283

35. Separate Accounts - None

36. Loss/Claim Adjustment Expenses - Not Applicable
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1.3
1.4
1.5
2.1

22
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? Yes|[ ]

State regulating?  lowa

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

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

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

If yes, date of change:

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

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

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

By what department or departments?
lowa

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

Yes [ X

No[X]

Yes[X]

] No[]

NAT ]

No[ ]

769218

Yes|[ ]

No[X]

statement filed with departments? Yes|[ ]

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

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

411 sales of new business?
412 renewals?

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

421  sales of new business?

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

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

No[ ]
No[ ]

Yes[ ]
Yes[ ]

Yes[ ]
Yes[ ]
Yes| ]

NIA[X]
NIA[X]

No[X]
No[X]

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

Name of Entity

2
NAIC
Company
Code

3

State of
Domicile

0

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

If yes, give full information:

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

Yes| ]

Yes [X]

No[X]

No[ ]

100.0%

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

1 2
Nationality Type of Entity

Dutch Corporation

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

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

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

Yes[ ]

Yes|[ ]

No[X]

No[X]

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

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| ]

Yes| ]

No[X]

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[ ]
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 3 4
American Bankers Association (ABA) Circumstances That Can Trigger
Routing Number Issuing or Confirming Bank Name the Letter of Credit Amount
0 $ 0
BOARD OF DIRECTORS
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  Todirectors 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]
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24.02
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24.04

24.05
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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




Annual Statement for the year 2019 of the TLIC Watertree Reinsurance Inc.

291

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

$ 541,118,092

R

559,386,201

R

18,268,109

30.2 Preferred Stocks

$ 0

=21

0

2]

0

30.3 Totals

$ 541,118,092

=21

2]

559,386,201 18,268,109

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
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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 $ 192,843,942 $ 206,167,412
2.3 Premium Ratio (2.1/2.2) 0.0% 0.0%
24 Reserve Numerator $ 0 $ 0
25 Reserve Denominator $ 918,057,803 $ 664,294,663
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|[ ]

Nof[ ]
No[ ]

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 612,479
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[ ] No[X]
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?

211
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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

GENERAL INTERROGATORIES

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)

Total admitted assets excluding Separate Accounts business (Page 2, Line 26, Col. 3)....
Total liabilities excluding Separate Accounts business (Page 3, Line 26).............cccccvvuee.
Aggregate life reserves (Page 3, LINE 1)......ccceieieiirieeeesee s
Excess VM-20 deterministic/stochastic reserve over NPR related to Line 7.1..........ccccceuu...
Aggregate A&H reserves (Page 3, LINE 2)........cceeueveieiceeeeieeesee e
Deposit-type contract funds (Page 3, LINE 3)......cvvveeevereieerieceeee e
Asset valuation reserve (Page 3, Line 24.01)......cccccvveierereieieiesie e
Capital (Page 3, LINES 29 & 30).....cvvurerererrerrerrireeissssssssssssessssssessesssssssssessesssssssssessessnes
SUIPIUS (PAGE 3, LINE 37)..euviieieiiieieeisee et

Cash Flow (Page 5)

Net cash from operations (LINE 11)........cvurrrirrnrinierneissisesseseese st ssesssssssssessssssssns

Risk-Based Capital Analysis

Total adjusted capital............ccccovvrevernnee.

Authorized control level risk-based capital......

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

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)....

1 2 3 4 5

2019 2018 2017 2016 2015
.......................... VN | N SN | DS B I o
.......... 74291496 | ........78428,951 | ........83,611,732 | ... 73,555,531 | oo 0
.......................... VN N | N DN | i DN J I o
.......................... N O | N OO | DS B I o
.......................... VN O | N DN | DS J I o
.......................... 1 O 1 DN 1) HSPOO (NP o
.......... 74291496 | ........78.428,951 | .........83,611,732 | 00 73,555,531 | v
.......................... N O | DU B IS 0 o SR DRS¢ ¢ G
.......................... VN N | N SN | DOl I o
.......................... 0| o0 | 015,436,048 | ........8,839,171 | o0
.......................... N N | N N | DS B IR o
.......................... N O | OO 1) EOSTRN J I o
.......................... o O 1| DN ) HF 1 I
.......................... 0| oo | 015,436,048 | ..........8,839,171 | oo 0
.......................... N O | N TN | DO B I o
........ 192,843,942 | .......206,167,412 | .......213,867,836 | .........96,666,857 | .ooccorrsrcsrs 0
.......................... N O | N N | DO B I o
.......................... VN O | N SN | DO B I o
.......................... N O | N N | DR B I o

..... 1,569,050,160
..... 1,024,452,770
........ 999,444,783

............... 451,315
............ 2,500,000
........ 542,097,386

.......... 77,553,641

........ 545,048,701

B I 29,968,039

..... 1,319,478,871
........ 826,200,966
........ 799,597,498

............... 276,147
............ 2,500,000
........ 490,777,905

........ 118,133,726

493,554,052

213,867,836

........ 984,545,020
........ 631,796,297
........ 608,237,529

............... 127,488
............ 2,500,000
........ 350,248,723

........ 154,295,930

352,876,211

........ 635,447,882
........ 447,134,593
........ 412,621,984

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

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

188,338,862
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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.ouurvurerimmrrinerenerineiensrinsesnenins | oveeeeens 37,319,653 | .......... 45,798,161 | .......... 60,523,161 | ........ 101,681,522 | ..o 0
53. Total admitted assets (Page 2, Line 28, Col. 3)........cccouvvererviereiiereeece e | e 1,569,050,160 | ..... 1,319,478,871 | ........ 984,545,020 | ........ 635,447,882 | .o 0

Investment Data
54. Net investment income (Exhibit of Net Investment INCOME)...........c.ccvvvveerereereierecesieens | v 13,731,105 | ............ 9,598,369 | ............ 4519,702 | oo 344,287 | oo 0
55. Realized capital gains (losses) (Page 4, Line 34, Column 1).......cccevviererereereercneerenines | cevererieesesnns (4,711 | e 88 | e, 9,480 | oo 0 [ e 0
56. Unrealized capital gains (losses) (Page 4, Line 38, COIUMN 1)........oviuriminieneereieeineineiins | sermessesssssessessennes (01 I (1 [P [ [P (0] I 0
57.  Total of above Lines 54, 55 and 56..........cc.vwrerreeuerirerieriieseisesissssisesissesssesesessesssssennns | oneessees 13,726,394 | ........... 9,598,457 | cooovnvns 4,529,182 | ..ovvvvins 344,287 | oo 0

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, CoIS. 6, 7 & 8)......vvvverrrrerrrrrrrrrreereisseseiseesssnsinees | cevveneens 78,842,898 | .......... 64,112,056 | .......... 34,853,027 | .......... 23,969,419 | oo 0
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. 199,847,286 | ........ 191,359,969 | ........ 195,615,545 | ........ 412,621,984 | ..o 0
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, Ling 2) X 100.00..........covrrurrererrrerrererenrereens | cevreeereeeeseesnnes L I I 10.7 [ o 10.6 | oo 5.2 | e 0.0
64. Lapse percent (ordinary only) [(Exhibit of Life Insurance, Col. 4, Lines 14 & 15)

/112 (Exhibit of Life Insurance, Col. 4, Lines 1 & 21)] X 100.00.........ccccvvvmerermmrmereenerirnne | worereseerieneeenns 5.3 | oo 8.4 | e (G I 39 | s 0.0
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)......ccccoeurrmrrrurmneneinereineensiseisesneneenns
77.  Group life (Page 6.2, Col. 11ess Col. 718SS COL. 9).....cevreveieieiieieieisieiessiseeeisseseies | vvressesesssssneneens (0 (01 I (O I {1 0
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 (0] I 72,563 | oo 64,169 | ...cocconcee. 324,223 | oo 0
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 (61,173,762)| ......... (31,729,428)| ......... (14,987,114)] ....... (327,515,627) | ..oovvvevvrincrinncninns 0

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

If no, please explain:
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DIRECT BUSINESS IN GRAND TOTAL DURING THE YEAR
NAIC Company Code.....16032

NAIC Group Code.....0468

Ordinary

LIFE INSURANCE
1

2
Credit Life
(Group and
Individual)

Industrial

Total

R =

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

DIRECT DIVIDENDS TO POLICYHOLDERS/REFUNDS TO MEMBERS

6.1
6.2
6.3

Life insurance:

Paid in cash or left On depoSit...........ccoeurerireiinieieeece e
Applied to pay renewal Premiums...........cceeereeereenieeeeneeneeeneseeseenes
Applied to provide paid-up additions or shorten the endowment

Totals (Sum Of LiNeS 6.1 10 6.4).........ovrruerrrerrereereeneereereieeeseeeceneeseinees
Annuities:

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

Totals (Sum of Lines 7.1 to 7.3)...
Grand Totals (LiNES 6.5 + 7:4)....cciiuiiniieiisisrssissisessisse s

DIRECT CLAIMS AND BENEFITS PAID
DEath DENEFIS........eevvrerieieriesiseie s
Matured eNdOWMENLS.........c.ccveiverrcreiieeiesee e
ANNUILY DENETILS. ..o s
Surrender values and withdrawals for life contracts
Aggregate write-ins for miscellaneous direct claims and benefits paid.... | ....
All other benefits, except accident and health.
TOMAIS ... vvvvtcte et

1398.
1399.

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

Credit Life
Ordinary (Group and Individual)

Group

Industrial

Total

1 2 3 4
No. of No. of Ind.
Pols. & Pols. & Gr.
Certifs. Certifs.

Amount Amount

No. of
Certifs.

6 7
No. of
Pols. &

Amount Certifs.

8 9
No. of
Pols. &

Amount Certifs.

Amount

DIRECT DEATH BENEFITS AND
MATURED ENDOWMENTS INCURRED
16. Unpaid December 31, prior year 0 0 0
17. Incurred during current year. 0
Settled during current year:
By payment in full
By payment on compromised claims
Totals paid............
Reduction by compromise
Amount rejected
Total settlements.
19. Unpaid Dec. 31, current year
(Lines 16 + 17 - 18.6)

18.1
18.2
18.3
18.4
18.5
18.6

o
o

o

o o o o oo
O O O O o o

© o o o o o

O O O O o o

o o o o o o

o o o o o o

o
o
o

o
o

o

o

o

20. Inforce December 31, prior year................
21. Issued during year.
22. Other changes to in force (Net)
23. In force December 31 of current year......... 0

POLICY EXHIBIT

No. of Pal.

0

0

o o o o
O O O o

o o o o

0
0
0

o o o o

O O O o

o o o o

o o o o

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

Direct
Premiums

Direct Premiums
Earned

Policyholder Dividends
Paid, Refunds to
Members or Credited
on Direct Business

Direct
Losses
Paid

Direct Losses
Incurred

24,
241
242
24.3
24.4

251
25.2
25.3
254
25.5
25.6

26.

Group policies (b)....
Federal Employee Health Benefits Plan premium (b)..
Credit (group and individual)............cc.ccoevrirrrunnes
Collectively renewable policies/certificates (b).... N -
Medicare Title XVIIl exempt from state taxes or fees.........ccocvrerverrirnnnnn N A
Other Individual Policies:
NON-CANCEIADIE (D)....vevvveiviiicicieiee et
Guaranteed renewable (b)...
Non-renewable for stated reasons only (b)..
Other accident only..........ccccovvrvnrerrireinns
AlLOET (D).t
Totals (Sum of Lines 25.1t0 25.5)......cccceuvrrrrerrerrernrennenns
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.
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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 year ....18,428,951
2. lIssued during year
3. Reinsurance assumed
4. Revived during year..........
5. Increased during year (net
6. Subtotals, LINES 210 5......couevevireieiereieeeeee s
7. Additions by dividends during YEar...........ccccvueveveveereneenieereeeeenseeenenes | eeeerenrerere XX e | vvvereseieessieeserereneen0 | e XXX oo | e 0 |, XXX,
8. Aggregate write-ins for iNCrEASES........c.cevevrieercieieieieiseesieeeeseesessnees | errereesssssssessesssssssnsesensd | onverierisississisnesissssseenens0 | evvrvenieiessissieeeissieseennsd | eveeississisississiesisissiensen0 | oeeeissiesieississiesissienn0 | o0 | oo [0 P 0 | o0 | e 0
9. Totals (LiNeS 1and 610 8).....cervrerrrirrireeierreieieessisesseseseisesssssssssssenss | svsnsssssessssssssessnsnsnnsnsQ | convrnnisnisnnssiesssnnnennQ [ 13,932 | i 78,514,992 | o0 | 0 | [0 {1 RPN | I ISV 78,514,992

Deductions during year:
10, DA .ottt nntssssssstensessesns | snesssssesssessssensnnsnesessens0 | seneneenssessnnnssessnnnnnen0. | verrerernnnnensnninnensr 399 | eernrnreserssnenrnens 80,493 | v 0 | XXX e | 0 0 | 80,493
T, MAEUIEY . ccvocec s ssssnsessessssenses | sressssessensessssensessessnsensesd | eerensrenensenssnnensenninnnsQ | ceeneisnsneesenenenen0 | coneensssieneen | essnensenen0 |0 | e XX [0 | 0 | 0
12. Disability w0 | 0 | 0 | b XXX i | 0 | 0 | 0
13. w0 |0 | 0 | 0 | 0 0 0
14. 843,545 | ..o |0 | 0 | 0 | 0 | 843,545
15. ..3,208,062 ..3,208,062
16.

17.  Decreased (net)
18. Reinsurance
19.  Aggregate write-ins for decreases

20. Totals (LINES 100 19)...u et eesees

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

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[ ]
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EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Industrial Ordinary
1 2 3 4
Number of Policies Amount of Insurance Number of Policies Amount of Insurance
24, Additions by diVIENdS..........coeverrrrerreninrnrreiieiesssienis | nveseeseeenennens D0 OO OO (01 [P XXX evrveveieereviereens | oo 0
25, Other paid-Up INSUIANCE.........covevieriiriieieiseiesesssiesseins | evesessssssessesssessese s sssssns 0 | oo 0 | o 0 | oo 0
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............coccervmnevenmirnes [ orrrnersnirns s 0 [ 0 | i 0 [ 0
35. Totals (LINES 3110 34)......cruuiireirinerisssiinssnesenssssnssenesss | coessssesssssssssssssssnssssssssenssssesness 0 | e 0 [ 201,272 | oo 74,291,496
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....cvorrvirriericeieeseees s sess e | eesssesss s ess st LU O (O R 74,291,496 | ..ooovvrrericrerinereeereeesineninns 0
38. Credit Life (Group and INAiVIAUEL)...........oovererrirriririnnins [ cereerrmerereseseneeseiesesseseeseessseneenns 0 | e [0 SRR 0 | o 0
39.
40.

ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE

Credit Life Group
1 2 3 4
Number of Individual Policies Amount Number Amount
and Group Certificates of Insurance of Certificates of Insurance

41, Amount of insurance included in Line 2

ceded to 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 (] 4,698 | .o 3,597 | oo (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.
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EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME PAYABLE
AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY CONTRACTS,

ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES
SUPPLEMENTARY CONTRACTS

Ordinary
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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FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

Interest Maintenance Reserve

1
Amount

1. RESEIVE aS Of DECEMDET 31, PHOT YEAT.......uiviiviieiieieteiie ettt ettt bbbt bbb s bbb s s sttt st s bbb se bt et nt bbb ensebsens | ebssbssessessnsesses et st e bbb en e baes 32,683
2. Current year's realized pre-tax capital gains/(losses) of $.....(124,351) transferred into the reserve net of taxes of $
3. Adjustment for current year's liability gains/(losses) released from the reserve
4. Balance before reduction for amount transferred to Summary of Operations (Line 1+ LiNe 2 + LINE 3).......ccouiieiiiiieieieeie et ssssessesses | stssssssessesssssssesssssssessesssessessens (65,554
5. Current year's amortization released to Summary of Operations (Amortization, LiNg 1, COIUMN 4)..........ccoveieiriieieieiisie et sssssesens | essssessesiessssessassessssassessessssassenas (3,309
6. Reserve as of December 31, current year (LINE 4 MINUS LINE 5)......c.iveieuiiiiieiieiisiisisseeseesssessessssssssssessssssassessasassessessssessasssssssassessssassessessssessesssssssessessnsassasss | sessssessesassssessassnsessassessnsassasses (62,245)
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 | et s 1,996 | oot (5,305) | wvvrverevereerirerenineennsesressneennsssenssnenl0. | vt (3,309)
2. 2020....cceiriereieeeriees | e 2437 | e (10,904) | .oovvveocrricreernernierreineesneeresneeen0 | s (8,467)
LT X T B IR KT LRIy | RN | B I (8,286)
V17 Sl O 3,837 | oo LRI | B IR (7,951)
LT\ N B 5,062 | cooveeeereesseseseeeeesee e P20 | N | B I (7,218)
LT Y S B L1 L0 | R | I I (7,624)
T 2025, | ettt 4,361 | oo (11,788) | oovververrerrsrernermnererneeneresnsensnesnne | e (7,427)
8. 2026....coeeeeieeeeieens | ettt 3,376 | oo (9,431) | cvvvrvererernereneeerereseemseesssssnesssnenens0 | et (6,055)
T (T B XY (- L7 Y N | N I (4,501)
10, 2028.eeeeeeeseseeeeeessssees | eeeeeessssreessess e L L L N | N I (3,340)
110 2029.c.eeeeeeeeineees | eeersesiseeeen st O OO (1,375) | cvvoreveererrnerenmeennerensensseesssesnssssnnenensQ | cvverreeesnessnesesssessesssssessessssssn (1,375)
12, 2030.c..ceeeeeeeeeeereeiineees | eeereeei et OO O OO PTOTON ) I [OOSR 0
13, 2037 eoereieeeenineees | et O OO O OO OO OTOON ) I OO 0
14, 2032..c.ccieriereieeeneriseees | ettt O OO O OO OO PPN ) I [OOSR 0
15, 2033.cemrieeieeeireeeesirneesins | ceeseesss et 0
16, 2034emieeeceeeeeisineeeis | ceeseeeis st 0 | oot 0 | covverrreeremneerernmersssessnsesssnssesnnesen0 | nreeiieii e 0
17, 2035.ieieeeierisneeeins | ceisseess et 0 | oo 0 | covveennerremnerrernserssnsresssessssesssnneenen0 | rrrerii e 0
18, 203B..cuuuvereeeeereresineeesns | cresieesss st 0 | oo 0 | covvernrerrrnerrernnmensnnsresssenssnesesnneenen0 | rrreiiei e 0
19, 2037 comeeeeeeieeresiseesies | cresieesss st 0 | cooererreerireres e 0 | covrernrerrinerrernsenssssesnsensssesssnnenen0 | rrreiii e 0
20, 2038.....correrrieieeniieees | et 0 | oo 0 | covvernerrnerrirnnsenssssssnsennsnessseennen0 | e 0
21, 2039t eees | e s 0 | oo 0 | covrerrerrnerrinnnenmesssssenssnessseennen0 | e 0
22, 2040......ciririenineies | e 0 | oo 0 | covvenrerrmnerrinnsernsssssnsennssesssenn0 | e 0
230 2041 | e 0 | oo 0 | covvereerrimnerrinnnenmsssssssesnssessseeenen0 | e 0
24, 2042......ceivirinernieien | e 0 | oo 0 | covverreerrmnerrenneennsnsssnsesssessseneen0 | e 0
25, 2043....coeiririeninins | e 0 | oo 0 | covvereerrnenrinnnermessssnsennsessseeenn0 | i 0
26, 2044........oioerierienies | e 0
27, 2045......oirierieeriinies | e 0 | oo 0 | covveereerrnerrinneermessssnsennesssneeenen0 | e 0
28, 2046.........crveieninies | e 0 | oo 0 | covveererrrnerrennennmensssnsessessseeenen0 | e 0
29, 2047 ..o | e 0 | e 0 | oo | e 0
30, 2048.....oe | s 0
31,2049 and Later.......ccocovvenes | o 0 ] et L0 OO | PO P PO SO PRR RO 0
32 Total (LINES 110 31).curuccenns | covcceersssssccsensssssscsssessssesessessns 32,683 | coovoreeesssssesessssseseeeessseee LTI N 1 [ (65,554)
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ASSET VALUATION RESERVE

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

7

Total
Amount
(Cols. 3 +6)

10.

1.

12.

13.

14.

15.

16.

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

. MaXIMUM TESEIVE. .....cuiviiieiicieisiee bbb

Reserve objective

20% of (Line 10 MINUS LiNE 8).......ceviuiiriiiiiririeeireieeseiee e

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

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

TEANSTEIS. ..ot

Voluntary CoONtTDULION. .........cviiririiieiriceiee s

Adjustment down to maximum/up 0 ZErO...........ceurrerierciniriecreeereeeeeis

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

............................... 276,147

............................... 276,147

............................... 159,998

............................... 436,145
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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 ODIIGALONS. ......cveveececicireieeei ettt enenens | reeseesnsenes 221,121,405 |........... XXX e e XX e | 221,121,405 | e 0.0000 | .everrereenrerrenernrnnneens0 | e 0.0000 | ..vovererrrrnrerrereerreneend0 | e 0.0000
2 1 HIghest QUaIY..........oveeueeereeerceiecrcreececeeneeeeeessseseesessessssssensensenens | ceneeneeeeenned 19,996,687 | o XXX [ eevreneeee XXX e [ 000 319,996,687 | oo 0.0005 | ..covvevrerrnnnnn 159,998 | e 0.0016 ......0.0033
3 2 HIGN QUAIIY...eeeeecccceceee et ensssssessessenees | eesnniseenensessseenensesnnnens 0 [ cveirniins D.0.9 GO ISR .9, GRS UUUTRTRTRRTSRRRTIRI ) N SRR 0.0021 | .ovvverenrreiernereeeend0 | e 0.0064 ......0.0106
4 3 MEAIUM QUAIIEY......eeceeiriecrieiee et seseesnsesisenes | snsseesensesssesnennssnnsnenen0 | veeernenns D.0.9, CORIRNINN ISR .9, GV UUPORRRUTSRTRRTORIN ) N OURRR 0.0099 | ..covevrnerererneneeeens0 | e 0.0263 ......0.0376
5 4 LOW QUAIIEY. ...t ....0.0817
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 gUaranteed............ccoovveerreenieeinieenns [ cevereeneeennesnereneen0 e (0] I XXX veivirrieienns [0 | s 0.0006 0.0023 [ .o 0
52 Commercial mortgages-all Other............ccceveriieniecierieenssees | cereennesnseennnesnnned0 | v (0] I XXX voeivivrienins [0 | s 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
56 Commercial mortgages-insured or QUATANTEET............oc.urereirreeereeneeireireeens | ceereereieeeieeseseeeeseeseeas
57 Commercial mortgages-all other.
58 Total Schedule B mortgages (sum of Lines 35 through 57).........cccceeerveeeienes | cveenieeeeeseinn
59 Schedule DA MOMGAGES. ......ucvivireiriireinirieieieeise st sesesenes | eesssssssssesessssssarsssesenan
60 Total mortgage loans on real estate (LiNES 58 + 59)........cccuiviiiirierieisessiieiines | oerssisseseesssesessessseenns




(4%

Annual Statement for the year 2019 of the TLIC Watertree Reinsurance Inc.

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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1

SCHEDULE S - PART 1 - SECTION 1

Reinsurance Assumed Life Insurance, Annuities, Deposit Funds and Other Liabilities

Without Life or Disability Contingencies, and Related Benefits Listed by Reinsured Company as of December 31, Current Year

i

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..... [09/30/2016 | TRANSAMERICA LIFE INS CO....c.ovviiienrinrisinrinnessessmsnessessssnssssssmsssssnssssssssssssssssssssssssssssssssssssssssssssessssssssses | Paresensennes | COFW/Luiioos [ XXXLuiiieiniins | o 74,291,496,470 | ..coooeeenee 999,444,783 | ............ 204,030,139 17,920,015 157,800,682
0299999. | Total - General Account - Affiliates - U.S. - Other...... e 74,291,496,470 999,444,783 204,030,139 ...17,920,015 157,800,682
0399999. | Total - General ACCOUNE = AfIIALES = U.S. = TOAIS .. ... ruuiuuiuriereeeieere e ereere s ses s ses s ses et f £ 8 sE8 8 b E b1 L6 eEE e LAkttt | cbiees 74,291,496,470 999,444,783 204,030,139 17,920,015 157,800,682
0799999, | TOtal - GENETAl ACCOUNt = AFfIlIAEES. ... v reereeresreieisersssessesesssesessseseesassssesesesesse e sees s see et ees 28 seEeE 8281288888428 £E 428428 eE e EESeE 4o eeE e enfenE 4eEseEeeEanEsessestenssns st ensenb st sensentsnssnnssnssntansnns | snssees 74,291,496,470 | ..ovovenee 999,444,783 | ............ 204,030,139 | ..oovvrnnnne 17,920,015 | coovovvnrininrinniinennd0 | s 157,800,682
1199999 | TOAl = GENEIAI ACCOUNL. ......eseseesseesseesseess st se sttt 8888888888848 R £ 4R E R £ 40840888 £ 88884 EE LR SRR SRR E SR E SR EseEEAeEE feEEeeE bbb eeb bbbttt | fnneas 74,291,496,470 | ............ 999,444,783 | ............ 204,030,139 | ..o 17,920,015 | o0 [ 157,800,682
2399999, | TOtAI U S, sttt ittt etttk k 1 et ekt ekt ekt o8R8 f R 8 £EE 4R 8 E8 88888 S8R SR 18 A £EEf LA f A8 A f A E A8 LS 4oL 8L R L8R4 E 1oL E e E oL E oSk et e SEieeEeeEeeE e oAkttt sttt | sbinnes 74,291,496,470 | ............ 999,444,783 | ............ 204,030,139 | ..cooovrnenes 17,920,015 | o0 [ 157,800,682
9999999, | TOAL.....vvurvervriereeiseiieressesiseese e seseesessessseeseesesssseseesessesssessesseesesssessessesssnssessessansessessassnssessssasssessessessanssessessasssnssessessanssessessassanssessestensanssess  sessessestestsssestessassnssessantensessentensessessessansens | sreeres 74,291,496,470 | ............ 999,444,783 | ............ 204,030,139 | .............. 17,920,015 | oo (V)] [ 157,800,682
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Sch.S-Pt.1-Sn. 2
NONE

Sch. S - Pt. 2
NONE

41, 42
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SCHEDULE S - PART 3 - SECTION 1

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

1 2 3 4 5 6 7 8 Reserve Credit Taken 1 Outstanding Surplus Relief 15
9 10 12
NAIC Type of Type of
Company Effective Domiciliary | Reinsurance | Business | Amount in Force at Funds Withheld
Code ID Number Date Name of Company Jurisdiction|  Ceded Ceded End of Year Current Year Prior Year Premiums Current Year Under Coinsurance
General Account - Authorized - Affiliates - U.S. - Other
66281......... 52-0419790.... [01/01/2017 | TRANSAMERICA PREMIER LIFE INS CO.......cccoevieririeireriereceriereesesssnessnsnienesssnenees | Boiiieeiecins |CO/cnnn OL.ovoeeies | e (] I (O PO o I ISR 11,186,197 | o0 |0 |0 [ 0
0299999. | Total - General Account - AUthONZEd = AffIlIATES = U.S. = OFNEI.......ccociiiceiiciect ettt es eattetste st e st s e s st teb et stssn s etstessssassns | errteeeeessesiseeasians (V) [P (U [Tt | I I 11,186,197
0399999. | Total - General Account - Authorized - Affiliates - U.S. - Total 11,186,197
0799999. | Total - General Account - Authorized - Affiliates, 11,186,197
1199999. | Total - General Account - Authorized 11,186,197
3499999. | Total - General Account - Authorized, Unauthorized and Certified... ..11,186,197
6999999, | TOtAl U.S........oooveireiriteeercrecete et 11,186,197
9999999, | TOAL......cuovuevicveieeiee ettt sttt et a b s et s s s s e e e e s st R bbb et e R e AR s e s AR bbb a e s A sttt bbb bbb e st s st st n s s nsenas | sreseesesenaeseesnsene (01 (01 OSRTUURRURRON | I DRSSO 11,186,197 | coveveveeeeeeeeend0 |0 |0 [ 0

144
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Sch.S -Pt.3-Sn. 2
NONE

Sch.S -Pt. 4
NONE

Sch.S -Pt.5
NONE

44, 45, 46
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SCHEDULE S - PART 6

Five-Year Exhibit of Reinsurance Ceded Business

10.

1.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

23.

24.

25.

26.

OPERATIONS ITEMS

Premiums and annuity considerations for life and accident and health
CONTACES ...t

Commissions and reinsurance expense allowancCes...........cccovveeeeerninennnns
CONraCt ClAIMS........vureiicieriire e
Surrender benefits and withdrawals for life contracts...........c...ccccecivcivcinnen.
Dividends to policyholders and refunds to members.............cccocverevveniencenne.
Reserve adjustments on reinsurance ceded...........ccooovvervrieennierniiennnns
Increase in aggregate reserves for life and accident and health contracts.......
BALANCE SHEET ITEMS

Premiums and annuity considerations for life and accident and health
contracts deferred and UNCOIIECEEA...........c.uvecverirriiniiriercrereei

Aggregate reserves for life and accident and health contracts..............cc.c.......
Liability for deposit-type CONtracts.............oveevreririererernrineirisrsereesiseirenes
Contract claims UNPaId............coeriireiriiirieiieree e
Amounts recoverable On FEINSUTANCE...........c..evereerrrererinrieereriesiseireneseeseeeans
Experience rating refunds due or unpaid............cccoeeeriinniinniceeeennes
Policyholders' dividends and refunds to members (not included in Line 10).....
Commissions and reinsurance expense allowances due............ooeeverereennns
Unauthorized reinsurance offSet.............ccocurueiniicicinincncesesceeseeeeeens
Offset for reinsurance with certified reinSUrers.............cccoocvcvvcincincincineiines

UNAUTHORIZED REINSURANCE
(DEPOSITS BY AND FUNDS WITHHELD FROM)

REINSURANCE WITH CERTIFIED REINSURERS
(DEPOSITS BY AND FUNDS WITHHELD FROM)

Multiple beneficiary trust...........cccoieriinie e
Funds deposited by and withheld from (F)...........ccoovvnemreininereieinerens

Letters of CrEdit (L)......oevererreieiieieieeisse et

($000 Omitted)
1 2 3 4 5
2019 2018 2017 2016 2015

.................... 11,186 | oo 12162 | e 22972 | ossssssesnd | o
............................. 0 [ e
.................... 10,045 | covrrses,559 | coorsscsd0,265 | s | oo
............................. 3 Y N Y N N N I,
............................. Y | N DY S | B,
............................. 3 Y N Y N Y N
............................. Y | N SN S | S,
............................. 3 Y N Y N Y N
............................. 3 Y N Y} S N I
............................. Y | N DY B | B,
............................. 3 Y N Y N S N I,
............................. Y| N SN B N B
............................. 3 Y N Y} Y N I,
............................. |
............................. 3 Y N Y|} Y N I,
............................. LY | N SN S | B,
............................. (3 Y N Y J I ( O
............................. (3 Y 1 R N IS (N DO
............................. 0 [ e TR B D
............................. (3 Y 1 Y J IS (N D
............................. 3 Y N Y| I N N
............................. 3 Y N Y N I (J D
............................. LY | N N | N | N |
............................. 0 [ e s
............................. 3L Y N N 1 N | N |
............................. 3 Y 1 IS 1 [  J [
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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)........cc.ciiueiieicicieie et ssssssessees | sessssessessesssssssesseses 547,820,974 | ..o {0 IR 547,820,974
2. REINSUIANCE (LINE 16)......cvueerereirrieeieieesseseseessssessssissesssssssssesessesssssessessssssssssssessessssssssessnsns | sessessnssssssessssssssnses 157,800,682 | ....coovveeerrereireinnnas (157,800,682) | .veuverercreeeereernneneeseseeeneeneinns 0
3. Premiums and considerations (LINE 15).........cccuiieieiieieeiieieiessissie e sssssssesesssssssenss | essesssssssesessessssessesnsnn 2,958,283 | ..o (0 TR 2,958,283
4. Net credit for CAEA MBINSUIANCE...........c..cveevieieeieieeeese ettt sssnes | evestessesaesenaaes XXX oeteieiseeiereieienins | eereresisessssse s 157,157,686 | ..ocvoverecrrieereinne 157,157,686
5. All other admitted assets (DAIANCE)..........ccuvieiiirieieicrre e nsenes | ersssssessessssessesseranes 860,470,217 | oo [ I 860,470,217
6. Total assets excluding Separate ACCOUNES (LINE 26)........ccceureerrrnrerrenerneenrensisessnsenseeessssesssees | reeseesssessssssessesens 1,569,050,156 | ..eovvrrervereeirrernrerrinenas (642,996) | ...covvrrrrrerieinns 1,568,407,160
7. Separate ACCOUNE @SSELS (LINE 27).......cuiuiveiieieieieieieisissseie sttt sssssssesssssnsens | sessssssssssessssassessessssessasssssnsassessed 0 | oot 0 | e 0
8. TOAl @SSELS (LINE 28)......cureeeeeerreeieceseeeiecese i seesss sttt ssesss s ssssssssessssnenss | connesssassssesssssesssans 1,569,050,156 | oveoovevrmreerererrenieeenns (642,996) | ...ooeernrererienne 1,568,407,160
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract reserves (LINES 1 aNd 2).......c.ccuiueiiviueiiieieseieie et sssessesaes | evssesssssessssssessesnaas 999,444,783 | ..o {0 OO 999,444,783
10. Liability for deposit-type CONtracts (LINE 3).......ccccviieuiiiieeiiicieceee e sseinnsens | ceveresssesssissesessssesss s sessssesessnans 0 [ e 0 | o 0
11, Claim rESEIVES (LINE 4)...eouvvereiereeireeeieeiieeesee it eess sttt sss s ssst s | seessesssessssssssessssnenes 17,920,015 | coooveereeieeeereesi e (1 17,920,015
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)..........cccoueveeereeieinereiieiieiies | cevervesessssesesssesseenns 1,652,362 | ..ovovevereeeesie e (0 TR 1,652,362
14, Other contract liabilitieS (LINE 9).........eveevrerrrirririeinsisesiesiseese et sssssssssesssnssess. | sessesssssessssssssessanssnssens 4,102,760 | .ooovoeeeceeeeens (642,996) | ..o 3,459,764
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)..........cceveevcrireieieieee ettt aesse s | evsesssesssssesssssssassesnnas 1,332,850 | .ovoveevciieieee e {0 I 1,332,850
20. Total liabilities excluding Separate ACCOUNES (LINE 26).......c..cruerreieininieieisireieississenssissiesens | srevesssssssesessssennes 1,024,452,770 | .oovvreireeireieeeieins (642,996) | ....ovverrerririreireinns 1,023,809,774
21.  Separate ACCOUNt lIADIIHIES (LINE 27)........vurereereeereeeeseiseeeseeseeeseeseessseseseesessesssssesseesessssesessesses | fsesssssessssssssssssassssssesssssassssssssns [0 OO 0 | e 0
22, Total abilities (LINE 28)........ccceurvereireriererieeisneriesese et ssssssesssssssessses | soessssssssessssesssnns 1,024,452,770 | coooovrerrincrrererirerins (642,996) | ....ovovnrrrrrirenne 1,023,809,774
23, Capital & SUIPIUS (LINE 38)........cveuurereerrremeeiserieesseesseessssessessssessssesssssssssssessssssssesssseses | sossssssssssssssssssssssesns 544,597,386 | ..o XXX ooierersenmnssennnns | cenenssesssssnesssseennees 544,597,386
24. Total liabilities, capital & surplus (Line 39) 1,569,050,156 | ...ooovvvrmerrercrirrerierirs (642,996) | ..o 1,568,407,160
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 CONract IADIIHIES. ........c.vvereeieiieeie st ssnsens | ersessnsessessessssessesesensenes (642,996)
31, ReINSUraNCe CEABA @SSELS.......c.cuiriieiiecieiitceeisie sttt b bbbt s s snsesns | sessssesnssnsesessnsesesinns 157,800,682
32.  Other ceded reinSUrance reCOVENaDIES.............c.viiiiiiiiiie s | st 0
33.  Total ceded reinSUranCe rECOVETADIES...........ccvuevivireieeierce et sstes e ssbenees | soesesbesiesssssssssesssses 157,157,686
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. ........c..ccuuiiirieriirisririr s sssessesineses | erisesiesiessssseesesnes 157,157,686
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Annual Statement for the year 2019 of the TLIC Watertree Reinsurance Inc.

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........... 20 0 0
56. 0 0 0
57.  Canada......cccoeominrunn 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. . oo I 4,198,831 0 0
97.  Totals (All Business).......... XXX [ 204,198,831 0 0
98.  Less reinsurance ceded..........cocoveureirinienen. . oo I 11,186,197 0 0
99.  Totals (All Business) less reinsurance ceded............ccvvvivnnes XXX 193,012,634 .0 .0
DETAILS OF WRITE-INS
58001. XXX... 0 0 .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 of the TLIC Watertree Reinsurance Inc.

SCHEDULE T - PART 2

INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Life Annuities Disability Income | Long-Term Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals
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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Annual Statementior the year 20150f ne. 1L.1C Watertree Reinsurance Inc.

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

PART 1 - ORGANIZATIONAL CHART

NAME
VEREMIGING AEGON, NETHERLANDS MEMBERSHIP ASSOCIATION
AEGON NV
. AEGON DERIVATIVES N.V.
L AEGON EURQPE HOLDING B.V.
L AEGON NEDERLAND NV,
L AEGON LEVENSVERZEKERING N.V.
LUS PENG, INC.
L AEGON NEVAK HOLDING B.V
L BLUE SQUARE RE N.V.
L AEGON INTERNATIONAL B.V.
| THE AEGON TRUST
L TRANSAMERICA CORPORATION
| AEGON FUNDING COMPANY LLC
L AEGON MANAGEMENT COMPANY
L RIVER RIDGE INSURANCE COMPANY
L SHORT HILLS MANAGEMENT COMPANY
[ AUSA HOLDING, LLC
L AEGON ASSET MANAGEMENT SERVICES, INC.
LWORLD FINANCIAL GROUP, INC.
|- WFG PROPERTIES HOLDINGS, LLC
- AEGON DIRECT MARKETING SERVICES INTERNATIONAL, LLC
L AEGON USA ASSET MANAGEMENT HOLDING, LLC
| AEGON USA INVESTMENT MANAGEMENT, LLC
L AEGON AM FUNDS, LLC
b AEGON MARKET NEUTRAL INCOME FUND, LLC
L AUIM CREDIT OPPORTUNITIES FUND, LLC
- AEGON USA REALTY ADVISORS, LLC
L AEGON ENERGY MANAGEMENT, LLG
L AEGON UPSTREAM ENERGY FUND, LLC
- AEGON OZF INVESTMENTS 1, LLC
L AEGON GPPORTUNITY ZONE FUND JOINT VENTURE 1, LLE
k AEGON OZF INVESTMENTS 2, LLC
L AEGON GPPORTUNITY ZONE FUND 2, LP
 AWHF2 GENERAL PARTNER, LLC
L AEGON WORKFORCE HOUSING FUND 2, LP
L AEGON WORKFORCE HOUSING FUND 2 HOLDING COMPANY, LLC
- AWHF2 GENERAL PARTNER, LLC
L AEGON WORKFORCE HOUSING FUND 3, LP
L AEGON WORKFORCE HOUSING FUND 3 HOLDING COMPANY, LLC
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
L AHDF MANAGER I, LLC
L AEGON AFFORDABLE HOUSING DEST FUNDH, LLC
- AMFETF MANAGER, LLC
L AEGON MULTI-FAMILY EQUITY FUND, LLC
L AUSA PROPERTIES, INC.
L AXA EQUITABLE AGRIFINANCE, LLC
L AEGON USA REAL ESTATE SERVICES, INC.
L AEGON USA REALTY ADVISORS OF CALIFORNIA, INC.
- NOMAGON TTTLE GRANDPARENT, LLC
L NOMAGON TITLE PARENT, LLC
L NOMAGON TITLE HOLDING 1, LLC
L PEARL HOLDINGS, INC. |
L PEARL HOLDINGS, INC. I
- TRANSAMERICA INVESTMENT MANAGEMENT, LLC
- CREDITOR RESOURCES, INC.
L CRI SOLUTIONS, INC.
= MASSACHUSETTS FIDELITY TRUST COMPANY
- MONEY SERVICES, INC.
& TRANSAMERICA TRAVEL AND CONFERENCE SERVICES, LLC
 MONUMENTAL GENERAL ADMINISTRATORS, INC.
L TRANSAMERICA RESDURCES, INC.
L TABR REALTY SERVICES, LLC
L TRANSAMERICA AFFORDABLE HOUSING, INC.
L TRANSAMERICA AGENCY NETWORK, INC.
L TRANSAMERICA CAPITAL, INC.
L TRANSAMERICA FINANCIAL ADVISORS, INC.

TRANSAMERICA FUND SERVICES, INC

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

- TRANSAMERICA VENTURES, LLC

- TRANSAMERICA VENTURES FUND, LLC

 UNIVERSAL BENEFITS, LLC

= ZAHORIK COMPANY, INC.

 COMMONWEALTH GENERAL CORPORATION

AEGON GLOBAL SERVICES. LLC.

= AEGON INSTITUTIONAL MARKETS, INC.

- FINANCIAL PLANNING SERVICES, INC.

I GARNET ASSURANCE CORPORATION 1l

- IRONWOOD RE CORP.

 STONEBRIDGE BENEFIT SERVICES, INC,

 TRANSAMERICA LIFE INSURANCE COMPANY

I AEGON FINANCIAL SERVICES GROUP, INC,

- AEGON MANAGED ENHANCED CASH, LLC

 CEDAR FUNDING, LTD.

- CUPPLES STATE LIHTC INVESTORS, LLC

| FD TLIC, LIMITED LIABILITY COMPANY

= LICA RE It, INC

LIFE INVESTORS ALLIANCE LLC

MLIC RE I, INC,

[ NATURAL RESOURCES ALTERNATIVES PORTFOLIO |, LLC

- NATURAL RESOURCES ALTERNATIVES PORTFOLIO 3, LLC

- PEQPLES BENEFIT SERVICES, LLC

-PINE FALLS RE, INC.

- PRIMUS GUARANTY, LTD,

[ REAL ESTATE ALTERNATIVES PORTFOLIO 2, LLC

= REAL ESTATE ALTERNATIVES PORTFOLIO 3, LLC

= REAL ESTATE ALTERNATIVES PORTFOLID 34, INC

- REAL ESTATE ALTERNATIVES PORTFOLYD 4 HR, LLC

FREAL ESTATE ALTERNATIVES PORTFOLIO 4 MR, LLC

LYARRA RAPIDS, LLC

- THH ACQUISITIONS, LLC

- SB FRAZER OWNER, LLC

- TLIC OAKBRODK REINSURANCE, INC.

- TLUIC WATERTREE REINSURANCE, INC.

- TRANSAMERICA LIFE (BERMUDA) LTD.

- ZERD BETA FUND, LLC

51

FEDERAL
DIMBER

Foreign
Foreign
Foreign
Foreign
Foreign

Foreign

Foreign

Foreign
53-6513848
42.1484983
42-1489646
351113520
20-0877184
42-1338466
52-1549674
35-1884859
42-1518386
20-2133638
52-1201367
52-1540074
52-1540074
$2-1985561
82-5350093
47-1181499
42-1205796
83-3165501
83-3261635

83-3912637

421205796
B3-3088933

B84-374148
84-3089336
84-3060113
42-1205796
3903597181
42-1205796
82-1845617
271275705
320342677
61-1098396
20-5023693

20-1063558
20-1083571
06-1564377
42-1078584
52-1383611
420947998
42-1079580
42-1079580
52-1243288
52-1525601
84-3026780
84-3252166
61-1513662
#5-3141853
59-2476008
5§9-3403587
13-3689044
13-3698753
13-3689044
4B-2720367

42-1334744
95-2775950
510108922
814268921
61-108532%
23-2130174
14-1893533
471703149
75-2548428
390089781
41-1479560
J0-D445264
BB-1055613
20-448811
01-0969916
20-5927773
42-1483973
10930908
82-2456359
84-3516408
231705004
26-1552330
Foreign
02-0885017
20-1378384
20-1827078
20-3878375
20-3a78417
421205196
42.9154276
030184230
47-1026613
81-3715574
95-0481010
28-1288004
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Annual Statement for the year 2019ai e 1 LIC Watertree Reinsurance Inc.

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

PART 1 - ORGANIZATIONAL CHART

HAME
AEGON NV,

L AEGON INFERNATIQNAL B.V.

|- THE AEGON TRUST

L TRANSAMERICA CORPORATION

COMMONWEALTH GENERAL CORPORATION

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

L AEGOMN INSIGHTS (THAILAND) LIMITED

BAY STATE COMMUNITY INVESTMENTS I, LLC

FBAY STATE COMMUNITY INVESTMENTS I, LLC
FINTERSECURITIES INSURANCE AGENCY, INC

FNATURAL RESOURCES ALTERNATIVES PORTFOLIO i, LLC
- TRANSAMERICA ASSET MANAGEMENT, INC.

I TRANSAMERICA FYRAMID 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 HAWAII, ING,

- 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 INC.
L WORLD FINANCIAL GROUP INSURANCE AGENCY OF CANADA INC
L RCC NORTH AMERICA LLC
FGH USA, LLC
INVESTORS WARRANTY OF AMERICA, LLC
LCS ASSOCIATES, LLC
MITIGATION MANAGER, LLC
BARFIELD RANCH ASSOCIATES. LLC
OSCEOLA MITIGATION PARTNERS, LLC
PLACER 40 INVESTORS, LLC
PSL ACQUISITIONS OPERATING, LLC
TRADITION LAND COMPANY, LLC
L 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

L TRANSAMERICA HOME LOAN

TRANSAMERICA VENDOR FINANCIAL SERVICES CORPORATION
[ TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY

L CARLE PLACE LEASEHOLD SPE, LI.C.

- TRANSAMERICA INTERNATIONAL RE (BERMUDA) LTD.

- TRANSAMERICA REDWOOD PARK, LLC
L UNITED FINANCIAL SERVICES, INC.
[ AEGON BRAZIL HOLDING B.V
L MONGERAL AEGON SEGURQS E PREVIDENCIA S5A
L AEGON BRAZIL HOLDING Il B.V
L MONGERAL AEGOM HOLDING LTDA
MONGERAL AEGON ADMNISTRAGAD € BENEFICIA LTDA
MONGERAL AEGON INVESTIMENTOS LTDA
MONGERAL AEGON TECNOLOGIA LTDA
MT ADMINISTRADORA E CORRETORA DE SEUGORES LTDA
SENIOR SERVICES DO BRASIL ADMINISTRACAD DE BENEFICIOS LTDA
L AEGON DMS HOLDING BV,
| AEGON INSIGHTS LIMTEG
L AEGON DIRECT MARKETING SERVICES INSURANCE BROKER {HK} LIMITED
- CORNERSTONE INTERNATIONAL HOLDINGS LTD
AEGON DIRECT MARKETING SERVICES EUROPE LTD.
STONEBRIDGE INTERNATIONAL INSURANCE LTD
L 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
 AEGON DIRECT MARKETING SERVICES MEXICO SA. DE C.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 LIMITED
L AEGON MEXICO HOLDING Il B.V
L AEGON MEXICCH HOLDING IV B.V
L AKAAN-AEGON, 5.A.8.| DE C.V
- TRANSAMERICA (BERMUDA) SERVICES CENTER, LTD.
L TRANSAMERICA LIFE INTERNATIONAL (BERMUDA), LTD.

51.1

TRANSAMERICA INTERNATIONAL DIRECT MARKETING CONSULTANTS, LLC

'WORLD FINANCIAL GROUP INSURANCE AGENCY OF MASSACHUSETTS, INC.
WORLD FINANCIAL GROUP INSURANCE AGENCY OF WYDMING, INC

L TRANSAMERICA INTL RE ESCRITORIC DE REPRESENTACAQ NO BRASIL LTD

FEDERAL
0 MUMBER

Foreign
51-8513848
42-1484983
51-0108922
84-3304740
520419790
42-1470697
42-1523438
42-1470697

Foreign
620419790
520419790
42-1517005

58-3403585
520419700
820419790
85-3809372
66-0621281
990277127
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Annual Staement for the year 2013002 1 LIC Watertree Reinsurance Ine.

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

PART 1 - ORGANIZATIONAL CHART

Organizational Chart Footnotes:

Ownership is 100% unless otherwise noted. Inclusion of an enlity does not necessarily signify control.
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Vereniging AEGON holds voling power in the common, preferred A and preferred B stack of Aegon NV, tolaling 31.5377%.
AEGON USA Investment Management, LLC is the Manager; equity will be owned by clientsfinvestors of AEGON USA lrvestment Management, LLC

AEGON USA Invesiment Management, LLC will ba the sole Member until the first investmend is made; then a 3-member Board of Managers will
assume management; Equity will be owned by clientsfinvestors of AEGON USA Investment Management, LLC

Members: AEGON USA Investiment Management, LLC {98.36%); non-affiliale of Aegon (1.84%)

General Pariner is AWHF2 General Pastner, LLC and will hold 0% economic interest in the Fund. Fund pariners:
Transamerica Life Insurance Company (63%), Transamarica Financlal Life Insurance Company {20%)
and Transamerica Premier Life Insurance Company (17%)

General Partner is AWHF3 General Partner, LLC and will hold 0% economic interest in the Fund: Fund Partners: Transamerica Lile Insurance
Company {83%}, Transamerica Financial Life Insurance Company {20%) and Transamerica Premier Life Insurance Company {17%).

Members: Managing Member - AHDF Manager I, LLC (.01%}); Transamerica Life Insurance Company {5.0%); non-alfiliate of Aegon (94,.99%)

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

Members: AEGON USA Reatty Advisors, LLC (50%); non-affiliate of Aegon [50%)

AUSA Holding, LLC owns 51.60%; AEGON Assel Management Services, Inc. owns 37.62%; Commorwealth
General Corporation owns 10,78%

AUSA Holding, LLC owns 56%; Transamerica Premier Life Insurance Comparny owns 44%

Additional TUIC Subsidiaries: Gamet Assurance Corporation, Garnet Assurance Corporation Ill, Garnet Community Investments (i), LLC,
Garnet Communily Investments XVIIl, LLC, Game! Community Investments XX, LLC, Garnat Community Investmenis XXIV, LLC,
Garnet Community Investments XXV, LLC, Gamet Community Investments XXVL, LLC, Gamel Community Ivesimeants X0V, LLC,
Garnet Community Invastments XXVII, LLC, Garnet Community Investments XXIX, LLC, Gamet Community lnvastments XXXI, LLC,

G 1 C snity | tmenls X0, LLC, Gamel Community Investments XXXII, LLC, Gamet Community invesiments XXXIV, LLC,
Garnst Community Investments XXXV, LLC, Gamet Community tavesiments XOO(VI, LLC, Garnet Community Investments YOOV, LLC,
Gameat Community Investments XXV, LLC, Gamet Commundly Invesimants XXXIX, LLC, Gamnet Community Investments XL, LLC,
Gamet Community Investments XLI, LLC, Gamet Community Investmenis XLII, LLC, Gamat Community Investments XLIII, LLC,

Gamet Community (nvestments XLIV, LLC, Garnet Community Investments XLiX, LLC, Gamel Community Investmenis XLV, LLC,
Gamet Commundly Investments XLVI, LLC, Garnet Community Invesimants XLVII, LLC, Garnet Community Investments XLVIII, LLC,
Aegon Community Investments 50, LL.C, Aegon Communily Investments 51, LLC,

Aegon Community Investmants 52, LLC, Aegon Community nvesiments 53, LLC, Aegon Community Investments 54, LLC,

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

Asgon Community Investments 58, L1.C, Aegon Community Investments 59, LLC, Aegon Community lnvestments 60, LLC

Asgon Community Invesiments 61, LLC, Aegen Community Investmenis 62, LLC

Members: Transamerica Life Insurance Company (62.22%). Transamerica Premier Lile Insurance Company (37.78%)
Consolidated special purpose vehicle.

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

Members: Transamerica Life Insurance Company (55%); Transamerica Premier Life Insurance Company {35%) and Transamerica Financial
Life Insuranca Company (10%).

Mambers: Transamerica Life Insurance Company (20%); non-affillates of Aegon {80%)

Members: Transamerica Life Insurance Company (82.5%); Transamerica Financial Life Insrance Company {7.5%);
Manager: AEGON USA Realty Advisors, LLC

Members: Transamerica Life Insurance Company {74.4%]); Transamerica Pramier Lile Insurance Company {25.6%);
Manager AEGON USA Realty Advisors, LLC

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

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

Members: Real Estate Alternatives Portfolio 4MR, LLC {49%); non-affiliate of Aegon (51%)
Transamerica Life Insurance Company owns 84 07%; AEGON Infemational B.V. owns 5.9%

Members: Transamerica Lile Insurance Company (33.06%); Transamerica Pramier Life Insurance Company (36.4%);
Transamerica Financial Life Insurance Company {18.13%); Transamerica Paciic Insurance Company, Lid. (12.41%).
Manager: AEGON USA Investment Managament, LLC

Additional TPLIC Subsidiaries: Garnet Community Investmenis, LLC, Garnet Community Investments IV, LLC,

Garnet Community Investments V, LLC, Gamet Community trvestments VI, LLC, Garnet Community

Investments VII, LLC, Gamet Community Investments Vill, LLC, Gamet Community Investments 1X, LLC, Gamet Community
Investments X, LLC, Gamet Community Investments X), LLC, Gamnet Community Investments Xl LLC.

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

Mambers: Transamerica Premiar Life Insurance Company (60%); Transamerica Life Insurance Company
{35%); Transamerica Financal Life Insurance Company (5%)

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

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

Additional FGH USA, LLC Subsidiaries: ALH Properties Eight, LLC; ALH Properties Elgven, LLC; ALH Properties Four, LLC; ALH Properties
Nina, LLC; ALH Properties Seven, LLC; ALH Properties Saventeen, LLC; ALH Properties Sixteen, LLC; ALH Properties Ten, LLC;

ALH Propertias Tweive, LLC; ALH Properties Two, LLC, FGH Reafty Credit, LLC; FGP 90 West Street, LLC; FGP Wesl Street, LLC;

Fifih FGP, LLC; First FGP, LL.C; Fourth FGP, LLC; Second FGP LLC; Seventh FGP, LLC

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

PSL Acquisitions Operaling subsidiaries: Horizons Acquisition 5, LLC: Horizons St Lucie Developrment, LLC; St. Lucie West
Development Company, LLC; Tradition Development Company, LLC; Tradition Imigation Company, LLC

Ownership: 92.32% Transamerica Corporation: 7.68% Transamerica Life Insurance Company
Quotaholders: Transamerica International R {Bermuda) Lid. (95%) and Commomwealth General Corporation (5%)

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

AEGON Brazil Holding B.V. owns 50%; nan-affiiate of Aegon owns 50%

AEGON Brazil Holding Il B.V. owns 50%; non-affiiate of Aegon owns 50%
Mongeral AEGON Holding Ltda owns 08%: non-affRiate of Aegon owns 1%
Mongeral AEGON Holding Lida owns 89.89%; non-affiiate of Aegon owns .01%
Mongeral AEGON Holding Lida. owns 80%; non-affiliates of AEGON owns 10%
Mongeral AEGON Holding Lida. owns 99%; non-affiliate of Aegon owns 1%
AEGON Mexico Holding B.V. owns 89%; AEGON DMS Holding B.V. owns 1%
AEGON Maxico Holding B.V. owns 99.998%; AEGON DMS Holding B.V. owns .002%
AEGON DMS Holding B.V. owns 99.899%; AEGON International B.V. owns .00 %
AEGON DMS Holding B.V. owns 59.95%; non-affiliate of Aegon owns .05%
AEGON Mexico Holding 1V B.V. owns 89.095%; non-afféiate of Aegon owns .005%

51.2
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Annual Statement for the year 2019 of the TLIC Watertree Reinsurance Inc.

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership 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 Watertree Reinsurance Inc.
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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... [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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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 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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Annual Statement for the year 2019 of the TLIC Watertree Reinsurance Inc.

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership 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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Annual Statement for the year 2019 of the TLIC Watertree Reinsurance Inc.

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership 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 A s 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 RE....coin. 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...oooiiiiieincineiinsiinsiinsninsninnes | e N..... [ 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....ooiiiiiieecseseseseies | oo Yoo [ 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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Annual Statement for the year 2019 of the TLIC Watertree Reinsurance Inc.

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership 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 of the TLIC Watertree Reinsurance Inc.

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

questions.
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

if your company is engaged in the type of business covered by
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NO
NO
YES
YES
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YES
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NO
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NO
NO
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NO
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NO
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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............| c.cco....cn. 6,702,882 | ..overerrenn 12 |, 6,702,882 | ..ocvvrercreas (V1N I 6,702,882 | ..ovvrerrenn 1.2
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 SECUMLIES.........c.cwurrreiincinerireriresiresresiesiesisensennes | ceenesneeneeneenenend (U [P 0.0 [ oo (V1N I (U [ (VN [P 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... ... ivrurirerierieseresrerr s sssssssnesas | csssesaes 547,820,978 | ....ccc...... 100.0 [..ooeoees 547,820,978 | oo (O 547,820,978 | ....cc....... 100.0
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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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10.
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12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PHIOF YEAI.........ccuiuiieieitrieieiieiie ittt es bbb bbb E bbb bbb bbb 0
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

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16........cocieiieicieiscte ettt bbb bbbttt baes 0
3.2 Totals, Part 3, COIUMN 12........iiieieiecisse ettt bbb bbbt bbb s st baes 0 0
ACCIUAL OF QISCOUNL.........eeveiie ettt sttt s b2 b4 b R4 b A4 A4S A s bbb E e R bbb st s bbb n bt 0

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoomerreeeeseeeee e N 0 R R, 0
5.2 Totals, Part 3, Column 9.......cc.cooevvrrrrersrseeessese s o) - B i 0

0

Total gain (10ss) on disposals, Part 3, COIUMN 19........ciiiieireieiesisiei sttt s bbbttt 0
Deduct amounts received on diSposals, Part 3, COIUMN 16...........cceeiirieieiiies ettt sttt sttt st se st s s bbb s s ss st s st s st en et banen 0
Deduct amortization of premium @nd AEPIECIAHION............c.cvevirie ettt bbbt b b a s s b et a et et s et et et s s ae st e st en e 0
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
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
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccceuerirrirereieiesie ettt sttt s s e b s s ssessesnaas 0
Deduct total NONAAMILEA BMOUNES. ... 0
Statement value at end of current period (LiNe 11 MINUS LINE 12).........iuriiririninrisseeisessssseee st sssssessssssssssssessesssssssssessassssssessessssssessessssssssesssssssessessanens 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT..........cviveieiicreiiet ettt ettt bbb s s st a bbb s e bas st s st n e 444,055,002
Cost of bonds and stocks aCqUIrE, Part 3, COIUMN 7...........cvcvieeieieseeee ettt sttt bbb bt b st s sttt b s st en s s e s s s tenas 108,481,521
ACCTUAI OF GISCOUNT........evoevtaeirsesises sttt SR8 583,252
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
Total gain (10Ss) 0N diSPOSAlS, Part 4, COIUMN 19........cuiiieierirrieiesissiee et ss s st s £ s8££ en st (124,351)
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ceiireieicieieice et st b s bbbt s st s s saes 11,118,789
DeduCt aMOMtZAtION Of PIEIMIUM.........cviverieirereesessiseie et ssese e ss et eee et et s e s s s £ 8 e a e s s en e 758,541
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
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
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........ccriuririiininininenee et 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9+10)........c.ceoueiuerririieirieieiesteeise ettt bees 541,118,094
Deduct total NONAAMItEA BMOUNS............iiiiiiiiiirr bbb bbb 0
Statement value at end of current period (LINE 11 MINUS LINE 12).........ccuiiiiiiiieieeieisiessete ettt bbb s bbbt 541,118,094
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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... ..221,121,405 ..228,392,375 ..220,115,680 ..223,500,000
Governments (Including all obligations 2. CANAUA. ...t | e 0 ...0
guaranteed by governments) 3. Other Countries .0 .0
4. TotalS. ..o | e 221,121,405 228,392,375
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. TotalS...ooecsrnsressninsriennns | v 96,540,041 | ..o 99,409,021 | .o 96,973,329 | oo 94,000,000
Industrial and Miscellaneous, 8. United States.........cccoovrcvnes | v, 203,881,906 | ...ccoovvvvrann. 211,874,114 | i 204,600,055 | .....cccovvvrrnnne 201,924,978
SVO Identified Funds, Unaffiliated Bank Loans 9. CaNAda.......coeveieieieceeies | e (0 U [0 RN {0 O 0
and Hybrid Securities (Unaffiliated) 10. Other Countries.........ccoccevvvies | covvriieiniiiernnns 19,574,744 | ..o 19,710,690 | ...ccocvevvrnane. 19,552,091 | .oovvvieriinnnas 19,720,664
11, TOtalS. e | e 223,456,650 231,584,804 224,152,146 221,645,642
Parent, Subsidiaries and Affiliates 12, TOtalS. v | v 0 .0 .0 .0
13. Total Bonds.... ..541,118,096 ..559,386,200 541,241,155 | oo 539,145,642

PREFERRED STOCKS 14. United States... .0 .0
Industrial and Miscellaneous (Unaffiliated) 15. Canada........ .0 .0
16. Other Countries .0 .0
17. Totals............... .0 .0

Parent, Subsidiaries and Affiliates 18, TOtAlS.....cvieiieeveictereecieieieei | oo iesiess e 0
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...... | ..ccccovevvenncs 541,118,096 | .....covvvverrennns 559,386,200 | ......oevrvrrrernn. 541,241,155
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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

S0IS

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

4.1 NAIC Tcsrrcsessresesssssesssssesessesnesensnnnes | eressnsnsssnenennnonnenens0 | vnvnnnsiseeenineeneen 0 [ v (U SO (U 0 [ XXX | e 000 | 0 00 | (O 0
4.2 NAIC 2u.iiiiciciircsisncssssssssssssssssissnssnnes | ersessssnnssssesneeen0 | s 0 [ i (U S (U O 0| XXX | e 000 | 0 00 | (U 0
4.3 NAIC 3u.iiiiiscssnnnsssssssssssssnes | o0 | 0 [ 0 [ i 0 [ o 0 [ XXX | e 000 | 0 00 | 0 [ o 0
44 NAIC A ..o | o0 | 0 [ 0 [ i 0 [ i 0 [ XXX | v 000 | 0 00 | LU 0
4.5 NAIC K. | 0 | 0 [, 0 [ o (1 0| XXX | v 0 {0000 |0 00 | L0 0
4.6 NAIC K. | ensssssssssnseen0 | onsissenn0 | ., (O (0 0 [ XXXKoorivrinnnes | vnnnnsennsisnnnnnn0 [oniiinnnnnnn0.0 |0 0.0 | il (0 0
A7 TOtalS.....coiveicciic s | {01 I (O P (O I (0 P 0 [ XXXKvorivninnnns | vnnnssennnssnennnn0 [eiiiinnnnnn0.0 |0 o000 | i (0 0

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

5.1 NAIC 1o ssnssssssnssessssesennns | snsesesessesessnsnsessnsesns0 | eevernnnnnnnn 10,370,461 | iritt00.86,169,579 | o0 | 0 et XX e [ 00000000...96,540,041 [ o178 (61,579,054 | 139 96,540,041 | e 0
5.2 NAIC 2.t sesess s sssssssssssssenns | sveensessssessessnseniessens0 | evvereeesiesienesenieneens0 | eeveveeeeiseisiieieeienen0 | e | e et XX | eeeeeeceeiieeene0 0.0 |0 0.0 [0 | 0
5.3 NAIC 3ot ssssesse s ssessessssenss | svsesssssssensesssssnsessens0 | evverieesveniensssseiensens0 | oo 0 | e 0 | e et XX | eeeseeieeiieeenen0 0.0 |0 0.0 0 | 0
5.4 NAIC ..o sssssssssessssenss | sveessessssessessnssniessens0. | evvevieesiessenssssiensens0 | o0 | o0 | 0 et XX | evevieieieeiieeenen0 0.0 [0 [ iieiiee0.0 [0 | 0
5.5 NAIC ..t sssessessesssssssessessssenss | snsessesnssessesssssnsennens0 | svvenvessiensensessesnnnen0 | veverveneinsisnieneinnnen 0 | o0 | e | et XX | e 0 L0000 [0 [ieieinnd0.0 0 |0 0
5.6 NAIC B essenessissenssssssssessesssssssessessssenss | snsessesssssnsesssssnsensens0 | aveersesssnsenssnsnrsnsens0 | avverrensersniansessernneens0 | cevnnreniennsnieneinnnen0 | ovnrienieissiensenennenen0 [ v e XX oiienieiens | vcneisnisnieissisnienennnd0 {000 [0 L0000 |0 | 0
5.7 TOtalS....cciriiiiieiiesiessssssnesisnssnssessssssnsnssssnneens | ansesrsnsesnssessrsnseeesd | eevnnnnennnn 10,370,461 | 1iiiir0n.86,169,579 | o0 |0 |tk XK [ 00000000.96,540,041 | 178 181,579,054 | 139 100 96,540,041 | 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)

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)
. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC1... .15,534,819 |.... .85,811,342 |. ..119,110,486 |.. .3,000,000 XXX... ..223,456,647 | ... 413 161,699,466 |. ...36.4 ..189,995,616 |... ..33,461,031

9.1

SVO Identified Funds
NAIC 1...
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Total Bonds Current Year

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

Total Bonds Prior Year

Line 12.7 as a % of Col. 9.

Total Publicly Traded Bonds

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

...13,946,592
....... 2.7

............... 3,000,000
.06

........... 507,657,061
...100.0 |...

Total Privately Placed Bonds

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

..33,461,031
. ..100.0
......................... 6.2

Includes $.....33,461,031 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $..........0 current year of bonds with Z designations and $.
Includes §.......... 0 current year of bonds with 5G| designations, §..........

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

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.

0 prior year of bonds with 5GI designations and §.......... 0 current year, $......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

..... 0; NAIC2§$

...... 0; NAIC3S......

...... 0; NAIC4S.....

0;

NAIC5$

............ 0;

NAIC6S.....

....... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 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

. U.S. Governments
1.01 Issuer Obligations............cccevirueireeierieisrieesneeseeessseesneesssnsesens | vnsesnsnseesnsessnnsns0 | eiriennnnn29,901,836 | ... 191,219,569
1.02 Residential Mortgage-Backed Securities... 0]. e
1.03 Commercial Mortgage-Backed Securities.

. All Other Governments
2.01 ISSUEr OblIGAtioNS.........c.cvvvereiririeririre e
2.02 Residential Mortgage-Backed SeCURties..........couerieniienineniicenns
2.03 Commercial Mortgage-Backed Securities.
2.04 Other Loan-Backed and Structured Securities

2.05 TOtAlS. ...t snsnsnsnsenessnsnnens | srenreessnsesnsnserenena | eereisenieesnieiernnnensQ | e

. U.S. States, Territories and Possessions, Guaranteed
3.01 1SSUET OblIGAtIONS. ......vvviieciiiieieiieis s
3.02 Residential Mortgage-Backed SeCUrties. .........covvereurenreeneerinienenns
3.03 Commercial Mortgage-Backed Securities.
3.04 Other Loan-Backed and Structured Securities.

3.05 TOtAIS. ...vviiieii s s

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations.
4.02 Residential Mortgage-Backed Securities...
4,03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities.

4.05

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities...
5.03 Commercial Mortgage-Backed Securities.....
5.04 Other Loan-Backed and Structured Securities..

0 o 40,370,461

. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUET OBlIGALIONS.......vveviieceeieieieisie sttt snsens | srersssesessssssssssesenns (| 10,070,592
6.02 Residential Mortgage-Backed SECUMHIES........ocvvrreiiieieieierieienins | v 0

...28,625,744 | ... ..106,223,029 | ....ovoicin

6.03 Commercial Mortgage-Backed Securities..... ...1,214,576 |. . . 0. . ...106,223,029 | . 196 ... .75,803,862
6.04 Other Loan-Backed and Structured Securities.. 14,320,243 |. ..47,115,007 |... . . . 0. 0.0, ST 71,813,184 | . 33 | 47,442,399 R 38,352,153 |. ...33,461,031
6.05 TOMAIS.....couoveieieiciiistei ettt sttt | anresesnes 15,534,819 85,811,342 223,456,647 K 161,699,464 | .....coococveevr 364 | 189,995,615 |............ 33,461,031

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities
7.04 Other Loan-Backed and Structured Securities.

7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities.
8.04 Other Loan-Backed and Structured Securities.
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired

807 TOtAIS. ...ttt s
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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 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
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
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

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

. Total Bonds Current Year
11.01 Issuer Obligations.
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities.
11.04 Other Loan-Backed and Structured Securities.
11.05 SVO Identified Funds.
11.06 Affiliated Bank Loans
11.07 Unaffiliated Bank LOANS...........cccovveieiiieiieiiiseecesiese s

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

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities.
12.03 Commercial Mortgage-Backed Securities.
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds.
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.

..................................................................................................................................................................................... 137,382,916 | ......................30.9 | .......... 137,382,916
. . . IR R . 47,442,399 . . 27,115,192 |.

12.09 Line 12.08 as @ % 0f COL 9.t neenns
13. Total Publicly Traded Bonds
13.01 1SSUET OBlIGALIONS. ......ouveveeriieeierierierie e
13.02 Residential Mortgage-Backed Securities..........c.cvviivniienicineinennns
13.03 Commercial Mortgage-Backed Securities.
13.04 Other Loan-Backed and Structured Securities.
13.05 SVO Identified FUNGS..........ovurerireereieieiseee e
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans.

13.09 Line 13.08 as a % of Col. 7.......
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11
14, Total Privately Placed Bonds

14.01 Issuer Obligations.
14.02 Residential Mortgage-Backed Securities...
14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds..........cccoovrerrirnnne.
14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank Loans.

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

Tc:tal Boids Money Markef Mutual Funds Oth:r (a)

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAT.........cvruririreerereiiecereireissess ettt ss st ss s ssessssssesss | eesesssessessessassssssessassssssessessnsssssessassanen 26,498,853 | ..o 0 [ o 26,498,853 | ..ot
2. Cost of cash equivalents acquired 97,030,491 | ooveieieeeees e 0 [ oo 97,030,491

3. ACCIUAD OF GISCOUNL.......oovviviieii bbbt | ohbb e bbb 0 | e 0 | oo 0 [ s
4. Unrealized Valuation INCTEASE (AECIBASE)..........cceveeverrerieeisesiese st tess bbbt sse s bes s s bt ss s sas s st s st st es st s sssssasses | bsissessesssssstessesassessesassasssssessss et astes e tasbessesanssnsns 0 [ oo 0 | oo 0 [ oo
5. Total gain (I0SS) ON GISPOSAIS..........veurerririerireirresesessiseeeseeseseesessees e ssessssssse et ess e s ss s s s s s s s s s s s s st e s e ss st essaesses st ansanssns | £aestessssseesessasssssessestees e s sesses s e ssessen s s s sest st nene 0 | e 0 | oo 0 | oo
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 116,826,467 | ..vovevcrceiecsee e 0 [ oo 116,826,461 | ..o
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]
8. Total foreign exchange change in book/adjuSted CAMTYING VAIUE.............cveirrvririierirrire et esssss s ssessssssessessenes | cessesssssssssessassssssessesssssssssessessssssessassssssssessnsanens 0 | et 0 | oo 0 [ oo
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-T+8-9).........cccuieriiriiieiiirieieieieeseessissieies | cotesesstesse s bbbt 6,702,883 | ..o 0 [ oo 6,702,883 | ..o
11. Deduct total NONAAMItIEA @MOUNTS...........cciiiiiiiie bbbt bbbt | S48 0 [ i 0 | o 0 [ s
12. Statement value at end of current period (Ling 10 MINUS LINE 11).......cuiiiieiiiiieiesiciecesee st sssstesees st saenssssssssssns | sesesssssssesssssssssssssesssssssessessssassesssssssassns 6,702,883 | ..o 0 | o 6,702,883 | ...t

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:..........cccoovvvveerereinienn.
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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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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
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2A 7 |UNITED STATES TREASURY 1.50% NOTE 8/15/2 38,554,066 |..... 98.060 ...39,224,800 | ............ 40,000,000 38,990,424 (U 141,664 0 (V) 1.500 |...... 1.900 |FA.....| oo 226,630 600,000 | 11/09/2016. | 08/15/2026.
912828 2R 0 | UNITED STATES TREASURY 2.25% NOTE 8/15/2. .20,004,768 |...102.850 20,571,800 20,000,000 | ... 20,003,709 0 (469) 0 0 169,973 ..450,000 |09/25/2017. | 08/15/2027.
912828 3W 8 | UNITED STATES TREASURY 2.75% NOTE 2/15/2 18,313,316 |...106.620 19,725,625 | ...occeoonee 18,500,000 | ........... 18,343,642 | ..ooovvecricirnns (V1 16,831 0 0 192,164 508,750 |03/07/2018. | 02/15/2028.
912828 4N 7 |UNITED STATES TREASURY 2.88% NOTE 5/15/2 24,912,600 |...107.710 ....26,929,750 24,924,433 0 7,807 0 0]...2870 |....2.910 |MN.....| ..........92,806 | ........ 718,750 |06/22/2018. | 05/15/2028.
912828 U2 4 |UNITED STATES TREASURY 2.00% NOTE 11/15/. .57,993,209 |...101.150 60,693,600 58,552,157 ..191,288 .0 ....1,200,000 |02/03/2017. | 11/15/2026.
912828 X8 8 |UNITED STATES TREASURY 2.38% NOTE 5/15/2 od] 030,529,417 |...103.730 ....31,120,200 30,000,000 30,405,204 (50,225) 0 0...2370 |..... 2470 |MN......{ ........91,999 | ....... 712,500 | 06/29/2017. | 05/15/2027.
912828  XW 5 |UNITED STATES TREASURY 1.75% NOTE 6/30/2.......cccccosirrnninnninnnnnnninnnns | verenne oo [ eovnnnnnn e [} 29,808,304 |...100.420 30,000,000 29,901,836 (V] I 38,028 0 0]...1.750 |....1.880 |JD......| ... 1,442 | ... 525,000 | 07/06/2017. | 06/30/2022.
0199999. U.S. Government - ISSUET OBIIGALIONS. ... ..u.vuuriseresiersiers ettt sttt | senenenes 220,115,680 XXX [ 228,392,375 | ... 223,500,000 | ........ 221,121,405 | .o, [V I 344,924 0 0] XXX | XXX | XXX | .......929,959 | ..... 4,715,000 XXX XXX
0599999, Total = U.S. GOVEINMENL. ....vurvererersiisiesereeisssssesserssse sttt sttt enssnsssssensssssansens | avsenes 220,115,680 XXX ] 228,392,375 | ... 223,500,000 | ......... 221,121,405 | .o (U] I 344,924 0 ... 0] XXX | XXX | XXX |.....929959 | ..... 4,715,000 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Gover ts and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137B3  NA 2 |FHLMC MF STRUCTURED PT K030 3.25% A2 4/1........ocermrnrrmrrerinnnirerneinns | veveene | or | cerveerenns 4 LN . 10,403,516 |...103.580 | ............ 10,358,560 | ............10,000,000 | ........... 10,370,461 | ..o | eiiinn(33,054) | o0 | 0 103,250 | 1.910 |MON...| ..........27,083 | .......... 81,250 | 09/24/2019. | 04/01/2023.
3137F2 LI 3 |FHLMC MF STRUCTURED PT K066 3.12% A2 6/1.........ccoovrrrerierenieirvninenins | eorvree | [ rererienns Al (N [ 10,299,510 |...105.160 | ............ 10,516,420 | ............10,000,000 | ........... 10,229,146 | ...covvovcvverrnend0 | eeirernn(30,388) | oo [ i 003110 | 2.750 |MON...| .........25,975 | ........ 311,700 |08/09/2017. | 06/01/2027.
3137FA WS 3 |FHLMC MF STRUCTURED PT K067 3.19% A2 7/1......coomvrvemmmrirmnnrrmeneinennis | ceveven | oo [ervvien | 1FE 20,599,000 |...105.700 ....21,140,980 20,465,207 | cooovvevvvennireen0 [ iiieed(60,292) [ o0 | 0 103,190 e 2.830 |MON...| .........53,233 | ....... 638,800 | 09/22/2017. | 07/01/2027.
3137FB BX 3 |FHLMC MF STRUCTURED PT K068 3.24% A2 8/1 ] 1FE| .. 10,299,670 |...105.950 | ............10,595,320 | ............10,000,000 | ........... 10,235,347 | .ooovvvverrerieennd0 | eeieenn(30,033) | o [ eiiiiiiend01...3.240 | 2.880 |MON...| .........27,033 | ........ 324,400 |10/18/2017. | 08/01/2027.
3137FE  BQ 2 [FHMS K072 3.44% A2 12/1/2027 .......covvverierierineirnseiseissssissssssesesssssisens | onenes | oo | veverneeens A LN [ 10,299,310 |...107.270 | ....ccoouuee 10,727,500 | ............10,000,000 | ........... 10,243,630 | ..ooovvvcrrerirnenns0 | eeieeeenn(29,387) | i [ 01003440 | 3.080 |MON... | ........27,743 | ........ 344,400 |01/23/2018. | 12/01/2027.
3137FG  6X 8 | FHMS KO77 3.85% A2 5/1/2028...........covooervirrriieeeinseniseessseissssssissssinsseies. | cvvenns 10,268,660 |...110.000 ...11,000,220 | ............10,000,000 | ........... 10,229,588 | ....covvvvivrrrirnen0 | e 26,036) | 0 | o0 [10.3.850 | e 3.520 |MON... | ..........32,083 | ....... 385,000 |06/14/2018. | 05/01/2028.
3137FL N9 1 |FHMS K1510 3.50% A2 3/1/2029.......ccvvmevireierceiieererisssisessseesssessesssssssensenes | weveees . 10,384,375 |...108.050 | ............10,805,410 | ............10,000,000 | ........... 10,360,259 | ...oovvvcrererernens0 | cerieennn(24,116) | o0 [ 013500 e 3.040 |MON... ]| ..........29,208 | ........ 204,458 | 04/29/2019. | 03/01/2029.
3M137FL YV 0 |FHMS K092 3.30% A2 4/1/2029........ccvverineerceineiserinssriseineesssisessssissssnsens | eoeenen | oo | veevveneendh | v | s 4,119,928 |...106.630 | ...cccoonne.. 4,265,316 | ..............4,000,000 | ............. 4,113,561 | o0 [ i (8,367) [ o0 | 0 {100.3.290 | 2.930 |MON...| ......... 10,993 | .......... 76,953 | 05/21/2019. | 04/01/2029.
3137FP_ HK 4 |FHMS K098 2.42% A2 8/1/2029........ e | e 10,299,360 |..... 99.990 9,999,295 | ............10,000,000 | ........... 10,292,842 [ oo o (8,518) | v |0 102420 | 2.070 |MON...] ..........20,208 | .......... 40,417 | 10/02/2019. | 08/01/2029.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities . 96,973,329 XXX coeen99,409,021 | ............94,000,000 | ........... 96,540,041 XXX XXX [ s 253,559 | ..... 2,407,378 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations...........ciriiisiersnisnniissssrsrsssssesersssessssssssnnes | oossosssans 96,973,329 XXX | 99,409,021 | ............94,000,000 | ........... 96,540,041 XXX XXX | ........ 253,559 | ..... 2,407,378 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation
037833  BZ 2 | APPLE INC 2.45% SR UNSEC 8/4/2026.............ccocromremerinrineinsninsisennseinnens | eevnee | oo [ ervrneinns (. AFE| v 3,905,346 |...101.530 | ..oovvvnnes 4,189,169 | ..oovvvrrenns 4,126,000 | ..ocovnnee. 3,938,308 09/12/2018. | 08/04/2026.
084670 BS 6 | BERKSHIRE HATHAWAY INC 3.13% SR UNSEC 3/....coovvvverierimerireneneennnns | vevnee oo [ eevvirnes (. {113 [ 3,382,820 |...105.600 | .............. 3,696,280 | ....covvvnees 3,500,000 | ....covvenee 3,400,765 09/12/2018. | 03/15/2026.
166764 BL 3 | CHEVRON CORP 2.95% SR UNSEC 5/16/2026 ...104.560 ..2,175,035 .2,080,000 ...2,087,091 02/13/2019. | 05/16/2026.
21688A AE 2 | COOPERATIEVE RABOBANK UA NEW 3.38% SR UN.......ocovvnririinniisinnirens | vevens ...106.180 .3,655,000 ...3,608,645 09/12/2018. | 05/21/2025.
30231G AT 9 | EXXON MOBIL CORP 3.04% SR UNSEC 3/1/2026............ccoocourveermrcreriiniiiennes [ e ...104.900 . 1,076,000 10/06/2016. | 03/01/2026.
478160 BY 9 | JOHNSON & JOHNSON 2.45% SR UNSEC 3/1/202 ...101.730 ..8,031,978 7,895,000 12/06/2018. | 03/01/2026.
594918 BB 9 |MICROSOFT CORPORATION 2.70% SR UNSEC 2/1.......ccovvuvrvririverrnenrenins | cvre ...103.440 ..1,129,598 1,092,000 10/06/2016. | 02/12/2025.
594918 BY 9 |MICROSOFT CORPORATION 3.30% SR UNSEC 2/6. ...106.990 ..6,954,870 .6,500,000 12/06/2018. | 02/06/2027.
742718  EP 0 |PROCTER & GAMBLE CO 2.70% SR UNSEC 2/2/2 ...104.180 .1,779,548 .1,708,000 ,639,098 09/12/2018. | 02/02/2026.
822582 BX 9 | SHELL INTERNATIONAL FINANCE BV 2.50% SR ...101.070 ..3,183,894 3,150,000 ...3,042,826 02/13/2019. | 09/12/2026.
89153U AF 8 | TOTAL CAPITAL CANADA LTD 2.75% SR UNSEC ...102.600 1,117,390 1,089,000 10/06/2016. | 07/15/2023.
89236T FS 9 |TOYOTAMOTOR CREDIT CORP 3.35% SR UNSEC.. ...105.040 ..4,201,800 .4,000,000 01/03/2019. | 01/08/2024.
90331H MS 9 |US BANK NATIONAL ASSOCIATION 2.80% SR UN . ...103.410 ..3,785,026 .3,660,000 . 09/12/2018. | 01/27/2025.
931142 DP 5 | WALMART INC 3.30% SR UNSEC 4/22/2024..........ccccoouiviinrinnrnninninnssnssnninne [ eovine [ | oonininns 1] e 1FE ..2,707,161 |...105.150 2,762,474 ...2,672,288 . 12/10/2018. | 04/22/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations . 45,391,249 XXX 48,017,043 45,420,436 0 92,091 0 0 XXX XXX ....1,276,401 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
065402 BC 2 |BANK 2019 BN18 3.58% A4 5/1/2062.........coocvervvrrereireierinerresieniseessnsnnnns | vevinee | oo [ eovenniendh | 1FM ...107.630 . ..4,113,982 0 0 . 3.580 |...... 3.230 | MON.. 05/21/2019. | 05/01/2062.
065403 BC 0 |BANK 2019 BN17 3.71% A4 4/1/2052........cooovvemreneeseinerinsninernsenseesssnsnins | eevnee | oo | e | 1FM ...108.540 .4,000,000 ..4,111,675 0 0| 3.710 |...... 3.360 | MON.. 03/21/2019. | 04/01/2052.
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065405 AE 2 |BANK 2019 BN16 4.00% A4 2/1/2052.........oocvvveeereiniireeirernnineisereeseerensniene | evene | e | cereerens 41 ... {1V 3,089,802 |...110.560 | .............. 3,316,794 | ..............3,000,000 | ............. 3,082,860 | ..cvvrerervcrriieenn | e (6,942) (V10 0 | 4.000 |...... 3.650 |MON... | ..........10,013 | ........ 100,125 | 02/01/2019. | 02/01/2052.
08160B AD 6 |BENCHMARK MTG TR 2018 B54.21% A4 7/1/20........cccovvvivrvrnvrernieniinnies | veveene | oo | cervrrenidh | s 1FM| .. ...3,089,999 |...111.870 ..3,356,106 ...3,078,976 MON...| ........10,519 | ...... 126,228 | 07/27/2018. | 07/01/2051.
08161C AE 1 |BENCHMARK MTG TR 2018 B2 3.88% A5 2/1/20.........ccnvvevermerrnerrerrncenins | evvne | oo | vevernenidh | s ,558,842 |...109.120 ..1,702,308 .1,560,000 ,558,842 MON... 60,558 | 10/03/2018. | 02/01/2051.
08162C AD 2 | BENCHMARK MTG TR 2018 B6 4.26% A4 10/1/2........coecvieerirerncrerniesinens | e ..112.380 3,000,000 ...3,080,015 MON...| ..........10,653 | ........ 127,830 | 09/20/2018. | 10/01/2051.
08162V  AE 8 |BENCHMARK MTG TR 2019 B10 3.72% A4 3/1/2.....cocvvveerimivririirinnicnirinens [ v ...108.790 .3,500,000 MON... 03/21/2019. | 03/01/2062.
125910 AF 0 [COMM MTG TR 2014 UBS2 3.96% A5 3/1/2047.. ...106.170 .2,400,000 MON... 10/17/2017. | 03/01/2047.
126300 AY 0 |COMM MTGE TR 2014-CR14 4.24% A4 2/1/2047.... ...106.740 1,235,000 MON... 09/27/2017. | 02/01/2047.
12634N AT 5 |CSAIL COMM MTG TR 2015 C2 3.50% A4 B/1/2......cooeverreririirincrinerrerireeins | e ...104.830 .2,000,000 MON... 09/27/2017. | 06/01/2057.
17291C  BR 5 |CITIGROUP COMM MTGE 2016 C2 2.83% A4 8/1.......c.ovvevveirririinireineircies | e ..101.810 .3,000,000 | ..ccocvnnne MON... 12/19/2017. | 08/01/2049.
17321R AD 8 |CITIGROUP COMM MTGE 2013-GC17 4.13% A4 1.....ovviriirrrreenisnirsnrens | e ...106.470 1,000,000 | ...cccovveeee 1,063,852 MON... 10/25/2016. | 11/01/2046.
17322A  AD 4 | CITIGROUP COMM MTGE 2014 GC194.02% A4 3........covieerrmecririrererseirens | evere ...106.420 .1,000,000 ...1,058,284 MON... 11/02/2016. | 03/01/2047.
23307D BA 0 |DBGS MORTGAGE TRUST 2018 C14.47% A4 101........ccoemrienirvcrieniciviiins | cvi ...113.330 .3,000,000 | .............3,080,336 MON... 10/17/2018. | 10/01/2051.
36192C AF 2 [GSMTGE SEC TR 2013 GC10 2.56% AAB 2/1/2.......cooovvverierieerieinerisssinens | ceveees ...100.570 3,707,889 | .coocvvvrnee 3,732,471 MON... 09/23/2019. | 02/01/2046.
36250H AE 3 |GS MTGE SEC CORP I1 2014 GC26 3.63% A5 1 ...105.540 1,490,000 ...1,541,476 MON... 09/27/2017. | 11/01/2047.
362508 AE 9 |GS MTGE SEC CORP 112018 GS104.16% A5 7 ..111.260 | . . . .3,000,000 | .............3,078,478 MON... 07/18/2018. | 07/01/2051.
36251F AW 6 | GS MTGE SEC CORP 112015 GC28 3.40% A5 2.......ccoevureeeniecinrirerenneirenens | e .. 104.560 | ....coceenve. 1,087,447 | ...ccovvenee 1,040,000 | ....coevenee 1,056,702 MON... 12/19/2017. | 02/01/2048.
36251X AR 8 |GS MTGE SEC CORP 11 2016 GS4 3.44% A4 11 ...105.610 ..1,056,125 1,000,000 ...1,021,308 MON... 11/16/2016. | 11/01/2049.
36252S AV 9 |GS MTGE SEC CORP 112019 GC38 3.97% A4 2 ..110.490 | . 4,419,596 | .. 14,000,000 | .............4,110,962 MON... 02/13/2019. | 02/01/2052.
36253G  AE 2 |GSMTGE SEC CORP 112014 GC24 3.93% A5 9....coovvuverircrniiernriseieeirernnes | ever .. 106.670 | ..coorene. 2,666,835 | ....ovvvnen 2,500,000 | ....ccoonnn 2,602,006 MON... 12/19/2017. | 09/01/2047.
36254K AL 6 |GS MTGE SEC CORP 11 2017 GS8 3.47% A4 11 ...105.640 ..2,535,454 .2,400,000 ...2,457,977 MON... 11/14/2017. | 11/01/2050.
36260J AD 9 |GSMTGE SEC CORP 112019 GC39 3.57% A4 5 ..107.120 | . 4,285,132 | .. 14,000,000 | ............4,113,254 MON... 05/09/2019. | 05/01/2052.
465968 AE 5 | JPMORGAN CHASE COMM 2017 JP7 3.45% A5 9....ocvuvvrirernrieinsiisinnirens | vevees ..105.990 | ...ccovvnnen 2,119,798 | ...ccovvnnee 2,000,000 | ..ccoonnee. 1,967,765 MON... 08/16/2018. | 09/01/2050.
46643P BE 9 | JPMBB COMM MTGE SEC 2014-C25 3.67% A5 11. ...105.830 .1,522,938 1,439,000 ...1,484,709 MON... 10/11/2017. | 11/01/2047.
46648K AU 0 | JPMDB MTG SEC TR 2017 C7 3.41% A5 10/1/2 ..105.570 | . ..2,745,038 | .. 2,600,000 | .............2,662,167 MON... 10/13/2017. | 10/01/2050.
61763K BA 1 |MORGAN STNLY BAML TR 2014-C154.05% Ad 4........cocoovvvrerinrrerrncenrennns [ s . 108.510 | oo 3,594,881 | ....ccoovnven 3,375,000 | .coovrrrnee 3,436,403 MON... 12/07/2018. | 04/01/2047.
61764R  BF 4 | MORGAN STNLY TR 2015 C20 3.25% A4 2/1/20........cvevvvivrirernirerrecsnnens | e ..103.770 .1,037,783 .1,000,000 ...1,030,435 MON... 10/25/2016. | 02/01/2048.
61766L BS 7 |MORGAN STNLY BAML TR 2016-C28 3.54% A4 1......ccvvvvrvinrivcrinnirenirenins | cvvi ...105.800 ..3,174,006 .3,000,000 ...3,019,979 MON... 10/02/2018. | 01/01/2049.
61767E AE 4 |MORGAN STAN BAML TRST 2017 C34 3.54% A4 ...106.450 ..3,193,638 3,000,000 ...3,076,068 MON... 12/19/2017. | 11/01/2052.
90269C AD 2 |UBS BARCLAYS COMM MTG 2012-C2 3.52% A4 5 ...102.780 ..1,027,796 .1,000,000 ,017,864 MON... 12/19/2017. | 05/01/2063.
90276T AG 9 |UBS COMM MTGE TRUST 2017 C5 3.47% A5 11/ ...106.090 ..2,758,350 2,600,000 ...2,662,348 MON... 11/01/2017. | 11/01/2050.
90278L AY 5 |UBS COMM MTGE TRUST 2018 C15 4.34% A4 12 ...113.090 ..3,392,721 .3,000,000 ...3,081,918 MON... 12/18/2018. | 12/01/2051.
90349G BF 1 |UBS BARCLAYS COMM MTG 2013-C6 3.24% Ad 4..........cccovvvevvmvrerrnrinnnes | eevires [ [ | 1FM ,180,960 |...102.900 .1,178,310 ,165,450 MON... 10/12/2017. | 04/01/2046.
92890K BA 2 |WF-RBS COMM MTGE TR 2014-C22 3.75% A5 9......covvrvernrrererneerenrerinns | veveene | oo | v | s 1FM 704,945 |...105.750 687,392 683,554 MON... 10/25/2016. | 09/01/2057.
92936T AB 8 |WF-RBS COMM MTGE TR 2012-C7 3.43% A2 6/1.. ...102.550 ..4,820,090 4,825,192 MON... 09/23/2019. | 06/01/2045.
92936Y AC 5 |WF-RBS COMM MTGE TR 2012-C8 3.00% A3 8/1.. ...101.760 .864,983 855,710 MON... 05/20/2019. | 08/01/2045.
92939L AE 6 | WFRBS COMM MTG TR 2014 C25 3.63% A5 11/1.. ...105.540 ..1,583,183 . 1,545,243 MON... 09/27/2017.| 11/01/2047.
94989Y AZ 6 |WELLS FARGO COMM MTG 2016 C32 3.56% A4 1.... ...105.890 ..4,569,529 4,315,000 MON...| .........12,801 | ........ 128,279 | 04/25/2019. | 01/01/2059.
95000A AU 1 |WELLS FARGO COMM MTG 2015 P2 3.81% A4 12 ...107.250 ..4,022,081 .3,750,000 MON... .......142,838 | 12/11/2018. | 12/01/2048.
95000M BP 5 |WELLS FARGO COMM MTG 2016 C36 3.06% A4 1.... ...103.230 ..2,064,668 .2,000,000 MON...{ .cceeern.5,108 | oo 61,300 | 09/27/2017. | 11/01/2059.
95001L AU 6 |WELLS FARGO COMM MTG 2018 C434.01% A4 3.....viviviinininsniinninnnnnne | eevnee | oo | vrinnieand 4 ...109.690 3,290,817 MON...| .........10,030 | ........ 120,360 | 03/12/2018. | 03/01/2051.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities.... XXX ..111,086,319 103,756,889 ...106,223,028 XXX | ... 319,173 | ... 3,343,275 XXX XXX
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Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02007M  AF 7 |ALLY AUTO REC TR 2018 1 2.53% A4 2/15/20 ...100.760 .1,511,535 1,500,000 0 01/23/2018. | 02/15/2023.
02582 HJ 2 |AMERICAN EXPRESS CR MASTER TR 2.04% A 5/ ...100.150 ..2,503,825 .2,500,000 0 10/23/2017. | 05/15/2023.
02582 JH 4 |AMERICAN EXPRESS CR MASTER TR 3.18% A 4.... ..102.230 .1,482,465 .1,450,000 0 10/22/2018. | 04/15/2024.
02588Q AB 4 |AMERICAN EXPRESS CR MASTER TR 2.87% A 10... ...102.170 ..1,084,045 11,061,000 | .............1,080,007 | .ccovvrrrrrirriirnns 0 | oo (3,705) 0 07/22/2019. | 10/15/2024.
05522R  CX 4 |BA CREDIT CARD TRUST 1.84% A2 1/15/2023..........cocovvmerernrrerinercrninerens | coveree oo [ |l AFE 2,996,782 . 99.990 ..2,999,730 .3,000,000 0 1,223 0 07/22/2019. | 01/15/2023.
05522R DA 3 |BA CREDIT CARD TRUST 3.10% A3 12/15/2023 .2,000,000 0 3,700 0 10/22/2018. | 12/15/2023.
09202V AC 2 |BLACK DIAMOND CLO LTD 2017 1A FLT ATA 4/....ccovvevvvnvrnerverincrirerrseens [ e | C v | ol 1FE 1,695,750 oo 1,700,000 | ............1,697,468 | .....ccccornrrrernnn (V18 N 605 0 05/22/2017. | 04/24/2029.
12549B  AQ 1 |CIFC FUNDING LTD 2013 2A FLT A1LR 10/18/ . . . . .3,000,000 | ...covennc 0 2,061 0 . I R 01/30/2019. | 10/18/2030.
12550L  AJ 1 |CIFC FUNDING LTD 2015 2A ADJ AR 4/16/202 SOOI OO [oF [ 41 ... 1FE| oo 1,048,694 |..... 890 | ... 1,049,508 | oo 1,050,664 | ............. 1,048,694 (VN 0 0 | oo : § .. 10/22/2019. | 04/16/2027.
14041N  FQ 9 |CAP ONE MULTI-AST EXE TRUST 2.29% AB 7/1.......ovmvvernrrerninrnnrrerenins | vevenne | oo | evvereneidh | s 1FE 407,848 |...101.080 ....405,000 407,451 07/22/2019. | 07/15/2025.
14041N  FR 7 |CAP ONE MULTI-AST EXE TRUST 3.01% A1 2/1... . || 1FE| .. ...2,550,195 |...101.500 | . . . .2,500,000 | .............2,539,412 08/21/2019. | 02/15/2024.
14041N  FT 3 |CAP ONE MULTI-AST EXE TRUST 2.84% A1 12/......ovvoiveiirnrinerverrncenenns [ e [P I 41 ... TFE| oo 2,114,602 |...102.020 | .............. 2,142,588 | ... 2,100,000 | ..oovverneen 2,111,227 05/01/2019. | 12/15/2024.
161571 FQ 2 |CHASE ISSUANCE TRUST 2.16% A7 9/15/2024...........ccoovevvivmrivcrnrinnicnnins | envie | oo | ceviiencch | i 1FE ...1,006,445 |...100.680 ..1,006,880 .1,000,000 ...1,003,057 11/09/2016. | 09/15/2024.
161571  GK 4 | CHASE ISSUANCE TRUST 2.77% A2 3/15/2023 || 1FE]| ... 990,468 |...101.100 | . 996,876 | .. ....986,000 | ... 988,909 05/01/2019. | 03/15/2023.
161571 HE 7 |CHASE ISSUANCE TRUST 1.49% A4 7/15/2022.........coocvevevrnivernererinienenns | e [ I 41 ... 1FE| oo 2,981,719 |..... 99.790 | covverrene 2,993,850 | ..ovvvrrnenn 3,000,000 | ..ccorerenee 2,989,791 07/22/2019. | 07/15/2022.
17305E  FR 1 | CITIBANK CC ISSUANCE TRUST 2.68% A5 6/7/. .2,000,000 ...2,020,434 08/21/2019. | 06/07/2023.
17305E  GB 5 | CITIBANK CC ISSUANCE TRUST 1.92% A3 4/7/. . - . .2,000,000 | .............1,999,290 11/29/2017. | 04/07/2022.
17305 GS 8 | CITIBANK CC ISSUANCE TRUST 3.96% A7 10/1......covveieerriiirnirciseirerenes | vver . 110990 | .o 1,109,970 | e 1,000,000 | .coovvveernend 999,241 10/05/2018. | 10/13/2030.
254683 BR 5 |DISCOVER CARD EXEC NOTE TRUST 2.19% A4 4... ...100.270 1,500,000 ...1,504,148 05/22/2017. | 04/15/2023.
254683 BX 2 |DISCOVER CARD EXEC NOTE TRUST 2.39% A27... . ...100.980 . 1,000,000 | .............1,007,964 08/18/2017. | 07/15/2024.
254683 CH 6 |DISCOVER CARD EXEC NOTE TRUST 3.32% A5 3......covvvvirvermeierseirernniines | vver . ..102.450 | ..............1,536,855 | .............. 1,500,000 | ...ccovveeee 1,499,960 10/04/2018. | 03/15/2024.
254683 CK 9 |DISCOVER CARD EXEC NOTE TRUST 3.04% A17... ...102.380 1,000,000 ..1,019,839 07/22/2019. | 07/15/2024.
345298 AA 7 |FORD CREDIT AUTO TR 2017 2 2.36% A 3/15/ . ...100.630 . 3,000,000 | .............2,991,604 11/29/2017. | 03/15/2029.
34530W  AA 5 |FORD CREDIT AUTO TR 2015 2 2.44% A 1/15/.....ocvoerieririneesnineriresirenins | ceveens . ..100.210 | ...oeev.e... 1,503,195 | .o 1,500,000 | ..ooovvveeee 1,504,150 08/18/2017.| 01/15/2027.
34531B° AA 0 |FORD CREDIT AUTO TR 2016 2 2.03% A 12/15.......ovvieerrireneernerernienes | ceves ...100.010 ....497,000 08/21/2019. | 12/15/2027.
34532E  AE 5 |FORD CRED AUTO OWNR TR 2016 B 1.52% A4 8.......cccovvrverrmrvrernricnninns [ v | oo | ovriivendt | et IFE | i 737,847 ] L 99.910 740,489 ....741,089 05/22/2017. | 08/15/2021.
44928X AL 8 |ICG US CLO 2014 1A FLT A1R 1/20/2030.........cvvvvervmerrerincersseesernensenirsees | ceveees | G v | ol IFE | it 1,400,000 ... 99.900 ..1,400,000 1,400,000 . 10/25/2017. | 01/20/2030.
57629W BR 0 [MASSMUTUAL GLOBAL FUNDING I1 2.50% SR SE ...101.090 ..1,182,858 .1,170,000 77,414 10/13/2016. | 10/17/2022.
65251X AN 6 |NEWSTAR BERKELEY FD CLO LLC 20 FLT AR 10.... . [P I . ...100.000 ..2,500,050 2,500,000 ...2,500,000 03/29/2019. | 10/25/2028.
67108F AN 6 |OZLM FUNDING LTD 2013-4A FLT A1R 10/22/2 I [P I . ...100.100 ..3,253,380 .3,250,000 ...3,248,657 06/06/2019. | 10/22/2030.
675711 AA 3 |OCTAGON INV PARTNERS 2017 1A FLT A1 1/20......c.ccccomvvvrmrveivisecrerinnnne [ eovrne | Clvvrivinnd| o IFE| 1,667,595 | 99.700 ..1,665,057 .1,670,000 ,667,958 59,253 | 01/30/2019. | 01/20/2031.
87165Y AC 7 | SYMPHONY CLO LTD 2018 19A FLT A 4/16/203.........cccccoevvrerrvevrrerrssireenriinns | voveee | Clvvireennd| ol 1FE | .....3,976,250 ... 99.160 ..3,966,400 .4,000,000 ...3,978,393 0. 2,143 0 105,612 | 06/06/2019. | 04/16/2031.
88433R AC 6 |WIND RIVER CLO LTD 2017 2A FLT A 7/20/20... ...100.030 ..1,750,525 1,750,000 | .............1,750,000 | ...ccooiverivernnn0 | e 0 0 05/12/2017. | 07/20/2030.
89231X AA 9 |TOYOTAAUTO LN 2019 1A 2.56% A 11/25/203.. ...101.530 ..5,076,900 .5,000,000 (1,123) 0 07/22/2019. | 11/25/2031.
89238B AE 2 |TOYOTA AUTO REC OWN TR 2018 A 2.52% A4 5.. ...100.990 ..3,029,970 .3,000,000 | ...ccc0eri2,999,924 | ..oiiiiiiiiiiinnn0 [ e 0 0 . 01/23/2018. | 05/15/2023.
90931C  AA 6 |UNITED AIRLINES 2018 1 AA PTT 4.15% EETC ...107.900 ..3,237,150 .3,000,000 | .............3,000,000 | ....ccccoerrruriinnns0 | oiueee 0 0 .43,575 01/28/2019. | 02/25/2033.
94951M  AA 1 |WELLFLEET CLO LTD 2017 2A FLT A1 10/20/2.. . ...100.010 ..2,000,380 .2,000,000 | .............2,000,000 | ......ccoeveriein0 [ oo 0 0 ..13,042 08/14/2017. | 10/20/2029.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities ettt . 71,873,716 XXX e 12,481,442 | .. ..71,730,753 | ... 71,813,186 | .cooovovvcr (L [ (27,667) 0 0 XXX | XXX | XXX | . 254,672 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).... s | e 224,152,146 XXX | s 231,584,804 | ......... 221,645,642 | ........ 223,456,650 | ..o 0] s (283,384) 0 [0 | XXX [ XXX | XXX e 1,023,472 XXX XXX

Totals




€oL3a

Annual Statement for the year 2019 of the TLIC Watertree Reinsurance Inc.

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

Showing all Lon
7

Dates

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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
7699999.  Total - ISSUET OBlIGAIONS. .. .vvrresrersriessirsseres e ees st | senesnes 265,506,929 XXX | s 276,400,418 | ......... 269,658,000 | ......... 266,541,841 | .0 [ i 437,015 0 [ 0 XXX XXX XXX | ... 1,379,586 | ..... 5,991,401 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMHES. ...ttt 203,860,510 XXX ..210,495,340 .197,756,889 ...202,763,069 ...(593,999) 0 0 XXX XXX XXX [ s 572,732 | ... 5,750,653 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities 71,873,716 XXX 72,481,442 ...71,730,753 .71,813,186 .(27,667) 0 0 XXX XXX XXX 254,672 | ... 1,932,110 XXX XXX
8399999.  GraNG TOAl - BONGS. ........uveureeeersrereseceseeise sttt enienssnens | aeeienes 541,241,155 XXX ..559,386,200 .539,145,642 ...541,118,096 ...(184,651) 0 0 XXX XXX XXX | ... 2,206,990 |....13,674,164 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2019 of the TLIC Watertree Reinsurance Inc.

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 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. Special Revenue and Special A

313783  NA 2 |FHLMC MF STRUCTURED PT K030 3.25% A2 4/1 09/24/2019........ MORGAN STANLEY & CO. INC......covuiiiiiiiiiieiisiicsiesiiniissiie e sssssisssisssssisssseses | stisississssesisssssensssssiessesssssssssissssies | ossiasiiesssessssnsssssissssins 10,403,516 .10,000,000

3137FL N9 1 |FHMS K1510 3.50% A2 3/1/2029.. 04/29/2019........ | WELLS FARGO BANK .....10,384,375 .10,000,000

3137FL YV 0 |FHMS K092 3.30% A2 4/1/2029.... 05/21/2019........ WELLS FARGO BANK ...ttt sttt | esitisesssssenssesse s enasntessenisnines | cesesianes ..4,119,928 ..4,000,000

3137FP_ HK 4 |FHMS K098 2.42% A2 8/1/2029........ccoiiiiiiiiiiiiininiieisnsssinis 10/02/2019........ BARCLAYS. ...t | ettt | enbenes s 10,299,360 .10,000,000

3199999. Total - Bonds - U.S. Special Revenue and Special A B vttt ettt ettt ettt ettt et et ae b et s aetats euetesssetetesastetaseeesessaetesasseeet s seaetes s aeses e set et s asees s e Aete s eaet et s AeA et et s e Aet s e see et e Ae At b asee s et eAe st sset et s ALt e st s esetessaetes s s et et esnaetennsetets  Aetetessetesassssetesssetesassetesesetetasnasrenane | cens .35,207,179 .34,000,000
Bonds - Industrial and Miscell:

89231X  AA 9 | TOYOTA AUTO LN 2019 1A 2.56% A 11/25/203........coooomieiirriiirerniesieeseesesee e 07/22/12019........ VOUS.....cvveei e ...5,010,769

02588Q AB 4 | AMERICAN EXPRESS CR MASTER TR 2.87% A 10.....cciviiiiieiiiiieineieeiseierssiesssssessssisesesnis 07/22/12019........ TD SECURITIES.....ooiieriiiiirierseee e ..1,083,712 | . .

05522R  CX 4 |BA CREDIT CARD TRUST 1.84% A2 1/15/2023........c0cvurreereriiiieieisrinsessssissssssessssssessssssssesne 07/22/12019........ TD SECURITIES. ..ottt sns | enbnssens s b s st bbbt sssntes | erbsessessessesssessens st ssnnsas 996,953 | ..o 1,000,000

065402  BC 2 |BANK 2019 BN18 3.58% A4 5/1/2062.. 05/21/2019........ BANK OF AMERICA........covvtereriiririiirerssieeesieesssiesesinsine ..4,119,952 ..4,000,000

065403  BC 0 |BANK 2019 BN17 3.71% A4 4/1/2052.. 03/21/2019........ MORGAN STANLEY & CO. INC....c..cevrvriirinierineireernines 4,119,672 | . ..4,000,000

065405 AE 2 |BANK 2019 BN16 4.00% A4 2/1/2052.. TN 02/01/2019........ WELLS FARGO BANK ...ttt sesssns | esssssessesssnssssse s sesasssessessnnsnes | cosessenes 23,089,802 | oo 3,000,000

08162V AE 8 |BENCHMARK MTG TR 2019 B10 3.72% A4 3/1/2..... 03/21/2019........ DEUTSCHE BANC ALEX BROWN..........cccoconee. ...3,604,870

12549B  AQ 1 | CIFC FUNDING LTD 2013 2A FLT ATLR 10/18/....cccvuiviiiiiiniicriiieisiseieisssssisssesssininas 01/30/2019........ MORGAN STANLEY & CO. INC.......cccovvvvvirririieinrireiiis ..2,987,344 | . .

12550L  AJ 1 |CIFC FUNDING LTD 2015 2A ADJ AR 4/16/202...........ccmveieriririrnrineierineiciesiserssiseiesisseeniesieees 10/22/2019........ MORGAN STANLEY & CO. INC.....ouirviiieiiicieeireiesis e ssssisessssssessenienss. | soesesessesssesessssssssssessessssesessesssssnnses | cereerees 1,048,694 | 1,050,664

14041N  FQ 9 | CAP ONE MULTI-AST EXE TRUST 2.29% AB 7/1.....ccovvieirieierniineiesieissieissssssssiesssissssssnss 07/22/2019........ BARCLAYS.... .ot | bbbt | e 407,848 405,000

14041N  FR 7 |CAP ONE MULTI-AST EXE TRUST 3.01% AT 2/1....oooiieiieirerniseierieseise e 08/21/2019........ BANK OF AMERICA........coeviieriirneiierssceesiseeseie e ...2,550,195 ,500,000

14041N  FT 3 | CAP ONE MULTI-AST EXE TRUST 2.84% AT 12/.....ccoviiiiiiiiiniseierieisee s 05/01/2019........ BNP PARIBAS......couiutirtiiiitieti sttt ents | 2htisesiesi bbbt | erieeines w2 14,602 | 2,100,000

161571  GK 4 | CHASE ISSUANCE TRUST 2.77% A2 3/15/2023..... 05/01/2019........ CITIGROUP.....oviiiiice bbb | ebieni bbb bbbt | eebsnisess bbb 990,468

161571 HE 7 |CHASE ISSUANCE TRUST 1.49% A4 7/15/2022..... 07/22/12019........ TD SECURITIES......ooiieriiiieeirerseiseie e ..2,981,719

166764  BL 3 | CHEVRON CORP 2.95% SR UNSEC 5/16/2026...........ccovvrriireriiisiinsieinnsierissisesesiesssssessesisnens 02/13/2019........ MITSUBISHI UFJ SECURITIES USA......coutiiiiiiieiiieiisiesiesssssiessssisessessssisssessessasssesses | esssssssssesesssssssesssessssssssessassssssessas | osssessosssssesssesssssessessnssensnn 981,040

17305E  FR 1 | CITIBANK CC ISSUANCE TRUST 2.68% A5 B/7/.......c.cveivirereeineirerneiieesiesissesssierssiessesssseenene 08/21/2019........ CITIGROUP......ooiieieietcirete st snees ...1,015,938

254683 CK 9 |DISCOVER CARD EXEC NOTE TRUST 3.04% A1 7...ooooiiriiiiieieieiseiresiseiseses s 07/22/12019........ TD SECURITIES.....ooiiiriiirieieiseee e ...1,024,023

34531B  AA 0 |FORD CREDIT AUTO TR 2016 2 2.03% A 12/15.......oriiiirriinieeeeeeseese e 08/21/2019........ CREDIT SUISSE/FIRST BOSTON.......ccoiuuiiiireiiiiiiriieineseiesississsesssssssesesessssssssesssssens | cevsssssessessnssesssesenssssssessssssssesssssssnssns | sossssessssinsssssessssssssesnsss 497,796

36192C  AF 2 |GS MTGE SEC TR 2013 GC10 2.56% AAB 2/1/2.......oooiviriririeiceireessciesse s 09/23/2019........ MORGAN STANLEY & CO. INC.......cccrvrerervrireiernrirerinnins ...4,033,548

36252S AV 9 |GS MTGE SEC CORP 112019 GC38 3.97% A4 2....... 02/13/2019........ GOLDMAN SACHS & CO....vvrvrirrieisirsierssiseesississsssse s ..4,119,984

36260) AD 9 |GS MTGE SEC CORP 112019 GC39 3.57% A4 5....... 05/09/2019 GOLDMAN SACHS & CO....cvvurerirriirreirierssisseesississsessessssisesesissens 4119772

65251X AN 6 | NEWSTAR BERKELEY FD CLO LLC 20 FLT AR 10 03/29/2019........| CITIGROUP ...2,500,000

67108F AN 6 |OZLM FUNDING LTD 2013-4A FLT ATR 10/22/2.......cvvmviirriiiinisriseierssissie e 06/06/2019 MORGAN STANLEY & CO. INC......ouiiiiiiiiiiiiiie s ssssisessesssesssssenes | soessesssssssesesssssnssesssesssssssssesssssssssesses | onssessossenssesssessnssessessnssenens 748,500

675711 AA 3 |OCTAGON INV PARTNERS 2017 1A FLT A1 1/20. 01/30/2019 CITIGROUP.....eviietiit ittt | ebbetes s b s bt s st bbbt entes | eebsessest e s st 367,595

822582  BX 9 |SHELL INTERNATIONAL FINANCE BV 2.50% SR... 02/13/2019........ | BANK OF AMERICA.. s ...1,895,180

87165Y  AC 7 |SYMPHONY CLO LTD 2018 19A FLT A 4/16/203, 06/06/2019 ROBERT W. BAIRD & CO.....ovvurrirririiirerieireiesie e siseisesseesessenesenes ...1,976,250

89236T FS 9 |TOYOTAMOTOR CREDIT CORP 3.35% SR UNSEC.......cccocoomrivmriiniianns 01/03/2019 J.P. MORGAN SECURITIES INC.......ooecrmrrririrrrrrcirnnirnns ...3,998,920

90931C  AA 6 |UNITED AIRLINES 2018 1 AAPTT 4.15% EETC.......coovviviiiiieisiiciiisreissee s 01/28/2019........| CITIGROUP ...3,000,000

92936T AB 8 | WF-RBS COMM MTGE TR 2012-C7 3.43% A2 6/1......ooiverriiiirinineiesicerssi s ssienaees 09/23/2019 WELLS FARGO BANK.......couuiiiiiiiitierssiseiesisesssi e ..4,841,734

92936Y AC 5 |WF-RBS COMM MTGE TR 2012-C8 3.00% A3 8/1......oeivuriiiiiiiriieissieeisensessienins 05/20/2019 BANK OF AMERICA........couiiiieiiitiisisi s ssssssssss | coessssasssssesess s st ssssssssensas | onssessssnsssssesssssessessnessneon 857,504

94989Y AZ 6 |WELLS FARGO COMM MTG 2016 C32 3.56% A4 1........ 04/25/2019........ | WELLS FARGO BANK.......iiiiiimiiiniistienissisissneserssns s ...2,189,960

3899999. Total - BONAS - INAUSEIIAl @MU MISCEIANEOUS. ............v.iieiiiiiiieiiiiieiieieiiete ettt be bt etetessetets betatsesessssesesatsssesassesesetsesesetassesesessesesesseseeesaesesebatsesesatsesesessesesesassesesetsehesesassesessesesetetsesetatsesesetsesesetassesesetsesesetssesetassebebetsssetasanse | 4bssesesstsesesatsesesetsssesesasnesessnsesesesssseses | tetessesessesesersssesessnsesesssns 73,274,344 135,519

8399997, TOtal = BONMS = P 3. ..ttt 80 E e f ko6 oek8eEE R oEE R R E R A E e R eEE e EE LR R f LR E LR E L EfEE e eE R E SRR E LR EE e E et eeksenE Rttt | srees ...108,481,523 177,694

8399999, TOAl = BOMAS. ...ttt eessre stttk f 88 E £ H 88 E 4L E 8 £E kR f£EE SR eEEe 1eEEeEEeEEEEE LR R E SR EEE LR f L E e R E LR R L E LR L E LR SR E LR EE L L f LR LR f SRR E LR LR R f LR bR f LR bR eedsenE R en bbb | sriees ...108,481,523 177,694

9999999. Total - Bonds, Preferred and COMIMON SLOCKS.............ccviueiueiieieiiiieiesieiietesse ettt ess st s bses st sssssesssssess ebsssssessssssssssessesses s s ssess e s e b es s st e b s s et s s s s e b s ee s e s s a8 s 2 et s s s e b s s s s s S 1o b s s s b s s b e s 8s b s b A b8 s s s b s b b1 b s e s s s b s s bbbt s s sesns eesessssassessnsnsessessessesensessessnssnsessensesans | sesias 108,481,523 | XXX s 177,694
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Annual Statement for the year 2019 of the TLIC Watertree Reinsurance Inc.

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 - Industrial and Miscellaneous
404N FF 3 |CAP ONE MULTI-AST EXE TRUST 1.33% A4 6/1 | .. | 08/15/2019. | PAyOWN...ooccovvsvssvcsvsvssscsssssssen | 2,473,000 | ...... 2,473,000 | ...... 2447484 | .......... 2,466,132 | oo (R X — [ X P (R 2,473,000 | oo (O — O 0/ 21,927 | 06/15/2022.
161571 HF 4 | CHASE ISSUANCE TRUST 1.27% A5 7/15/2021...| .. | 07/15/2018. | PaydOWN.coocccovvvsvsvssvnsvssvsscsn | 1,685,000 | ....... 1,685,000 | ....... 1,669,598 | .......... 1,680,165 | .ovceren O — 4835 | oo U P— 4,835 | oo ([ 1,685,000 | .oovovee. (0l I O — 0 12,483 | 07/15/2021.
34532E AE 5 |FORD CRED AUTO OWNR TR 2016 B 1.52% A4 | .. | 12/15/2019. | Paydown
N ORI 758,911 | ... 758,911 | oo 755,501 | oo 757,659 | oo [ — 1,252 | oo [\ 1,252 | oo (N — 758,911 | oo (o (U —— [ - 9,759 | 08/15/2021.
36192C AF 2 |GSMTGE SEC TR 2013 GC10 2.56% AAB 2/1/2. | .. | 12/01/2019. | Paydown R IV B 296,253 | ......... 296,253 | ......... 298,429 | ...ooooe.. 298,429 | ...oovvrre (o E— [PXY()) — (U I (PR T()) — (o 296,253 | ...ovvorreee (o (U I— (o 1,268 | 02/01/2046.
46590M AR 1 |JPMORGAN CHASE COMM 2016 JP2 2.82% A4 | .. |02/13/2019. | J.P. MORGAN SECURITIES INC............
N DS B 1,918,125 | ....... 2,000,000 | ... 1,964,609 | .......... 1,968,859 | .ovvvvvcciini | o824 | 0 |24 [0 [ 1,969,283 08/01/2049.
46646R  AJ 2 |JPMDB MTG SEC TR 2016 C4 3.14% A3 12/1/2.. | .. | 03/04/2019. | BANK OF AMERICA........ccooovvvvmmmmmiiieane | 981,172 | ... 1,000,000 | ....... 1,029,996 1,024,021 ..1,023,494 12/01/2049.
56576K AA 9 | MARANON LN FNDING 2016 1A FLT A1 1/15/20. | C | 04/15/2019. | Paydown............cccevurene 1000,000 | ...... 1,000,000 | ... 1,000,000 1,000,000 ..1,000,000 01/15/2027.
61690F AM 5 |MORGAN STNLY BAML TR 2015 C22 3.31% A4 4| .. | 03/19/2019. | BANK OF AMERICA........ooccccccrrrrrccoe.
....... 1,006,328 | .......1,000,000 | .......1,050,859 1,038,514 ...1,037,198 04/15/2048.
65251X AA 4 [NEWSTAR BERKELEY FD CLO LLC 20 FLT A 10/| .. | 04/25/2019. | Paydown......................
....... 1,000,000 | .......1,000,000 | .......1,000,000 | ...........1,000,000 ....1,000,000 oo | eernsneeennnn0 | 223,906 | 10/25/2028.
3899999. Total - Bonds - Industrial and MISClIaNEOUS.........c.vvcsvssvssvnssiissinss s | 11,118,789 | ....11,213,164 | .....11,216,566 | ........ 11,233,779 11,243,139 ...(124,351)| ....(124,351) | ...123,147 | XXX
8399997 T0tal - BONAS - PaMt 4. st s | 11,118,789 | ....11,213,164 | .....11,216,566 | ....... 11,233,779 | oo | 009,361 | oo | e 9,361 | | o 11,243,139 ..(124,351)] ....(124,351)| ...123,147 | XXX
8399999. TOtal - BONAS..oooo e s | 11,118,789 | ....11,213,164 | ....11,216,566 | ......... 11,233,779 | o0 | 009,361 | o0 | 9,361 |0 | o 11,243,139 ...(124,351)] .....(124,351) | ....123,147 | XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS......o....ovvsvvvssivrssssnsiins cvvsssssssssssssssssssssssssssssssssssssssssssss s | 11,118,789 XXX | 11,216,566 | ......... 11,233,779 | v | 9,361 | o0 | 9,361 [0 | 11,243,139 (124,351)| ....(124351)| ...123,147 | XXX
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Sch.D -Pt. 5
NONE

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

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

Sch. E - Pt. 1
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26, 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 6.416
8699999. Total - All Other Money Market MUU! FUNGS..............ovuiiiiriiciec e 0 6,416
----------------------------------------- 0 6,416

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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