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Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets
1. Bonds (SChEAUIE D).....oouverrrrirceerrieeieeieresisesiseeniesessesiesssensseesssesssesseessssessssessens | nseseneseonns 457,903,624 | ....ocvvvrvrrreirrinn, (VN [ 457,903,624 | ......c.c.cc.. 541,118,092
2. Stocks (Schedule D):
2.1 Preferred STOCKS. ... vttt sess s nssesssennen | sesesessiessses s (U O 0 [ o (U [ 0
2.2 COMMON SEOCKS. ....vuvuienrereseisssnsissssessssssssssesessessss s ssesssssssssessasssssssssessessssssssssssesss | sossssessesssssssssessssnsanees (U1 (01 (U1 0
3. Mortgage loans on real estate (Schedule B):
3T FIISEIENS ..ottt ettt ssessntns | artessessenten st naaees (U1 (01 (V1N 0
3.2 Other than firSt IENS.........ccuevveerieiiricererriseessesees s ssssenssessens | seesssssseessssesseessesessnns (U [ (VN (PSR (U [ 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $.
ENCUMDIANCES)....ovveveeeesiericteseesssesssssessssssessss s sse s sesses st sssssssssssssesssssssessssssenss | sevsesssesssssessssssessessnson (01 TR (11 U [0 SR 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES)....ovveveeveriericreseessssssss s ssssessss s sses s sesses st essssssssssssesssssssessesssenss | tevsesssesssssesssssssessessnsnn (01 R (01 U [0 R 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES).......coivereeierrieieicieiereiins | crrereieiesie e (01 RO (11 U [0 U 0
5.
6.
7.
8.
9.
10.  Securities lending reinvested collateral assets (Schedule DL)...........ocovrvenenrenrneinnes | v (U1 (01 [0 R 0
11, Aggregate write-ins for iINVEStEd @SSELS..........ccveveieririieieieceissee s | esressesssssssssessessesssssaens [0 IR {01 PR [0 P 0
12. Subtotals, cash and invested assets (LINES 110 11).......ccovevieierrerereieieieeeceeeienens | cveveriienns 480,842,747 | oo, (1] I 480,842,747 | ..coeuee... 547,820,974
13. Title plants less §.......... 0 charged off (for Title INSUrErs ONlY)........c.covveeveverreerrereresseiees | v (U1 U (01 R (V1N RN 0
14, Investmentincome due and aCCIUE...........cucveveveevcveieeeeieesee et sssese s | cesreseseeseesenns 1,784,832 [ oo (1] 1,784,832 [ .o 2,212,021
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............... [ cocveveverneee. 2,758,592 | ..o (1] 2,758,592 |..covverernnn 2,958,283
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled Premiums).........cc.couevvree | vevrremeneerrerniniensneinns (U1 (01 [0 R 0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... D).ttt tes s tes sttt ssenssenns | eestesiiessees st (U [P (V1N [P (O [P 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIErS..........c.oviuiiiiniincineinisesisesisesiesiesiesiens [ v (U1 [P 0 [ e (U [P 0
16.2 Funds held by or deposited with reinsured companies............cccoevevvevveveereeieions | cerereneenn 312,493,166 | covvovvecceieee 0
16.3 Other amounts receivable under reinsurance CONracts..........ccocovvnrennineineinens [ e 36,933,926 | oo 0
17.  Amounts receivable relating to UniNSUred PIaNS............cccvvieevevereieeeeeeee e | e senes (01 O (01 U [0 OO 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cccocoevees [ covevieiccinnns 5,057,136 [ .eovevvireieereeeeeae (1] 5,057,136 | cocoeverieeeeeeieean 0
18.2 Net deferred taX @SSEL..........vwwrrerrrrins e ssnssesees [ coesrenseneonns 31,102,905 |...oovvverenne 31,102,905 [ .oooovverirerrinnd (U [ 0
19.  Guaranty funds receivable Or 0N AEPOSIL...........ccrurierrerruririireiiresiireireiseeieei e eeessseseens | sereeesssseesessesesseseseiaees (U1 O (11 U [0 OO 0
20. Electronic data processing equipment and SOtWare...........cc.ccecvevereveeeveeeseeieisevesienes | ceveveeiiesesesee s (01 O (01 O [0 OO 0
21.  Furniture and equipment, including health care delivery assets ($.......... 1) U ST (U1 (01 [0 OO 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........ccccevveeeee | ceevververeececeeee e O [ o (1 [ O o 0
23. Receivables from parent, subsidiaries and affiliates.............c.cccoeverieieceeiceesieccieies | e (01 O RRR (11 T (01 [P RRR 0
24. Health care (§.......... 0) and other amounts reCeIVADIE..........ccoueverrerreniessesesesissiens | erresesssissse s (U1 (01 (U1 N 0
25. Aggregate write-ins for other-than-invested assets...........ccceevieieveeeeceeeseeeens | v 908,024,317 | oo 0] i 908,024,317 | cocvevneve 858,258,196
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 1210 25)......c.uvverreererirrrieriisiessiessssessesssessseessesessesssesesssenss | evenneeenas 1,778,997,621 |..covoevveres 31,102,905 | ........... 1,747,894,716 | .....cvc. 1,569,050,156
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS.........cocere | coverrereeeneirrirnierinninninnd (U1 (01 (O 0
28. TOTAL (LIN€S 26 @NA 27)........vvvrreerreiririrecireeriseeeseesisessseesisesssssesesseesssesssessinessssssssnens | ereneeeenns 1,778,997,621 |...ooocvvevncs 31,102,905 | ........... 1,747,894,716 | ........... 1,569,050,156
DETAILS OF WRITE-INS
1107 Rt | eset et (U (SR 0
1102, Rt | etet et (U (SR 0
1103 e
1198. Summary of remaining write-ins for Line 11 from overflow page
1199. Totals (Lines 1101 through 1103 plus 1198) (Line 11 @bOVe).........cccovvvrveeerirrieerereeen L v |
2501. Excess 0f 10SS reinsurance @sset...........c.oceevverierinrinnienninneeniiensesisssssisssssssssnssnnes | evvnenenenns 908,024,317 | i
2502, oottt | reeis st (U [ 0

2503 bbbt
2598. Summary of remaining write-ins for Line 25 from overflow page

2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 aboVe).......ccocviviisiiriisiiciceiieaee




Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current Year Prior Year
1. Aggregate reserve for life contracts $.....1,202,480,504 (Exhibit 5, Line 9999999) less §.......... 0
included in Line 6.3 (including $
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 $
4.  Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 and 11)
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 §.......... 0 and coupons §..........
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 $
6.2  Policyholders' dividends and refunds to members not yet apportioned (including $..........
6.3 Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less §.......... 0
discount; including $.......... 0 accident and health premiums (Exhibit 1, Part 1, Col. 1, sum of Lines 4 and 14)...........cccevvreeevenevereienins | covevsreeriesieenens 1,649,929 | oo 1,652,362
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIBA CONTACES..........ccvuurireiriiiieissiesie ettt sttt s bt bsensans | sbsessestesssssessess st ssesenes [0 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 $
9.4  Interest Maintenance RESEIVE (IMR, LINE B).........ovureruureriiiereieiieeireieessessetses s sseesss e stess st ess st ssessesssssessessessessessessanens | soee
10. Commissions to agents due or accrued - life and annuity contracts $ ..0, accident and health $
and deposit-type contract funds §.......... 0 ettt bbb bbb s A b a b bR e bbb b s s b b et s s s e b a et snreaes s et | ebesisstebesetetes st snaeaens 0 [ e 0
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (EXhibit 2, LINE 12, COL 7)....cuviiveieicieicree ettt sttt et bbbttt aans
13.  Transfers to Separate Accounts due or accrued (net) (including $.
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) 14,182
15.1 Current federal and foreign income taxes, including §.......... 0 on realized capital gains (I0SSES)......ccrvrrrrerrerrerreerrerreeeeneirseresressesenesenns 308,316
15.2  Net deferred tax liAbIlity............oeerieieiiecceie e
16. Unearned investment income.....
17. Amounts withheld or retained by reporting entity as agent or trustee.........
18.  Amounts held for agents' account, including $
19.  Remittances and itemMs NOt AlIOCALET............c..cucuiuiiieiiiiecc ettt bbbttt
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money §.......... 0 and interest thereon §.......... (|
23. Dividends to stockholders declared and UNPAIM.............ccccuueuiuiiieieiiiieieicisee sttt et ss st
24.  Miscellaneous liabilities:
24,01 Asset valuation reserve (AVR LINE 16, COL 7)......coiiieiiiieieieieseie ettt sttt sttt snas st nsns | suassesssssssessesnsnes 571,075 | oo 451,315
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..........cccoeereereeneneeneereieeenes
24.06 Liability for amounts held under uninsured plans
24,07 FUNdS held UNET COINSUTANCE............cuvueviveiiieiieieesiee ettt bbb bbb s st bbbt bbb ns s
24.08 Derivatives.
24.09 Payable for securities
2410 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon §......... ettt ettt ettt n et rnees
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..........ocreerrerrereereeneerereieeeeene
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)
34.  Aggregate write-ins for special surplus funds
35.  Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §.......... (1) O
362 .. 0.000 shares preferred (value included in Line 30 §.......... (1) ST
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 516,523,114 542,097,386
38.  Totals of Lines 29, 30 and 37 (Page 4, LiNE 55)........ceurueieveieesieesereseeee et 519,023,114 ..544 597 386
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3)........cccveriiriieieiieeiieiesesse sttt stessss s ssss e es st ss s s ssssesans | sesssessnssanes 1,747,894,716 | .....ocoece. 1,569,050,156
DETAILS OF WRITE-INS
2501. ...
2502.
2503. ...
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above).....
3101.
3102.
3103. ...
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198) (Line 31 above)
3401. ...
3402.
3403. .
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 through 3403 plus 3498) (LINE 34 @DOVE). ... ruurruieieireeiiarisstieis ettt ne ettt




Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

SUMMARY OF OPERATIONS

1
Current Year

2
Prior Year

XN OR W

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

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

34.

35.

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

51.

52.
53.

54.
55.

Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less Col. 11)
Considerations for supplementary contracts with life CONINGENCIES............covueieiiieieieiesee ettt nann
Net investment income (Exhibit of Net Investment Income, Line 17)
Amortization of Interest Maintenance RESEIVE (IMR) (LINE 5)........c.vuevreiiueiieieiieisie ettt bbbt sss bt s s ssnsnn
Separate Accounts net gain from operations excluding unrealized gains Or IOSSES..........coiveieiciiiiiiiiieiisee e bees
Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1)
Reserve adjustments on reinsurance ceded
Miscellaneous Income:

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

8.2 Charges and fees for depoSit-tyPe CONMTACES. ...........ccuiveieeiciiieie ettt ettt as
8.3 Aggregate write-ins for MISCEIANEOUS INCOME...........cuuruuririiiecieiieeiete ettt bbb bbbt
Totals (LineS 110 8.3).....ccveverireiciceesecsie
Death DENELS. ..o
Matured endowments (excluding guaranteed annual pure endowments).
Annuity benefits (Exhibit 8, Part 2, LINE 8.4, COIS. 4 # 8).......cruririeeereieieeireire ettt st sttt ettt ss e entnsans
Disability benefits and benefits under accident and health CONTACES.............c.ocueiueiciiieiee e
Coupons, guaranteed annual pure endowments and similar benefits...
Surrender benefits and withdrawals for life CONTACES.............cc.cviueieiiciiiic et san
(GTOUD COMVETSIONS........ceerereseeeeeseeseeseeseeseesessessasssesseesessessessessassaessesseesaessessessassasssessessassaessessesssssssessessassaessessessassssssessessasssessessasssssessessssnnens
Interest and adjustments on contract or deposit-type contract funds
Payments on supplementary contracts with life CONINGENCIES............overuriricire ettt
Increase in aggregate reserves for life and accident and health CONLrACES............c.viriririenriee et enns
TOHAIS (LINES 100 19)..uuruueirieeeeeeeiseeseeteie s essee et ese sttt se st s s8££ n bbb
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)

(EXNIbIt 1, Part 2, LINE 31, €Ol 1)..uuiuueiiriireiieeieeiisiisies s sssesssessse s ssssss s st st s sttt 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 UNCOIIECLEA PrEMIUMS...........cvuriuierrirrieieeirseeee e se ettt es et sessentas
Net transfers to or (from) Separate ACCOUNES NEE Of FEINSUIANCE. .........c.ururerrirerireire ettt st st sensnen
Aggregate write-ins for deductions
TOHIS (LINES 20 10 27)...ouvvuerivereresriseissiseeisesssssse s essess st ssess s st ss st s £ a8t n s s
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 t0 MEMDETS..........c.eiierirriiirriirisierese ettt ettt sessens s nssensas
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 GAINS)..........cc.evurruririenririninrisrieies st ssssesans
Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before realized

capital gains or (10SS€S) (LiNE 31 MINUS LINE 32)........coveiiueieieiiesie ettt et sttt st bbbt s st
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of $.....(993)

(excluding taxes of $.....1,289,344 transferred to the IMR)
NELINCOME (LINE 33 PIUS LINE 34)......eeveeese ettt sttt b e sttt s st s e n e sses et

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, December 31, prior year (Page 3, LiNg 38, COl. 2).........cccoviuiriieiiiieieieeieee ettt s
Netincome (LINE 35)........ceveiirieieiesie et nas
Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0ttt
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred iNCOME taX.........covereereereeneeneereieiien.
Change in nonadmitted assets......
Change in liability for reinsurance in unauthorized and certified companies.............
Change in reserve on account of change in valuation basis (increase) or decrease
Change in asset valuation FESEIVE ..........ccveirieereeireieeeeineiseeseereeeseeeeenes
Change in treasury stock, (Page 3, Lines 36.1 and 36.2 Col. 2 minus Col. 1)..
Surplus (contributed to) withdrawn from Separate ACCOUNtS AUMNG PEFIOM..........c.ruueerrerrirrireereereeeee ettt
Other changes in surplus in Separate ACCOUNtS STAIBMENL..........cc.rurirrierierieiecinrire ettt ss st
Change in surplus notes
Cumulative effect of changes in aCCOUNLING PHNCIPIES...........cuuruuririerirrireieie ittt se st ettt ettt ess st
Capital changes:

B0, PaIA It ttovtitiiireis sttt sttt s s s s sessS e SR SRS
50.2 Transferred from surplus (Stock Dividend)..
50.3 TTANSTEITEA 10 SUIPIUS......vuveieeeerieiseiieeis st ss st se ettt h et en s
Surplus adjustment:

51,1 PAIA IN..ceoe ettt et e b e bbb e e et s et b s bt en bbb aenes
51.2 Transferred to capital (Stock Dividend
51.3 TranSTErmed fTOM CAPIAL.........c..veririreiiecireie ettt sttt
51.4 Change in SUrPIUS as @ IESUIL Of FEINSUFANCE. ..........uvurerirrecieireessee et ss s st ss bbbt en s nssenns
Dividends to stockholders
Aggregate write-ing for gains and I0SSES IN SUMPIUS..........cvererrirrrrrrerinisseieeseiseesssise ettt ss sttt sttt sensnen
Net change in capital and surplus for the year (LINeS 37 throUGh 53).........ccirrririnrrsecesessssiseessees et ess s ssessnes
Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, LiNe 38)..........cocrurrnrurrininiriseie st ssensssssnessesessenenns

.................. 9,821,867

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

.204,990,068

...211,684,186

...85,596,564

.............. 203,035,721

.78,842,898

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

.............. 288,632,285

..17,510,419
2,036,864

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

19,518,797
...1,959,325

.............. 299,938,228

............... (88,254,042)

............. (103,181,740)
............... (27,897,869)

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

............... (75,283,871)

o A

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

................ 49,766,121

75,282,878)] ...

.............. 493,277,905
.(61,178,472)

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

............... (25,574,272)

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

.............. 519,023,114

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

DETAILS OF WRITE-INS

08.301.
08.302.
08.303.
08.398.
08.399.

Funds withheld assumed INVESIMENE INCOME..........ciuiieiciciie ettt bbbttt

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

.................. 9,821,867

.................. 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 @DOVE).......c.ueveiuieiiierieiststis s isissse sttt sttt srss s es st es s bens s snse s nssnans

5301.
5302.
5303.
5398.
5399.

EXCESS Of 0SS FBINSUTANCE @SSEL.........cvuiveieieiiicie ittt sttt bbb sttt bt s bbbttt een

Summary of remaining write-ins for Line 53 from overflow page.
Totals (Lines 5301 through 5303 plus 5398) (LINE 53 @DOVE). ... ruureriererreriearessesesesesstsses s seessessssssesenssseses st sns s sess s sssessesssnsssesenes




Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

CASH FLOW

Currellt Year PriorzYear
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANCE. .........cccvevcrie ittt ettt bbb sae st esse s snsessesens | srevesbessesaesnsns 182,539,647 | ...ccoveverrernee. 193,012,634
2. NetinVeSIMENTINCOME. ...ttt | enbississteeseeneas 13,343,758 | coevvevvicis 13,607,016
3. MISCEIIANEOUS INCOME.......coeieieiiceieeictctet ettt ettt bbb st et s et st s s bbb s s sass s sses s sstes s sassessesassnsesens | ostossessssassssassssans 9,821,867 | oo 5,112,448
4. Total (LINES 1 HIOUGN 3)...ooriveeiiieiiiciiiiiieceiee ittt snntens | sesssenssnsesseeseen 205,705,272 | ccooovvvvreiernn 211,732,098
5. Benefit and 10SS related PAYMENLS..........cciuiveveiicteeeceee ettt st s bbbt sa st ssnsnns | sevsesistenaesnrenes 280,100,108 | ..cocvevrerrrene 140,830,976
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........ccevevieieiresieeeeieeissieieis | e (01 SRR 0
7. Commissions, expenses paid and aggregate write-ins for deUCHONS..........ccorurirrrrirrinineneieesessssieessesssssessssessssssssssssnes | sessesesssnssnssnnens 19,520,167 | .oveoveerrrrrrereenns 21,445,876
8.  Dividends paid t0 POICYNOIAETS.........ccviviieicicsie ettt ss st ss st s s s sessessessnsnns | essessessssensessnssnsessensnsensessensQ | erevsesessssessessssssessesssssnsesses 0
9.  Federal and foreign income taxes paid (recovered) net of $.....1,288,351 tax on capital gains (I0SSES)..........cco..ervererrererreierens | cossiriesiissiiennns (21,244,086)| .....ovovereenenns (28,098,395)
10, TOtal (LINES 5 HIOUGN 9)...uuvvvureerierreiiceise ittt bbbttt etstas | beesisenseenesaees 278,376,209 | coovvvrrirnens 134,178,457
11. Net cash from operations (Line 4 MINUS LINE 10)........ccceieriireieiereisieissse et tese st ssssessssssssssesssssssssessssssssssssnsens | svessessssossessesenes (72,670,937) c.oovvvrererren. 77,553,641
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds... 114,744,999 11,118,789
122 SHOCKS. ..ceeuveirceiseeieeisei et Rt | cessre s (U RN 0
12,3 MOTEGAGE T0BNS......ceieieciieeicit ettt bbbt b s bbbt st s st en s s b st s nsens | suessesistentes et et es et n s raed (01 SRR 0
12,4 REAIESIAE. .....overeceeceic sttt | ettt (O RN 0
12.5  Other INVESIEA @SSELS........cuuuririiiiiiiii ittt | sbeesbeesbsss bbb beeenes 0 [, 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............ccevrierreicieiseeee s | e [0 R 0
12.7  MISCEIIANEOUS PIOCEEAS. ... eecereerrereeeeseereeseesseeseiseeseessesseesessess s st essesssesessesseessessesseessessessessaessessessesseessessessensssssnssessesseses | srsssssssssssanssessesssesssssssssssenes [0 RO 0
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cveucrerreicieiesieese st siessssss s ssssssssssessesssssssssesssssessas | sovssessesssssssns 114,744,999 | ..o 11,118,789
13.  Cost of investments acquired (long-term only):
1301 BONGS. ...
1312 SHOCKS. ..ottt
13.3 Mortgage loans....
1314 REAIESHALE........cveeeecieeici s
13.5  OthEr INVESIEA @SSES........cvveerircrereiririecese sttt ennt s | crbsnrest sttt (O RN 0
13.6  MISCEIIANEOUS APPIICALIONS.......uvuurerrerreriirerireiressss s ssessess e sss s ss s s st sse st s s sses st s ssnsessensessnssensanssnsss | anssssssssessenssnssnssessasssssssssases (01N RO 0
13.7 Total investments acquired (LINES 13.110 13.68).....c.cvruieieiriricieieereie et stes s ssessss b ssssbs s ssesssssnns | ssbessssssssssssssanes 25,821,279 | oo, 108,481,523
14.  Netincrease (decrease) in contract 10ans and PremMiUM NOES. ...t een
15.  Net cash from investments (Line 12.8 minus Lines 13.7 minus Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPIAl NOLES......ceurvereriererieireiieeise ettt ettt s s s st s st ensnssnssnns | ansusssessessessanssnssessansnssnssenes (01 U 0
16.2 Capital and paid in SUrPIUS, 18SS trEASUNY STOCK..........cciuiiieieicieieicsesee ettt essessens | sressessssessesissessese s ssaessesand (01 SRR 0
16.3 BOMOWEA fUNGS.......oooeeercrirciiiicii ettt
16.4 Net deposits on deposit-type contracts and other insurance liabilities...............ccccviriericiriercieeie e
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 Ling 16.6).......cc.c.cceevvvevererene.
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lin€s 15 and 17)........c.oceveveevveecsrreevsienns | cevververereereeiinnns 16,236,241 [ ..cooveervrernnd (19,795,970)
19. Cash, cash equivalents and short-term investments:
191 BEOINNING Of YBAI.......cuuiviciieiieicieis sttt sttt bbbt s s b s st st s stensannns | sbssssessessessnsanssens 6,702,882 | ..oevererrririnnn. 26,498,852
19.2 End of year (LiN€ 18 PIUS LiNE 19.1).. . it ses s sses s sseess st sttt ssnssssnssas | sesssssssssssssssssces 22,939,124 [ .o, 6,702,882
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20 T vvvvvvvvvvey oo ) 0]
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ANALYSIS OF OPERATIONS BY LINES OF BUSINE4SS - SUMMARY

Total

Individual Life

Group Life

Individual Annuities

Group Annuities

6

Accident and Health

7
Fraternal

8
Other Lines of Business

9
YRT Mortality Risk Only

© NSO W

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.

182,327,456

.12,486,086 |.
...354,659 |.

....182,327,456

.12,486,086 |....
...354,659 | ...

P

o

Fg.

o

P

o

0 0 L0
.0 .0 0
9. Totals (Lines 10 8.3) .0 .0 0
10. Death benefits L0 L0 L0
11. Matured endowments (excluding guaranteed annual pure endowments) 0. 0. L0
12, Annuity benefits 0 0 0
13. Disability benefits and benefits under accident and health contracts G0 G0 L0
14.  Coupons, guaranteed annual pure endowments and similar benefits G0 L0 L0
15. Surrender benefits and withdrawals for life contracts G0 0 0
16. Group conversion G0 G0 L0
17. Interest and adjustments on contract or deposit-type contract funds.............cccccueceererinecinerresienennns G0 L0 L0
18. Payments on supplementary contracts with life CONINGENCIES...........cccccvvvuvrrriviinncriiic e L0 L0 e | L0
19. Increase in aggregate reserves for life and accident and health CONtractS..........cooovvvvvvvvcviiiinnncrrcsvcsecese e 20 .0 . 0. L0
20. Totals (Lines 10 to 19) .0 L0 0. .0
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) L0 G0 0. 0
22. Commissions and expense allowances on reinsurance assumed..............oc..evererrererserenees 0 L0 0. ...0
23. General insurance expenses and fraternal expenses L0 G0 0. .0
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES.........cuuuririririiiiniieiis bbbt 0. 0. 0. 0
25. Increase in loading on deferred and uUncollected PrEMIUMS.............cvwriemrieerreereiiesesiesiesesi e 0. 0 0. ...0
26. Net transfers to or (from) Separate Accounts net of reinsurance..... L0 L0 0. ...0
27. Aggregate write-ins for deductions 0. .0 0. .0
28. Totals (Lines 20 to 27)
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes
(Line 9 minus Line 28)
30. Dividends to policyholders and refunds to member:
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes
(Line 29 minus Line 30) (103,181,740) (103,181,740)
32. Federal income taxes incurred (excluding tax on capital gains)............ccccccceeeeesscssisivvvvnreneesssssineissnnenses (27,897,869) (27,897,869)
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
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)




Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE (b)

Universal Life
with Secondary Variable Other Individual |  YRT Mortality

9 10 1 12

1’9

Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life Credit Life (c) Life Risk Only
Premiums for [ife COMTACES (@)............u.rvvvvrreersiessieessississssisssssssssssssesssss s sssssssssss s ssss s s ssss bbbt ss st nssssssssnnnss | 2ensnes 182,327,456 | .. L0 .01]..182,327,456 | .. 0].. 01.. 0 . L0 0. .
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 CEABG...............vvuriviieeiiesiscis s ssssssns
Reserve adjustments on reinsurance ceded
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts........c. | .vovoviviviviviiinninld 0
8.2 Charges and fees for deposit-type contracts T 0lf.. N
8.3 Aggregate write-ins for miscellaneous income ..9,821,867 | .. L0 9,821,867
9. Totals (Lines 110 8.3) .204,990,068 ..204,990,068
10. Death benefits 85,596,564
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and Similar DENEAILS...............cvuurrviiririi s
15. Surrender benefits and withdrawals for life contracts.
16. Group conversion:
17. Interest and adjustments on contract or deposit-type CONtract fuNdS...............cccoorvvuueriiiiinniriiii s
18.  Payments on supplementary contracts with life contingencie:
19. Increase in aggregate reserves for life and accident and health CONTACES. ...
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 reiNSUFANCE BSSUMEM.............uiuriiuriruriisesiriisesssseisssssesseeseesssss s s sssesssess et sssssssssessssessssssnns .
23. General insurance expense:
24. Insurance taxes, licenses and fees, excluding federal iINCOME taXES...........vuuuriiiriieiiein e

© N OE W=

o ololo o

o

o

o

203,035,721
288,632,285

o o ololooc oo

o o ololooc oo

o
o

25. Increase in loading on deferred and UNCOIIECEA PrEMIUMS...........vuuuiiriiiriirie st 0 0
26. Net transfers to or (from) Separate Accounts net of reinsurance .0 .0
27. Aggregate write-ins for deductions .0 .0
28. Totals (Lines 20 to 27) ..308,171,808 | .. .0 .0
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28................. .(103,181,740)] .. .0 ...0
30. Dividends to policyholders and refunds to member: [RTTTRTTTnroror 0 | IFTTOUROTeTRnreornt O 1 IFOTTOTOoooo .. .0 ....0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30).......{ ..... (103,181,740 .. .(103,181,740)] .. .0 .0
32. Federal income taxes incurred (excluding tax on CapItal GAINS).............ccorrrrrreevevverrsssnsessesssssssssssseesssssssssssssssssesssssssssssssssssesssssssssssesseseessssee | oo, (27,897,869) ..(27,897,869)

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

realized capital gains or (I0sses) (Line 31 MINUS LiNE 32)..........ccvuuriuiriiiriiiriieriiesiissssissssissssisssss s sssssssssssssssssssssesssssssssens | oo, (75,283,871) . (75,28387D)] oo O f e | il 0 [l

34, Policies/certificates in force end of year.

08.301.  Funds withheld assumed investment income
08.302.
08.303.
08.398.  Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE...........urverrrerrriireieeeieesi st
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
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ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE (a)
1 2 3 4 5 6 7 8 9 10

11 12
Universal Life
with Secondary Variable Credit Life (b) | Other Individual| YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life | (N/A Fraternal) Life Risk Only
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. Reserve December 31, PriOr YEAT........cccurviviieeiciireee ettt s ssss st s ssssessesessesnsns | cveees 999,444,784 | .....oovvveveren. [0 01... 999,444,784 | ... (11 (01 (01 O (01 [ [0 O [0 0
2. Tabular net premiums or CONSIABIAtIONS...........cccveviveiciiicie ettt esaesaens | evaes 388,134,195 | ..o [0 01... 388,134,195 [ ..o (11 (01 (01 O 0
3. Present value of disability ClaImMS INCUITE...........ccrurirriirririniinrirrie st ssesssssessssssssenens | sessessesessssessessnnes (V) DR (01 (0] (0] IS (0] S (V1 O (V1 O (V1 (V1 (01 [0 0
4. TaDUIBE INEEIESE. ..c.eooveoeecericei ettt ettt ssssnsnssnnnnas | ceseenns 40,572,425 | ...cooovern! (U ST 0 [ 40,572,425 | ...oovvovvrriinn (U [ O O (O (U T (U T (U ST 0
5. Tabular less actual reSErve releaSE............coueuiuiueieiiireieeiesie st sessessssnes | crsssessesinaas 19,331 [ [0 R (0] 19,331 | (11 (01 (01 O (01 (01 O (01 O 0 [ 0
6. Increase in reserve on account of change in valuation DasiS...........ccccrerrrririeneeneinineeninensieeeeseeeeeneees | reeeeeseensieseeenees (U1 DR (01 (01 (0] I (0] IS (V1 O (V1 O (V1 O (V1 (01 [0 0
6.1 Change in excess of VM-20 deterministic/stochastic reserve over net premium reserve..........coeveeevevees | coveerveveieiieeene0 | e 9.9, 0. GO IR [0 (1 (11 (01 (01 O (U1 UUURRUORRRRION | B VRO ) 0.0,
7. OtheriNCreaSES (MEE).......cverrrerererereieceseerieeeiee et seess s eess st sssssssssse st ssssessssenssssssssesssnnsnss | evnses (33,091,951) | ..ocvevcrenirienncn, [ 0 ... (33,091,951) [ ..o (1 (O I (O I (O (O I 0 | (O IS 0
8. TOAIS (LINES 110 7)..oueeeeceereiieeiaeeieeeiseee ettt .1,395,078,784 | ....ccccvvvvnenncn. (O I 0].1,395,078,784 | ......c.coonvvvenuce 0] i [V [ [V [ [V [P [V [V [P (] 0
9. TADUIAE COSE.....uvevucerieiciie ettt snt s | cirs 155,741,489 | ....cvvovrrrerennn (U ST 0 ... 155,741,489 | ....coovvrireirnne (VI [ (O (O R (O R (U TR (U TR (U ST 0
10. Reserves released by death...........occvccvieiciiccse et | eerernia 1,349,253 | ..oveiiereae [0 (] 1,349,253 | ..o (11 (01 (01 O (01 O [ O (01 O [0 O 0
11. Reserves released by other terminations (NEY)..........cc.eeeeicieieiseice e saesaas | enieees 35,505,077 | .covoereerrierennnad [0 0 ... 35,505,077 | v (11 (01 (01 O 0
12.  Annuity, supplementary contract, and disability payments involving life contingencies............ccccoevvvveveeees | covreivivnnnne. 2,460 |..ooooireiiieinan [0 (1] 2,460 | .o, (11 (01 (01 (01 O (V1 O (01 O [0 O 0
13.  Net transfers to or (from) Separate ACCOUNLS............cceveivreieieieeseieie st sses e ssessss s sessssenses | eersessesssssssssssnes [ I (01 IO {01 IO {1 IO {1 IS (1 I [ O (1 O (1 IO (01 IO (O IO 0
14, Total deductions (LINES 910 13)......ccuruuirerreiirieeiserieesiesieesisessseesiesssseseessssensssssssesssesssssessssessessss o 192,598,279 | oo, (O IR 0].. 192,598,279 | ..o 0] i [V [P 0 i [V [P (O [P (O [P (1 0
15.  Reserve DecemMbEr 31, CUITENE YEAI...........coieriiiieeieiiete ettt ebess et ses s sssssebesnsesessnassessnssaas ..1,202,480,505 | .....cccvevrnnene. (U 0].1,202,480,505 | ........cccuuuuend [V I [V I [V I [V I (L I [V I (V] I 0
Cash Surrender Value and Policy Loans
16. CSA ending balance December 31, CUITENE YEAN............cccvvuevciirieeiee et sesssssessssas | eeveseens 1,071,096 |..coovrvereieienne [0 (] 1,071,096 |..ovvrvreerienn. (11 (01 (01 (01 [ O [0 O [0 O 0
17.  Amount available for policy loans based Upon LiNe 18 CSV........ociiiiicieceessseeesisssssesssssssssssensssens | eerresssssessinsessenes (U I [V [V [\ [V (V1 I (V1 I (U1 I (U1 I (U1 I (U 0

(a)

(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.

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

7.2,73,7.4
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EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected Earned
During Year During Year
1. ULS. GOVEMMENEDONGS.........cveieiiiieiicictieie ettt ettt bbb ss bbb bbb b st €] T U 4781,912 | oo 4,598,524

1.1 Bonds exempt from U.S. tax.

1.2 Other bonds (UNAFFIlIAIEA)............cciveireieieieic ettt e
1.3 BONAS Of AflIALES........oucveciceecct ettt

2.1 Preferred stocks (unaffiliated)
2.1

2.21  Common stocks of affiliates....

3. Mortgage loans
Real estate
Contract loans
Cash, cash equivalents and short-term investments

© N oo

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

Preferred Stocks Of @ffliateS...........civeieiciieccs ettt
2.2 Common StOCKS (UNAFIIALEA).........cvueererreeieeeiseie ettt

DErVAtiVE INSITUMENTS.........ocvviiitie ettt bbbt bbb

11, Investment expenses
12.  Investment taxes, licenses and fees, excluding federal income taxes

13, INEEIEST EXPENSE ... eueuieceeereisees ettt sttt bbb s8££ £ 8 eeE 42 bR £ £ £ EE 4281 E R4S R £ A AR R AR R Rt en

14.  Depreciation on real estate and other invested assets
15.  Aggregate write-ins for deductions from investment income
16. Total deductions (Lines 11 through 15)
17.  Net investment income (Line 10 minus Line 16)

528,908

12,486,086

0901. MisCellaneous INVESIMENE INCOME. .......c.uiuuririiiieierieiiseie st bbb
0902. ...
0903. ...
0998. Summary of remaining write-ins for Line 9 from overflow page
0999. Totals (Lines 0901 through 0903 plus 0998) (LINE 9 @DOVE)........euriuiiereriiiiesiseisisssesseesessssetsssessesssssssnsessessssensessessssessessnns
1501. ...
1502. ...
1503.
1598.
1599.
(@)
(b)
(c)
(d)
(e) Includes§.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
() Includes§.......... 0 accrual of discount less §.......... 0 amortization of premium.
(9) Includes§$.......... 0 investment expenses and §.......... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to segregated and Separate Accounts.
(h) Includes §.......... 0 interest on surplus notes and §.......... 0 interest on capital notes.
(i) Includes§.......... 0 depreciation on real estate and §.......... 0 depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Realized Change in
Gain (Loss) Other Total Realized Change in Unrealized
on Sales Realized Capital Gain (Loss) Unrealized Foreign Exchange
or Maturity Adjustments (Columns 1 +2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. Government DONS...........oueeerenieiieeeerineineierineiseseeenns | revessssinennenns 3,621,819 | o0 [ 3,621,819 | oo (01 TN 0
1.1 Bonds exempt from U.S. taX......cccvvervniinieiinieesssnensinnies | sereensssssesesssssssesesnnend 0 | o0 | e (0 (0 0
1.2 Other bonds (UNAffili@ted)............evurverireririeieireeessesenees | e 2517916 | o0 | i, 2,517,916 | e (0 R 0
1.3 Bonds of affiliates. ..o | e 0 [ v | (01 RO (01 TN 0
2.1 Preferred stocks (Unaffiliated)...........ccveiviiienirieeieeiinns | e 0 | o0 | e (0 O (0 0
2.11 Preferred stocks of affiliates..........ccvreennninrine | v 0 [ v | (01 TN (01 RO 0
2.2 Common stocks (Unaffiliated)..........cccvruererireinieeiseesiees | e 0 | o0 | e (0 R (0 TR 0
2.21 Common stocks Of affiliates.........ccvurinireirsnininies [ e 0 | e | e [0 RN (01 SR 0
3. MOMGAGE [0ANS........ivieeiciiieiec et ens | et nee 0 | o0 | e (0 TR (0 TR 0
4. ReaIESIAE. ... | e 0 | e | (01 RN (01 SO 0
5. Contract loans ree | e 0 [ e | (01 RN (01 TSN 0
6. Cash, cash equivalents and short-term investments..........cccccoveee | cevvverrevieieseeieseis 0 | o0 | e (0 S (0 R 0
7. Derivative INSIUMENTS.........cocuriiieeinieienei et | reiessessssiseisese s 0 [ e | (01 RN (01 RN 0
8. Other iNVESIEd @SSELS........cuururieeieiriiiseieiese e ssesniees | oretessesssstse et 0 | e | [0 RO (01 RN 0
9. Aggregate write-ins for capital gains (I0SSES)........ccvvvererierriieiies | oo {01 PR RO | I [POOPOORTORORRORRRRROOON {01 P (O P 0
10.  Total capital gains (I0SSES)........cvererirerreieiririieieissieieissiesesees | sereisssenesnnend 6,139,735 | o0 | el 6,139,735 | oo (0 TSR 0
DETAILS OF WRITE-INS
0907, 1ottt enn | eesessess st st st saees 0 [ o0 | e (0 O L0 R 0
0902. FOreign EXChaNGE. ....c..cvverereiiirireinsieeeisises s sseesssssssesessssessees | sesnssesssssssessessssessesssenes (01 RPN | I ISP (0 0 [ e 0
0903, oot | ertent ettt 0 [ o0 | s 0 [ oo (0 N 0
0998. Summary of remaining write-ins for Line 9 from overflow page... | .....cccccvvvrverrerererrennn. 0 | oeereereeerereeeeseieeene0 | e (0 R (0 R 0
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 aboVe)........ | ceovrrerrerrrrrrirercrnnans {01 PR | I [POOORR RO (O] P (O P 0
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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)

LN =

© oo~

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

FIRST YEAR (other than single)

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:
3.1 Direct
3.2 Reinsurance assumed...
3.3 Reinsurance ceded...
3.4 Net(Line 1+ Line 2)..
Advance................
Line 3.4 -Line 4....
Collected during year:

8.1 DIFECL....veeveeeecieiee ettt e
6.2 Reinsurance assumed...
6.3 Reinsurance ceded...

Prior year (uncollected + deferred and accrued - advance).........
First year premiums and considerations:
9.1 DIFECL vttt
9.2 Reinsurance assumed...
9.3 Reinsurance ceded...
9.4 Net (Line 7 - Line 8)

SINGLE
Single premiums and considerations:
10,1 DIFECL...eeeececeeeee ettt
10.2 Reinsurance assumed.
10.3 Reinsurance ceded.

RENEWAL
Uncollected.......
Deferred and ac
Deferred, accrued and uncollected:
13,1 DIFECL. .o
13.2 Reinsurance assumed.
13.3 Reinsurance ceded.....
13.4 Net (Line 11 + Line 12
Advance....................
Line 13.4 - Line 14....
Collected during year:
16.1 DIFECL....viecvctceee e e
16.2 Reinsurance assumed.
16.3 Reinsurance ceded.

Line 15+ LiNe 16.4.....cocvicreeceree e
Prior year (uncollected + deferred and accrued - advance).........
Renewal premiums and considerations:

19.1 Direct
19.2 Reinsurance assumed.
19.3 Reinsurance ceded.....
19.4 Net (Line 17 - Line 18)

TOTAL

Total premiums and annuity considerations:
20.1 DireCt.....ccvvererreiererreenns
20.2 Reinsurance assumed.
20.3 Reinsurance ceded.........
20.4 Net (Lines 9.4 +10.4 +19.4

..192,815,226

..10,484,557
182,330,669

...192,815,226
..... 10,484,557
182,330,669

...192,811,921

..10,484,464

..192,811,921
..... 10,484,464

182,327,457

182,327,457
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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)

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..........coceveveerveerreeersnenenns
AlTONET ...

REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES INCURRED

First year (other than single):

23.1 Reinsurance ceded............coucurerncrncrncrneinens
23.2 Reinsurance assumed.............cocueveeveerecrenenen:
23.3 Net ceded less assumed............c.coevvevenererirencnene
Single:

24.1 Reinsurance ceded..........coucunvneincineineineinns
24.2 Reinsurance assumed.............cocueueeveeeeciennnens
24.3 Net ceded less assumed............c.cocevvvriererencnene
Renewal:

25.1 Reinsurance ceded..........ccoucvmevncincineineineis
25.2 Reinsurance assumed.............ccocueveeveeieciinenens
25.3 Net ceded less assumed............ccocvevveierriecnene
Totals:

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

26.3 Net ceded less assumed...........ccocvverreerivenriinnens

COMMISSIONS INCURRED
(direct business only)

Deposit-type contract funds............cocoeeeereereereenieneenns

Totals (to agree with Page 6, Ling 21)........ccccouerennnnns

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
.............................. 0 | eevveveriersrseieieneenn0 |0 {0 [0 [0 [0 [0 s |0 |
.............................. 0 | eeveeverersrreieieneennd0 |0 {0 [0 [0 [ [ e |0 |
.............................. 0 | eveeeereeeeeeneereeneenn0 | eeeeeeeeeeeeeieeeeen0 0 0 0 e [0 |0 |0 e
........................ (149) | eovoeeeeeeeeeeeeenieeree0 | e (149) 0 [ [0 |0 |0 0 0 e
.......................... 149 |0 e 149 [0 [0 [0 |0 |0 0 0
.............................. 0 | eeeeeereereeeneereeneennd0 |0 0 0 0 e [0 |0 |0 e
.............................. 0 | eeveevereereeeneerieneennd0 |0 eecceeeeiecieeeen0 0 [0 e e |0 |0 e
.............................. 0 | eeeeeereereeeeneereeneennd0 |0 0 0 0 e [0 |0 |0 e
.............................. 0 | eeveevereereneeneerieneennd0 |0 0 0 [0 e e |0 |0 e
.............. 17,510,568 | ..coovrerereeierieiienenc0 [ i 17,510,568 | o0 |0 | eeeeceeiiecieeeen0 a0 [0 e 0 e
............ (17,510,568) | ...covveerereerirenreaen | aieeieeeee(17,510,568) | covvevcrcercerceriecieeed0 | eveeeeceiieiiiciesiceeennd0 [0 {eeciiececsiieiieiieeee0 [0 L e e,
.............................. 0 | eeveevercerineinierieneennd0 |0 {0 L0 [0 L0 [0 |0 |0 )
.............. 17,510,419 | viverveeeeeieieieenend [ 17,510,419 |0 |0 0 a0 [0 e [0 e
............ (17,510,419) [ coocvvvvererrereieieen | aeieeeees(17,510,419) | o0 |0 |0 a0 [0 [0 [0 e
.............................. 0 [ eeeeeeeeeeerereeeend0 o0 [0 |0 0 [0 |0 0 0
.............................. 0 | evereereeeeeeeneerieneenns0 | o0 eveeeeeeeeeeeieeeen0 0 0 e e |0 |0 e
.............................. 0 | eveeeereeeeeeeeerieneened0 | eeeeeeeceeeeeiieeeeen0 0 0 0 e [0 |0 |0 e
.............................. {01 FSSSRSSo 0 J [SUUSSOUORROR 0 ) (RSOOSR ) DUUUUOURURSUURURRUUOt B DUUOORSRSRSURRRUOUUt B OSSOSOt | B OUUUURSURRRORt | B OSSOSOt ) USSR 0 ) (USSR
.............................. {01 [FSOSRUo 0 [ VUSSR 0 ) OUOUUURSO RS ) DUUOUUOURRRUUURRUUOt B DUUOSSSSURSURROURUUt B OSSR | B OUUUUORRRRRRROOt | B [OOSRt ) [OOSR O ) (USSR




Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

EXHIBIT 2 - GENERAL EXPENSES

Insurance 5 6 7
1 Accident and Health
2

1
3 All Other Lines
Life Cost Containment All Other of Business Investment Fraternal Total

2. Salaries and wages
3.11  Contributions for benefit plans for employees.............cccoovvrereieinnnes
3.12  Contributions for benefit plans for agents
3.21 Payments to employees under non-funded benefit plans
3.22 Payments to agents under non-funded benefit plans.
3.31  Other employee welfare
3.32  Other agent welfare

4.1 Legal fees and eXPENSES..........cccucveicicieieie e
4.2 Medical examination fees..........c.cceuvrermrrrrinrinrenrirniinns
4.3 Inspection report fees........
4.4 Fees of public accountants and consulting actuaries.................c.........
4.5 Expense of investigation and settlement of policy claims.....
5.1  Traveling expenses.
5.2 AQVEIISING......oeveeircieiieie e
5.3 Postage, express, telegraph and telephone
5.4  Printing and stationery
5.5  Cost or depreciation of furniture and equipment..
5.6 Rental of equipment

5.7 Cost or depreciation of EDP equipment and software
6.1 Books and periodicals

6.2 Bureau and assoCiation fEES..........ovwrrrririniineiirininieinsisnesssns | eeeeeiensesesienes

6.3 Insurance, except on real estate

6.4  Miscellaneous losses

6.5 Collection and bank service charges

6.6 Sundry general Xpenses............ccoerienrirnriinienns

6.7  Group service and administration fees

6.8 Reimbursements by uninsured plans............cccccceeveeneeiieeieeieens | e

7.1 Agency expense allowance

7.2 Agents' balances charged off (less §.......... 0 recovered).......oeeeees | covereereeieeieeieeis

7.3 Agency conferences other than local meetings

8.1  Official publication (Fraternal Benefit Societies Only)..........c..cc.cevee....

8.2  Expenses of supreme lodge meetings (Fraternal Benefit Soc. Only).. | ......XXX............

9.1 Real estate EXPENSES........c.rvriieieeieieeeee s

9.2 Investment expenses not included elsewhere

9.3 Aggregate Write-ins for EXPENSES. .........ccurvrreererereieriniseieseeessesseniss | esesseeaas

10.  General expenses Incurred.......

11, General expenses unpaid December 31, prior year

12. General expenses unpaid December 31, current year.

13. Amounts receivable relating to uninsured plans, prior year.................

14, Amounts receivable relating to uninsured plans, current year..

15.  General expenses paid during year (Lines 10+11-12-13+14)..............

09.301. Other professional fEES...........ccvrurrrerinrinrreieriineeeeeese e
09.302. Internal admin fees 0. . . . ..84,293
09.303. INvestMent SEIVICES fEES.........cvviueeieceieeeeeeee s . 0. . . . ..80,584
09.398. Summary of remaining write-ins for Line 9.3 from overflow page........
09.399. Totals (Lines 09.301 through 09.303 plus 09.398)(Line 9.3 above).....| ..c....... 2,036,865

(@)  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 [ J— 0; 8. Total - 0

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

Insurance 4
2

3
Accident All Other Lines
and Health of Business

Investment Fraternal

Real eState taXES........vveveiieeieiceece s
State insurance department licenses and fees.
State taxes on premiums
Other state taxes, including §...........
U.S. Social Security taxes
All other taxes.........cc.oceeveveennns

Taxes, licenses and fees incurred...........cooeveunnenc.
Taxes, licenses and fees unpaid December 31, prior year..
Taxes, licenses and fees unpaid December 31, current year..
Taxes, licenses and fees paid during year (Lines 7 + 8- 9)....ccocoovrerrrenne.

©CoEeNoOORWN =

—
o

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...............ccce....

Applied to provide paid-up annuities.

oo o o
oo o o

Total Lines 1 through 4.................
Paid-in cash
Left on deposit
Aggregate write-ins for dividend or refund options..

WoNDARWN =

Total Lines 5 through 8
10.  Amount due and unpaid
11, Provision for dividends or refunds payable in the following calendar year....
Terminal diVIBENGS..........cureiirireieieee s

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 4

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

Life Insurance:

0100001. 2001 CSO ALB 3.50% CRVM CNF (15-17)....cciuuiiriineirneirneiineeineiinsiinessseesssssssssssssssssssnns [ cenens 405,681,791 [ oo | 405,681,791

0100002. 2001 CSO ANB 3.50% CRVM CNF (15-17).....vuriurriniinrineiseiseiseisessessessssssessessssnne | convens 727,808,250 | ..oovvvvrrveinrirnennd0 e 727,808,250

0100003. 50% OF GROSS PREMIUM (15-17)....cteiieisiiisiiisiiississsisssisssiseissessississesssessssssssssssssess | sosesessssnees 406,494 | .o | 406,494

0199997. Totals (Gross).......coccereeesiennes ....1,133,896,535 ....1,133,896,535

0199999. TotalS (NEE)..... ettt | cene 1,133,896,535 ....1,133,896,535
Accidental Death Benefits:

0400001. 1980 CSO ANB 3.50% FPT (15-17). .o iuuiirieiisiiei s sens s sens s ssnsssesssnsns | sosesessssnees 112,002 | oo (U] I 112,002 [ o0

0499997, TOtAIS (GrOSS).....ceureserseresareseeeseeesses e see sttt sttt | fesesensssnees 112,002 | oo (] I 112,002 [ o0

0499999. TOtAIS (NEE)......euiieeitieit ittt sttt | fenesensssnees 112,002 | oo (U] I 112,002 [ o0 |
Disability - Active Lives:

0500001. 1952 INTERCO DIS 3.50% (15-17). e iveiieisiiisiiisiiisiississsi s ssississsssssssssssssssesnes | csssesenens 2,082,919 | o (V] 2,082,919 | o0 |

0599997, TOLAIS (BrOSS)...e.reuresiesssreeeesaeessee e sees e sees st st sess st sttt | crsnssesens 2,082,919 | o (V] I 2,082,919 | o0 |

0599999, TOtAIS (NEE)...... ettt | crenssenens 2,082,919 | i (V)] I 2,082,919 | o0 |
Disability - Disabled Lives:

0600001.

1952 DISABLED LIVES 3.50% (15-16)

0699997, TOtAIS (GrOSS)....uvureieieiisisiieesseest sttt sttt s ssses st sss st ens bt sttt sns s b anesnseas
0699999. Totals (Net)....
Miscellaneous Reserves:
0700001. FOR EXCESS OF VALUATION NET PREMIUM OVER GROSS PREMIUMS..........ccooo. [ orrencc 65,533,460 [ ..ooovverrinn 0 [ 65,533,460
0700002. FOR NON-DEDUCTION OF DEFERRED FRACTIONAL PREMIUMS.........cccooviiiiiiiiinns | o 789,003 | o0 e 789,003
0799997, TOtAIS (GrOSS).....veuiesirseisseisiesssesssesssesssess sttt sttt ettt | crsnesad 66,322,463 [ ..o 0 [ 66,322,463
0799999, TotalS (NEE). ... vttt sttt | ernssan 66,322,463 [ ..o 0 [ 66,322,463
9999999. Totals (Net) - Page 3, Line 1 ....1,202,480,504 ....1,202,480,504
(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk. Amounts of deposit-type contacts in Column 2 that no longer
contain a mortality risk are Life Insurance §.......... 0, Annuities §.......... 0, Supplementary Contracts with Life Contingencies §.......... 0,
Accidental Death Benefits §.......... 0, Disability-Active Lives §.......... 0, Disablity-Disabled Lives §.......... 0, Miscellaneous Reserves, §.......... 0.

12
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1.1
1.2

21
22

EXHIBIT 5 - INTERROGATORIES

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

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

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

=1 6 03 2202037 0000O0O0O0 =

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 regular 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 If yes, state the total dollar amount of assets covered by these contracts or agreements:
7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

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

Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December of the current year?
8.1  If 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  If yes, 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 [

Yes [

Yes|[

Yes [

1 No[X]

1 No[X]

1 No[X]

1 No[X]
................................ 0
................................ 0
................................ 0

1 No[X]
................................ 0

Yes [

] No[X]

Yes|[

] No[X]

Yes|[

] No[X]

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

Valuation Basis

2 3
Changed From Changed To

Description of Valuation Class

4
Increase in Actuarial
Reserve Due To Change

NONE

13




Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

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

Ex. 7 - Deposit-Type Contracts
NONE

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

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

1. Due and unpaid:

1.1 DO ettt ntnes | esbei e st (0 T (O N 0 [ eorrrrerrrereennneenen 0 [0 [0 e 0 [ om0 0 e (01 0

1.2 ReiNSUraNCe @SSUME...........curvereiercrerererinnieereriessesineseeens | ceseeeessessesenesenseesenes [V RO (O RPN 0 [0 L0 [0 Lo 0 {0 L0 [ (01 OO 0

1.3 Reinsurance Ceded..........ccovvurverniniereinisnnnenneerennsinerennes | eeverennsnnenensenennees0 [ e 0 [0 [0 L0 L0 L 0 |0 L0 L0 [ 0
2. In course of settlement:
2.1 Resisted:

2,11 DIFECL. ...ttt nienns | sessetee st (0 TR (O N 0 [0 [0 [0 L 0 [ om0 L0 e (01 0

2.12 ReiNSUrance assSUMEd............ccueviveueiirereiriseseisssssiesesessnins | cssesisiesesssesenns 50,000 |.ooieiriieieecees [0 50,000 |.oovivevrieeeieieieeeend [0 0 | 0 [0 |0 [ {0 0

2.13 ReINSUTANCE CEAEM........ouivureiriiirereieieiciceier e | ereeeeseeeinseneeeisnieena (0 TSRO (O RO 0 e [0 [ ecinnd0 L 0 | 0 L {0 O 0

204 NEL..o oottt | srene st enaees 50,000 |.overerenrerreeirneeeens (U (o) I L5100 0[O () RO B PSR ORN (<) (<) S [0 SRR | N ST 0 [ DSOS (01 0
2.2 Other:

2.21 DIMECL. ... vttt ssse s esssnssessnnns | sessssesssssssssessassnsssesan (0 (I 0 [ om0 [0 [0 e (01 TSN 0 FURSPUTORURRRRRPON | B SO (01 0

2.22 ReiNSUrance assSUMEd...........ccevvveureerereiiieeiieeeresisiesensrees | ceeessieininns 17,563,627 | .vovevieereiicieiieiins [0 17,563,627 | .ooveveeeivieireceien0 i 0 |0 e, 0 |0 eeiceeieiiieenend0 L () 0

2.23 ReINSUTANCE CEARM........vuivreercierrereireieeeieisesiseseeseeeeinees | ereteeseeneessseneesensnneenas (0 (O 0 o0 |0 0 0 |0 [0 (0 0

2.24 NEb....ooiiiicie e | s 17,563,627 | ..coovvrviiecrcrininiins 0 [(B)eurenene 17,563,627 | (D)..evvrveveerercriernend [ (<) S (<) (01 RN (<) I (<) (V<) IR 0
3. Incurred but unreported:

3.1 DIMECL..eeirrrereeceeeesne s | e 0 |0 0 o0 |0 |0 |0 e

3.2 Reinsurance assumed...........ccoveuveeeeerneeneerneeneeeneeneenmeenennees | eevvennenneenns 1,932,014 |0 i 1,532,014 0 0 |0 |0 |

3.3 ReiNSUranCe CeM.........covvuiueirininicresrineieesissiseienieies | ceseisseneseniesenenensenan 0 | (O RO 0 [0 L0 [0 Lo, 0 {0 L0 [ (01 OO 0

34 NBL sttt | seeneneeeseenens 1,532,014 | oo (U () I 1,532,014 | (D).evrerererererernen0 | e () (<) S (01 (<) IS (<) S (Vo) I 0
4. Totals:

4.0 DIMECL. ..ottt sttt | srensentse et ene e (0 T (O N 0 [0 [0 [0 e 0 [ eoeeremermernereereneneeen 0 L errrrerinrseieeen0 e (01 0

4.2 Reinsurance assumed.........c.ccvrereeernrineererennnnenensennnenes | woervnnennenenne 19,148,641 |0 [ 19,145,641 |0 0 0 [ (01 OO

4.3 Reinsurance ceded...

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

Ordinary Life Insurance §$....
are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health §.......... 0, Credit (Group and Individual) Accident and Health $
are included in Page 3, Line 2, (See Exhibit 6, Claim Reserve).

.66,585, Individual Annuities §........... 0, Credit Life (Group and Individual) §.......... 0, and Group Life §.......... 0,
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
PART 2 - Incurred During the Year

Ll

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Industrial Life Credit Life Life Credit
Life Insurance Individual Supplementary (Group and Insurance (Group and
Total (a) (b) Annuities Contracts Individual) (c) Annuities Group Individual) Other
1. Settlements during the year:
1.1 DIFECL. ettt sbes | esbei et 0 [0 e 0 [0 [0 [0 L 0 [ om0 L0 e (01 0
................ 96,787,729 | ..o | 96,787,729 |0 0 0 [0 [0 |0 0 0
................ 12,416,791 revrerneenenen 12416,791 | 0 0 [0 0 |0 0 [0 [0
84,370,938 |...ooovvvrirnncieeneen0 | 84,370,938 | ...ooovvvvrererrneineen0 [0 |0 0 [ om0 0 e (01 0
Liability December 31, current year from Part 1:
2.0 DIMECL....ievetiricrrrinercrterertsernsensensissseenensnenenssinnses | cnnensensnnsennessennenn0 |0 {0 |0 |0 |0 | 0 | o0 [ (01 ORI 0
2.2 Reinsurance assumed..........ccveueeveereerieneeneenneenenneennennens | vneereeneenne 19,145,641 |0 i 19,145,641 |0 0 0 0 |0 [0 [ (0 RO 0
2.3 Reinsurance Ceded..........cocvvnvrrnineneinnenernenenennennens | ennenrensnnsennenssennenn0 |0 {0 |0 |0 |0 0 | o0 [ {01 TR 0
2.4 Neboiieccnneesesesnesnesenesssssssensssssnenenes. | eonennennnnenen 19,145,841 |0 [ 19,145,641 | (1 (0 O (0 O (0 R (0 O (O (01 0
3. Amounts recoverable from reinsurers Dec. 31, CUrrent Year........... | coveeeeiererernienenned 0 o0 0 | [0 () [0 R () {0 R L0 R () 0

4. Liability December 31, prior year:
4.1 Direct

6. Incurred benefits:

8.1 DIFECE. ...t | et 0 [0 [
6.2 ReiNSUrance asSUMEd............coveveveeviiieeeisreeiisieeciseesisieeens | crereessieninns 98,013,356 98,013,356
6.3 ReINSUrANCE CEABM.......c.cviveecececececececececececeee e rerereees | cevvesisisisis 12,416,791 | .ovvvvvvvevevcieieel0 [, 12,416,791 | .o, [0 (R [0 R (U [0 [0 [ 0
8.4 NBL..o i | s 85,596,565 ST TPTPPORTORROPRTPOOY ) I FPOURTOORPROPPORTOPPPOROT O I FYRPTRPOROPRRRTOROROON 0 [ [0 RO 0 | [0 OO 0
(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $.......... OinLine 1.1, §.......... OinLine 1.4,8§.......... OinLine 6.1and$§.......... 0in Line 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $.......... OinLine 1.1, §.......... OinLine 1.4,8$.......... OinLine 6.1and$§.......... 0in Line 6.4.
(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... OinLine 1.1, $.......... OinLine 1.4, §.......... OinLine 6.1and$§.......... 0in Line 6.4.
(d) Includes $.....3,550 premiums waived under total and permanent disability benefits.
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EXHIBIT OF NONADMITTED ASSETS
1

Current Year Prior2Year Change3in Total
Total Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col.2-Col. 1)
1. BONAS (SChEAUIE D).ttt sttt s st ssessastns | ssessesssssssssnssessenssssessesssssnssnses (0 RN 0 | e 0
2. Stocks (Schedule D):
2.1 PrEfermed SIOCKS. ..ottt sasssessenens | sessssesssensssssss s ensse LU (O R 0
2.2 COMMON STOCKS. .....ccvuieriiriiriieeieeisesese ettt | sbresbesi st s bbb 0 [ e 0 [ e 0
3. Mortgage loans on real estate (Schedule B):
BT FIESEHENS ..ottt | Seesb et 0 [ e 0 [ e 0
3.2 Other than firSt IENS...........urveuerirreriereirerieceies e eessssssenes | sessssesssesssssssssenesssesssnensenssenes LU (O R 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPEANY..........ccccoieiiicrce e ssnns | crvssesesses bbb esseans 0 [ oo 0 [ o 0
4.2 Properties held for the production Of INCOME...........ccuruiuiunririniireireieeine e ssssesess | eeeseesessssesessessessss s essesssesenes L0 OO 0 | oo 0
4.3 Properties Neld fOr SAIE..........coeviviveievceee ettt s s sssesassnsens | etessessesessesies st nsesnaa [0 U [0 U 0
5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term investments (SChEAUIE DA)..........ccuceiiiecesce et ssssv e | evesssaesss e sss e s sssebe s snand 0 [ oo 0 [ o 0
8. CONMTACE IOBNS......ouveeeeiiceeeiiiee bbbt | siesiesi st L0 U L0 R 0
7. Derivatives (SChEAUIE DB)..........c.cvviuiieiieieiecie ettt b b ssesessssas | sbssesessssessssssebesssesesss s sessssens 0 [ e 0 [ o 0
8. Otherinvested assets (SCNEAUIE BA)........c.viiruriiieeiiesiseissieessesess st ssssssssssssns | sressesssssssssessessassssssessessasssssnses (0 U [0 U 0
9. ReCEIVADIES fOr SECUMHES.........ouviuiiiiiiiii sttt | sebessbessb bbb 0 [ e 0 [ oo 0
10. Securities lending reinvested collateral assets (SChEAUIE DL)..........cverrrrirernrereinseensissieeens | eeereesneessessesessesssessessesssssseseees (0 T L0 T 0
11, Aggregate Write-inS fOr INVESIEA @SSELS.........ciuriiieiirieieisee e bessenss | sressssessessssessesssssssasesnsansassnsans 0 | oo 0 | oo 0
12.  Subtotals, cash and invested asSets (LINES 110 11)....virrrrrerrinrirreieensieesesssesesssesssssnnes | sessessssssssssssessessssssessessassnsseees (0 S 0 | e 0
13, Title plants (fOr Title INSUFETS ONIY)........c.eiuiieieieieieieiesse ettt tessenss | ssessssessessssessesssssssessesssssssessnsans 0 | oo 0 | v 0
14, Investment iNCOME dUE @NT ACCTUEM............vururcrireeirereeeieeee et sssssenes | sressesssesseessens s enes (0 RN (0 0
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of COlIECHON. ........c..ccrrrrriinis | veverinrirriesinesese s (0 RN [0 U 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and NOt YEE AUE...........cviiiveiececece et sssstenas | soisbessesssssse s ss s s s enses e 0 | oo 0 | e 0
15.3 Accrued retrospective premiums and contracts subject to redetermination...........cccccveeens | vovrveenencnnnneseeseead (0 TR [0 U 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............c.urwiriirierieriineeeeieeisseeeeisesssesssssssssssssine | etesssessssssssssssssssssssssssssseees (0 TR (0 R 0
16.2 Funds held by or deposited with reinsured COMPEANIES............cevueveveeerieieiiieeeeiseiesieseens | covereseiisiese s 0 | oo 0 | oo 0
16.3 Other amounts receivable Under reinSUrAaNCE CONTACES.............ceverrerimresmerirerisresiesesens | cesserssessesssnenssenesesreesessenss L0 N 0 [ oo 0
17. Amounts receivable relating to UNINSUIEA PIANS...........c.ccueivevcviieieiciesie ettt sssnes | seesssessessssessesssssss s ssss s snsand 0 | e 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........coeeeveeeececeens | ceveeerieeesie s 0 [ oo 0 [ oo 0
18.2 Net deferred taX @SSEL..... ...ttt sttt | sesness st 31,102,905 | oo 37,257,408 | ... 6,154,503
19.  Guaranty funds receivable 0F ON AEPOSIL...........ccccuiveiiciiieereeee et ssseaenas | seevebeseses s s b s s s s ss b besasaees 0 | e 0 [ oo 0
20. Electronic data processing equiPMENt aNd SOMWAIE. .........cvuererurrrrerereieieieieisssseeseesesessssseses | serseesesssssssessssessesssessessessasssnenn L0 U 0 | e 0
21.  Furniture and equipment, including health care deliVEry @SSEts............ccooverviireeiriieeiiceeiieen | e 0 | oo 0 [ oo 0
22. Net adjustment in assets and liabilities due to foreign €Xchange rates..........ocoeeenrrreniinenrnns | vrerreeirerese e L0 T 0 | oo 0
23. Receivables from parent, subsidiaries and affiliates...........c.cocceviieiicieeieeeeeeee | et 0 | oo 0 | o 0
24. Health care and other amounts rECEIVADIE..............c.iuiciiiirrcrerer s | e L0 T L0 0
25.  Aggregate write-ins for other-than-iNVested @SSELS..........coviieeinieecie s | coisieserisrsssses s sssessessnead [0 OO 62,245 | oo 62,245
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........c.crvemerumeeemermiesseesissesssesieessesssssesssssssssssssessssesssess | sevssssssesssessenssssnnes 31,102,905 | oo, 37,319,653 | oo 6,216,748
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........overeeerrerreerns | vevrerneenrireese e L0 T L0 0
28, TOTALS (LINES 26 @NA 27).....ccourrirerererirecaiessieesisssssesssessssssssesessessssssssssssssessssesssessssssssnesssns | sonesssmssssessssssssessons 31,102,905 | oo, 37,319,653 | oo 6,216,748
DETAILS OF WRITE-INS
110, bRt | eebeen bbb (O RN (O SRR 0
T2, ettt n et entes | ebesessete e e r s sttt (0 TR (0 R 0
1103, et | eebeen s (O RN (O SRR 0
1198. Summary of remaining write-ins for Ling 11 from OVErfloW PAgE..........ceueevvveieircrreeiceeeieeeieiies | ceveriessiessse s sessesessnes (0 U [0 U 0
1199. Totals (Lines 1101 through 1103 plus 1198) (LINE 11 @DOVE)......covverereiiiiieiersieriiseissiesisissienes | ceresissssisssssesssssssessessssessesssanes 0 ] o 0 ] o 0
2501, DISAIOWED IMR........ooovierirerieeieerieses sttt eness s | sevsssessssesesssesssenesssessssessenssees (U N 82,245 | ..o 62,245
2502, oot | eteb ettt (O RN (O R 0
2503, oot | eneti et LU RN (O R 0
2598. Summary of remaining write-ins for Ling 25 from oVerflow Page...........ocueereeeneeneieerneineieineines | eoeeseesneessesssssseesesesesessssesseseees L0 U 0 | v 0
2599. Totals (Lines 2501 through 2503 plus 2598) (LINE 25 @DOVE)........ccceviveriiriierereiesieieciesssesserinns | seresssesssssssessessnssssessssssssssssseans [0 (Y 62,245
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1.

Notes to the Financial Statements

Summary of Significant Accounting Policies and Going Concern

A

C.

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 (XOL) as an admitted asset. As prescribed by lowa Administrative Code (IAC) 191-99.11(3), the Company is entitled to
include an XOL 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 of such an
asset. Risk charges are not assessed against the XOL 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 # 2020 2019

Net Income
(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX $....(75,282,878) $....(61,178,472)

(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) NAIC SAP (1-2-3=4) XXX XXX XXX § (75282,878) § (61,178472)
Surplus
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $..519,023,114 $... 544,597,386

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

Excess of loss reinsurance asset 4 2 2501 908,024,317 858,258,196

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

(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ (389,001,203) $ (313,660,810)

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 $20,396,488 and $20,977,627 at December 31, 2020 and December 31,2019, respectively.

Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make estimates that affect
the reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities at the date of the financial
statements and the reported amounts of revenue and expenses during the period. Actual results could differ from those estimates.

Accounting Policy

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

In addition, the Company uses the following accounting policies:

(1) Short-term investments are accounted for in the same manner as similar long-term investments. Investments in money market mutual
funds are reported as cash equivalents and valued 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 2020 or 2019

(4) The Company had no investments in preferred stock during 2020 or 2019.

(5) The Company had no investments in mortgage loans during 2020 or 2019.

(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 2020 or 2019.

(8) The Company had no investments in joint ventures, partnerships or limited liability companies during 2020 or 2019.

(9) The Company has not invested in derivatives during 2020 or 2019.

(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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a > W DN

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) - None
(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 - None
(4) All impaired securities for which an OTTI has not been recognized in earnings as a realized loss
a. The aggregate amount of unrealized losses:
1. Lessthan 12 months $ 64,850
2. 12 months or longer 11,860
b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 months $..... 31,648,555
2. 12 months or longer 3,288,140
(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. Due and accrued
amounts determined to be uncollectible are written off through the Summary of Operations.

Total Amount Excluded

The Company did not exclude any investment income due and accrued as of December 31, 2020 or 2019.

Derivative Instruments - None
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Notes to the Financial Statements

9. Income Taxes
A.  Components of the Net Deferred Tax Asset/(Liability)

(1) Change between years by tax character

2020 2019 Change
M ] ®) @ ®) (6) @) ®) )
Total Total Ordinary Capital Total
Ordinary Capital (Col 142) Ordinary Capital (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)

(a) Gross deferred tax assets $... 33,634,669 . S 3. $...33634672 S.. 40234378 $ 3. 840,234,381 $....(6599,709) $ - $...(6,599,709)
(b) Statutory valuation allowance

adjustments - - - - - - - -
(c) Adjusted gross deferred tax

assets (1a- 1b) 33,634,669 3 33,634,672 40,234,378 3 40,234,381 (6,599,709) - (6,599,709)
(d) Deferred tax assets

nonadmitted 31,102,905 - 31,102,905 37,257,410 37,257,410 (6,154,505) - (6,154,505)
(e) Subtotal net admitted deferred

tax asset (1c - 1d) S 2,531,764 . § 3.8 2,531,767 . § 2,976,968 . $ 3.8 2,976,971 . § (445,204). $ -8 (445,204)
(f) Deferred tax liabilities 2,246,802 284,965 2,531,767 2,691,667 285,304 2,976,971 (444,865) (339) (445,204)
(g) Net admitted deferred tax

asset/(net deferred tax

liability) (1e - 1f) $ 284,962 $ (284,962) $ - $ 285301 $ (285,301) $ - $ (339) $ 339 $ -

(2) Admission calculation components SSAP No. 101

2020 2019 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 $ -.$ -.$ -.$ -.$ -.$ -.$ -.$ -.$ .
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 77,853,467 XXX XXX 81,689,608 XXX XXX (3,836,141)

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 2,531,764 3 2,531,767 2,976,968 3 2,976,971 (445,204) - (445,204)

Deferred tax assets admitted

as the result of application of

SSAP No. 101.

Total (2(a) + 2(b) +2(c)) $ 2531764 $ 3 8 2531767 $ 2976968 $ 38 2976971 §$ (445,204) $ - $ (445,204)

(c

<

d

=

(3) Ratio used as basis of admissibility

2020 2019
(a) Ratio percentage used to determine recovery period and threshold limitation amount 1,783.000 % 1,819.000 %
(b) Amount of adjusted capital and surplus used to determine recovery period and threshold limitation in 2(b)2 above $...519,023,114 $... 544,597,386
(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: 2020 2019 Change (1-2)
1. Current Income Tax
(@) Federal $....(27,897,869). §.......(27,080,281). § (817,588)
(b) Foreign - - -
(c) Subtotal $.....(27,897,869). §.......(27,080,281). $ (817,588)
(d) Federal income tax on net capital gains 1,288,351 (21,403) 1,309,754
(e) Utilization of capital loss carry-forwards - - -
(f) Other - - -
(g) Federal and foreign income taxes incurred $  (26,609,518) $  (27,101,684) $ 492,166
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9.

Notes to the Financial Statements

Income Taxes (Continued)

2. Deferred Tax Assets

(a) Ordinary

(b)

@
@

®
(9)
(h)
@

m
@
(©)
©
®
(6)
@
®
©

Discounting of unpaid losses
Unearned premium reserve
Policyholder reserves

Investments

Deferred acquisition costs
Policyholder dividends accrual
Fixed assets

Compensation and benefits accrual
Pension accrual

(10) Receivables - nonadmitted

(11) Net operating loss carry-forward

(12) Tax credit carry-forward

(13) Other (including items less than 5% of total ordinary tax assets)

(99) Subtotal

Statutory valuation allowance adjustment
Nonadmitted

Admitted ordinary deferred tax assets (2a99 - 2b - 2c)
Capital

M
@
(©)
©

Investments

Net capital loss carry-forward

Real estate

Other (including items <5% of total capital tax assets)
(99) Subtotal

Statutory valuation allowance adjustment
Nonadmitted

Admitted capital deferred tax assets (2e99 - 2f - 2q)
Admitted deferred tax assets (2d + 2h)

3. Deferred Tax Liabilities
(a) Ordinary

(b)

(©

m
@
(©)
O
®

Investments

Fixed assets

Deferred and uncollected premium

Policyholder reserves

Other (including items <5% of total ordinary tax liabilities)
(99) Subtotal

Capital

M
@
(©)

Investments

Real estate

Other (including items <5% of total capital tax liabilities)
(99) Subtotal

Deferred tax liabilities (3299 + 3b99)

4. Net deferred tax assets/liabilities (2i - 3c)

M ] ®3)
2020 2019 Change (1-2)
$ -$ - $ -
31,943,142 35,535,652 (3,592,510)
1,542,669 4,540,365 (2,997,696)
148,858 158,361 (9,503)
$.... 33,634,669 $.. .. 40234378 $ (6,599,709)
31,102,905 37,257,410 (6,154,505)
$ 2,531,764 $ 2,976,968 . § (445,204)
$ 3.8 3.8 -
$ 3.$ 3.8 -
3 3 -
$ 2,531,767 $ 2976971 § (445,204)
M ] ®3)
2020 2019 Change (1-2)
$ -$ - $ -
2,245,771 2,691,092 (445,321)
1,031 575 456
$ 2,246,802  $ 2,691,667 . § (444,865)
$ 284,965 $ 285,304 . § (339)
$ 284,965 . § 285,304 . $ (339)
$ 2,531,767 § 2,976,971 § (445,204)
$ - - $ -

5. 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.
l.

Current income taxes incurred

Change in deferred income taxes
(without tax on unrealized gains and losses)
Total income tax reported

Income before taxes
Federal statutory tax rate
Expected income tax expense (benefit) at the statutory rate

12/31/2020 12/31/2019

5 (26.,609,518) § (27.101.684)

6,154,503 8.540,754

5 (20.455.015) § (18.560.930)

(97,042,005)  (88,378,395)
21.00% 21.00%

§ (20.378.821) § (18.559.463)

Increase (decrease) in actual tax reported resulting from:

Nondeductible expenses 5 456 % 575
Pre-tax items reported net of tax (74,480) 695
Prior period tax return adjustment (2.170) (2.739)
Other 2

Total income tax reported § (20,455,015) § (18.560,930)

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.

(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 2020.

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
2017 through 2019 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 - B. The Company had no dividend or capital transactions during 2020.

C. Transactions With Related Party Who Are Not Reported on Schedule Y - None

D. At December 31, 2020 and 2019, the Company reported a net amount of ($48,998) and ($65,539) 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 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.

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

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.
C.

Defined Benefit Plan - Not Applicable
Investment Policies and Strategies of Plan Assets - Not Applicable

Fair Value of Each Class of Plan Assets - Not Applicable
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12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

13.

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

(Continued)

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

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

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A
B.

I o mnmo

J
K
L.
M.

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

The Company has no preferred shares authorized.

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.

Ordinary Dividends - None

Company Profits Paid as Ordinary Dividends - None

Surplus Restrictions - None

Surplus Advances - None

Stock Held for Special Purposes - None

Changes in Special Surplus Funds - None

Unassigned Funds (Surplus) - None

Company-Issued Surplus Debentures or Similar Obligations - Not Applicable

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

Effective Date(s) of Quasi-Reorganizations in the Prior 10 Years - Not Applicable

Liabilities, Contingencies and Assessments - None

Leases - None

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

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities - None

Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - None

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

Fair Value Measurements

A

Fair Value Measurement

(1) Fair value measurements at reporting date

The following table provides information about the Company’s financial assets and liabilities measured at fair value as of December 31,
2020:

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 investments: Mutual

funds $ 22,939,122 § - $ -8 - 22,939,122

Total assets at fair value/NAV $ 22,939,122 § - 3§ -3 -3 22,939,122
b. Liabilities at fair value

Total liabilities at fair value $ $ $ $ $

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

(3) Transfers between fair value hierarchy levels are recognized at the beginning of the reporting period.
(4) Inputs and techniques used for Level 2 and Level 3 fair values - None

(5) Derivatives - None

Other Fair Value Disclosures - None

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, 2020.
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20. Fair Value Measurements (Continued)

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: $ $ $ $ $ $ $
Cash equivalents and short-term
investments, other than affiliates 22,939,123 22,939,123 22,939,123 - - - -
Bonds 503,684,940 457,903,624 185,703,315 317,981,625 - - -
D. Not Practicable to Estimate Fair Value - Not Applicable
E. Nature and Risk of Investments Reported at NAV - Not Applicable

21. Other Items

22.

23.
24.

25.
26.

Since January 2020, the Coronavirus (COVID-19) outbreak is causing disruption to business, markets, and industry. The Company is
continuously monitoring the market, and the economic factors that impact the Company, to proactively manage the associated risks. The most
significant risks the Company faces are related to financial markets (particularly credit, equity, and interest rates risks), and underwriting risks
(particularly related to mortality, morbidity and policyholder behavior). As of the date of the annual statement, the Company continues to
monitor and evaluate the impacts of the COVID-19 crisis on the Company'’s results through the use of sensitivities and stress testing. While it is
too early to provide long-term impacts, if any, management has determined the Company remains strongly capitalized with RBC remaining
within target limits set by the capital management policy. The Company has elected to extend its Grace Period and provide a uniform grace

A. Unusual or Infrequent ltems - None
B. Troubled Debt Restructuring - None
C. Other Disclosures
period of 90 days to account for policy lapses due to COVID-19.
D. Business Interruption Insurance Recoveries - None
E. State Transferable and Non-Transferable Tax Credits - None
F.  Subprime-Mortgage-Related Risk Exposure - None
G. Retained Assets - None
H. Insurance-Linked Securities (ILS) Contracts - None

The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to
Control the Policy - None

Events Subsequent

The financial statements are adjusted to reflect events that occurred between the balance sheet date and the date when the financial statements are
issued, provided they give evidence of conditions that existed at the balance sheet date (Type I). Events that are indicative of conditions that arose
after the balance sheet date are disclosed, but do not result in an adjustment of the financial statements themselves (Type ). The Company has not
identified any Type | or Type Il subsequent events for the quarter ended December 31, 2020 through February 24, 2021.

The Company is not subject to the annual fee imposed under Section 9010 of the Affordable Care Act, as the Company does not write health
business.

Reinsurance - None

Retrospectively Rated Contracts & Contracts Subject to Redetermination

A

B
C.
D
E

Method Used to Estimate - Not Applicable

Method Used to Record - Not Applicable

Amount and Percent of Net Retrospective Premiums - Not Applicable

Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act - Not Applicable
Risk-Sharing Provisions of the Affordable Care Act (ACA)

(1) Accident and health insurance premium subject to the Affordable Care Act risk-sharing provisions

Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions?
NO

(2) Impact of Risk-Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year - Not Applicable

(3) Roll-forward of prior year ACA risk-sharing provisions for the following asset (gross of any nonadmission) and liability balances, along with
the reasons for adjustments to prior year balance - Not Applicable

(4) Roll-forward of risk corridors asset and liability balances by program benefit year - Not Applicable

(5) ACArisk corridors receivable as of reporting date - Not Applicable

Change in Incurred Losses and Loss Adjustment Expenses - Not Applicable

Intercompany Pooling Arrangements - None

27. Structured Settlements - None
28. Health Care Receivables - None

29. Participating Policies - None

30. Premium Deficiency Reserves - Not Applicable
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31. Reserves for Life Contracts and Annuity Contracts

1.

For fixed premium life insurance benefits, the Company waives deduction of deferred fractional premiums upon death 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.

Additional premiums are charged or additional mortality charges are assessed for policies issued on substandard lives according to
underwriting classification. Generally, the reserves are interpolated reserves that are determined by computing the regular reserve for the plan at
the true age and holding, in addition, the unearned portion of the extra premium charge for the year. Reserves for life insurance policies are
calculated using the Commissioner's Reserve Valuation Method and recognize any substandard ratings.

As of December 31, 2020, the Company had $10,148,210,238 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 $65,533,460 at year end
and are reported in Exhibit 5 Miscellaneous Reserves.

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

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

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

Ordinary Credit Life Group
Life Individual ~ Supplementary Group and Life
Item Total Industrial Life  Insurance Annuities Contracts Individual Insurance Annuities
Change in deficiency reserve $..(33,091,951) § $.(33,091,951) $ S $ S S
Total $ (33,091,951) § $ (33,091,951) § $ $ $ $
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
A. General Account
Account Value Cash Value Reserve

B.

(1)  Subject to discretionary withdrawal, surrender values or policy loans:

o>
|

$ 1,071,096 $ 2,774,021
Universal Life - _ _

Term Policies with Cash Value

Universal Life with Secondary Guarantees - - -
Indexed Universal Life - - -
Indexed Universal Life with Secondary Guarantees - - -
Indexed Life - - -
Other Permanent Cash Value Life Insurance - - -
Variable Life - - -
Variable Universal Life - - -

Se@ ™m0 o0 T o

j- Miscellaneous Reserves - - -
) Not subject to discretionary withdrawal or no cash values
Term Policies without Cash Value XXX XXX 1,131,122,514
Accidental Death Benefits XXX XXX 112,002
Disability — Active Lives XXX XXX 2,082,919
Disability — Disabled Lives XXX XXX 66,585
Miscellaneous Reserves XXX XXX 66,322,463
(3)  Total (gross: direct + assumed) - 1,071,096 1,202,480,504
(4)  Reinsurance Ceded
(5) Total (net) (3) - (4) $ -8 1,071,096 § 1,202,480,504

® a0 T o

Separate Account with Guarantees - None

C. Separate Account Nonguaranteed - None
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33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics (Continued)

D. Reconciliation of Total Life Insurance Reserves

Amount
Life & Accident & Health Annual Statement:
(1)  Exhibit 5, Life Insurance Section, Total (net) $...1,133,896,535
(2)  Exhibit 5, Accidental Death Benefits Section, Total (net) 112,002
(3)  Exhibit 5, Disability — Active Lives Section, Total (net) 2,082,919
(4)  Exhibit 5, Disability — Disabled Lives Section, Total (net) 66,585
(5)  Exhibit 5, Miscellaneous Reserves Section, Total (net) 66,322,463
(6)  Subtotal . 1,202,480,504
Separate Accounts Annual Statement:
(7)  Exhibit 3, Line 0199999, Column 2 -
(8)  Exhibit 3, Line 0499999, Column 2 -
) Exhibit 3, Line 0599999, Column 2 -
(10)  Subtotal (Lines (7) through (9)) R
(11) Combined Total ((6) and (10)) § 1,202,480,504

34. Premiums and Annuity Considerations Deferred and Uncollected

A. Deferred and Uncollected Life Insurance Premiums and Annuity Considerations

Type Gross Net of Loading
Industrial $ - -

m
(2) Ordinary new business - -
(3) Ordinary renewal 1,468,158 2,758,592
(4) Credit life - -
(5) Group life - -
(6) Group annuity - -
(7) Totals $ 1468158 § 2,758,592

35. Separate Accounts - None

36. Loss/Claim Adjustment Expenses - Not Applicable
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

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

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

1 No[ ]

NAT |

No[ ]

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:

4.1 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|[ ]

NA[X]
NA[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%

722 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
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes[X] No[ ] NA[]
If the response to 10.5 is no or n/a, please explain:
What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting firm)
of the individual providing the statement of actuarial opinion/certification?
Mark Shickler, Appointed Actuary
Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes[ ] No[X]
1211 Name of real estate holding company
12.12  Number of parcels involved 0
1213 Total book/adjusted carrying value 0
If yes, provide explanation
FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?
Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes[ ] NoJ ]
Have there been any changes made to any of the trust indentures during the year? Yes[ ] NoJ ]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? Yes[ ] No[ ] NA[]
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 14.1 is no, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response to 14.2 is yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 14.3 is yes, provide the nature of any waiver(s).
Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the SVO
Bank List? Yes[ ] No[X]
If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming bank of
the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.
1 2 3 4
American Bankers Association (ABA) Circumstances That Can Trigger
Routing Number Issuing or Confirming Bank Name the Letter of Credit Amount
0 $ 0
BOARD OF DIRECTORS
Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinator committee thereof? Yes[X] Nol ]
Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes[X] NoJ ]
Has the reporting entity an established procedure for disclosure to its Board of Directors or trustees of any material interest or affiliation on the part
of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such person? Yes[X] Nol[ ]
FINANCIAL
Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)? Yes[ ] No[X]
Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):
20.11  Todirectors or other officers $ 0
20.12  To stockholders not officers $ 0
20.13  Trustees, supreme or grand (Fraternal only) $ 0
Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
20.21  Todirectors or other officers $ 0
20.22  To stockholders not officers 0
20.23  Trustees, supreme or grand (Fraternal only) 0
Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such obligation
being reporting in the statement? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the current year:
2121 Rented from others $ 0
2122 Borrowed from others $ 0
21.23  Leased from others $ 0
21.24  Other $ 0
Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? Yes[ ] No[X]
If answer is yes:
2221 Amount paid as losses or risk adjustment $ 0
22.22  Amount paid as expenses $ 0
22.23  Other amounts paid $ 0
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
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23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
24.01  Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control,
in the actual possession of the reporting entity on said date (other than securities lending programs addressed in 24.03)? Yes[X] NoJ ]
24.02  Ifno, give full and complete information, relating thereto:
24.03  For securities 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).
24.04  For the reporting entity's securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital Instructions.  $ 0
24,05  For the reporting entity’s securities lending program, report amount of collateral for other programs. $ 0
24.06  Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the outset
of the contract? Yes[ ] No[ ] NA[X]
24,07  Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? Yes[ ] No[ ] NA[X]
24.08 Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities Lending Agreement (MSLA) to
conduct securities lending? Yes[ ] No[ ] NA[X]
24,09  For the reporting entity's securities lending program, state the amount of the following as of December 31 of the current year:
24.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
24.092 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
24.093 Total payable for securities lending reported on the liability page: $ 0
251 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the control
of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is current in force? (Exclude
securities subject to Interrogatory 21.1 and 24.03.) Yes[ ] No[X]
252 If yes, state the amount thereof at December 31 of the current year:
2521 Subject to repurchase agreements $ 0
25.22  Subject to reverse repurchase agreements $ 0
2523  Subject to dollar repurchase agreements $ 0
25.24  Subject to reverse dollar repurchase agreements $ 0
25.25  Placed under option agreements $ 0
2526  Letter stock or securities restricted as sale — excluding FHLB Capital Stock $ 0
2527  FHLB Capital Stock $ 0
25.28  On deposit with states $ 0
2529  On deposit with other regulatory bodies $ 0
2530 Pledged as collateral - excluding collateral pledged to an FHLB $ 0
25.31  Pledged as collateral to FHLB — including assets backing funding agreements $ 0
2532 Other $ 0
253  For category (25.26) provide the following:
1 2 3
Nature of Restriction Description Amount
$ 0
26.1 Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[ ] No[X]
26.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NA[X]
If no, attach a description with this statement.
Lines 26.3 through 26.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
26.3  Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a results of interest rate sensitivity? Yes[ ] No[X]
26.4  Ifthe response to 26.3 is yes, does the reporting entity utilize:
26.41  Special accounting provision of SSAP No. 108 Yes[ ] NoJ ]
26.42  Permitted accounting practice Yes[ ] No[ ]
26.43  Other accounting guidance Yes[ ] NoJ ]
26.5 By responding yes to 26.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the following: Yes[ ] No[ ]
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.
. 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.
271 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the issuer,
convertible into equity? Yes[ ] No[X]
27.2 If yes, state the amount thereof at December 31 of the current year: $ 0
28. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
28.01  For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian's Address
Citibank New York, NY
28.02  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

location and a complete explanation

1 2 3

20.2
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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

Name(s) Location(s) Complete Explanation(s)
28.03  Have there been any changes, including name changes, in the custodian(s) identified in 28.01 during the current year? Yes[ ] No[X]
28.04  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
28.05 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority
to make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity,
note as such. ["...that have access to the investment accounts”, "... handle securities"].
1 2
Name of Firm or Individual Affiliation
AEGON USA Investment Management, LLC A
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[X]
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[ ] No[X]
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 4DJIFB7XTB552L0E3L78 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[ ] NoJ ]
If yes, complete the following schedule:
1 2 3
CUSIP Name of Mutual Fund Book/Adjusted Carrying
Value
0
29.2999 TOTAL 0
For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual Fund’s
Book/Adjusted Carrying
Name of Mutual Fund Name of Significant Holding Value Attributable to the
(from above table) of the Mutual Fund Holding Date of Valuation
$ 0

Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or statement value for fair value.

1

Statement (Admitted) Value

2 3

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

Fair Value Statement (+)

301 Bonds

457,903,623

2]

503,684,940 |$ 45,781,316

30.2 Preferred Stocks

0

R

0 |9 0

30.3 Totals

R

457,903,623

503,684,940 |$ 45,781,316

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[ ] No[X]

Yes[ ] No[ ]

Yes[X] NoJ ]

By self-designating 5G| 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:
a. The shares were purchased prior to January 1, 2019.

20.3
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Yes[ ] No[X]
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36.

371
37.2

38.1
38.2

391
39.2

f.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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?

By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E, Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:

a.
b.

The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.

If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at
the discretion of all involved parties.

If the investment is with a related party or affiliate then the reporting entity has completed robust re-underwriting of the
transaction for which documentation is available for regulator review.

Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the
criteria in 36.a-36.c are reported as long-term investments.

Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria?

Yes[ ] No[X]

Yes[ ] No[X] NA[ ]

OTHER
Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? $ 0
List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to
trade associations, service organizations and statistical or rating bureaus during the period covered by this statement.
1 2
Name Amount Paid
$ 0
Amount of payments for legal expenses, if any? $ 0
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal
expenses during the period covered by this statement.
1 2
Name Amount Paid
$ 0
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? $ 0
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers or departments of government during the period covered by this statement.
1 2
Name Amount Paid
$ 0

20.4
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1.1
1.2
1.3

14
1.5
1.6

31
3.2
33

34

35
3.6
37

41
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 eamed premium attributable to Canadian and/or Other Alien not included in Item (1.2) above.
Indicate total incurred claims on all Medicare Supplement insurance.
Individual policies:

Most current three years:

1.61 Total premium earned

1.62  Total incurred claims

1.63 Number of covered lives

All years prior to most current three years:

1.64 Total premium earned

1.65 Total incurred claims

1.66 Number of covered lives

Group policies:

Most current three years:

1.71 Total premium earned

1.72 Total incurred claims

1.73  Number of covered lives

All years prior to most current three years:

1.74 Total premium earned

1.75 Total incurred claims

1.76 Number of covered lives

Health Test:
1 2
Current Year Prior Year

2.1 Premium Numerator $ 0 $ 0
22 Premium Denominator $ 182,327,456 $ 192,843,942
2.3 Premium Ratio (2.1/2.2) 0.0% 0.0%
24 Reserve Numerator $ 0 $ 0
25 Reserve Denominator $ 1,155,303,682 $ 918,057,803
2.6 Reserve Ratio (2.4/2.5) 0.0% 0.0%

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

What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently distributable
from the Separate Accounts to the general account for use by the general account?

State the authority under which Separate Accounts are maintained:

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

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]
N/A[X]

Yes[ ]
Yes[ ]

No[ ]
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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6.2

8.
8.1

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

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% 018 0
Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or ceded).
71 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)

Is the reporting entity licensed or charted, registered, qualified, eligible or writing business in at least two states? Yes[ ] No[X]

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 $ 613,201
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:
111 Total amount paid in by stockholders as surplus funds since organization of the reporting entity: $ 122,500,000
12. Total dividends paid stockholders since organization of the reporting entity:
1211 Cash $ 0
1212 Stock $ 0
131 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 13.1 is 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 9 0 9 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
13.4 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 $ 09 0
1342 $25,000 — 99,999 $ 09 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[ ] Nol[ ]
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?

21.1
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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
301
30.2

31.

321

32.2
32.3

33.1
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?

27.11 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 57

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[ ] No[ ]
Yes[ ] No[ ] NAT[]
Yes[ ] NoJ[ ]

0.0%

0.0%
Yes[ ] NoJ[ ]

0
Yes[ ] Nol[ ]

0
Yes[ ] Nol[ ]
Yes[ ] NoJ ]
Yes[ ] Nol ]
Yes[ ] No[ ] NAJ[]
Yes[ ] Nol[ ]
Yes[ ] No[ ] NAJ]
Yes[ ] Nol[ ]
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

O N o ooos N

10.
1.
12.
13.

14.
15.1
15.2

16.
17.1
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)......
Ordinary - term (Line 21, Col. 4, less Line 34, Col. 4).
Credit life (LINE 21, COL B).....cvurvieerieieicieisie ettt snnns
Group, excluding FEGLI/SGLI (Line 21, Col. 9 less Lines 43 & 44, Col. 4)........coovvevnee.
Industrial (LiNe 21, COL 2)......cuiveieicieieie et nas
FEGLI/SGLI (Lines 43 & 44, COl. 4).....cccorvrrrierreieeriresesseessesiesesesseesessesssessenees
Total (LINE 21, COL 10)....cuureureurieerereeeeseeereeseeeeseeeseese st sssse e ssess st esssesesses

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)........ccovrrurrereneererninrreereeseeeneenes
Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2).........ccoeueereeniveeeeieesecee e
Credit life (LINE 2, COL B).......cuurerereereeeireeeneireeseesseeseeseee st seesessssss s ssesessssessessessssssessnnes
Group (LINE 2, COL 9)...cuvuiiiieiciriieie ettt
Inustrial (LINE 2, COL. 2).....uuuieeererieieeireireieeiss ettt stesseens
Total (LINE 2, COL. 10)....uuuiiiieiieiiiisieieisieie et nes

Premium Income - Lines of Business (Exhibit 1-Part 1)
Industrial life (LiNe 20.4, COL. 2)......vvrrurrrreinrereireinrineieeeessessee s ssssssssssessens
Ordinary life insurance (Ling 20.4, Col.. 3).......cccceiriiieieiriieieeeee e

Ordinary individual annuities (Ling 20.4, COl. 4)......cccoererrrirninrrrirresneseseesesessss s
Credit life (group and individual) (Ling 20.4, COL. 5).......cccoevivriiriereieiseeice s
Group life insurance (Lin 20.4, COL. B).......c.vvurrrnrerrininrreieiesssseseesssiesssesssssessssssessssseees
Group annuities (LIN€ 20.4, COL 7).......coiiieriiieeeieseese et
A&H - group (Ling 20.4, COL. 8).......ovurerirrirriieieisrieieisstssise st ssenens
A&H - credit (group and individual) (Line 20.4, COL. 9)........cceverervirereieieeee e
A&H - other (Ling 20.4, COL. 10)......coiuiiireriesieiesee ettt sees

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, Ling 26)..........ccccvvevenne.
Aggregate life reserves (Page 3, LINE 1)......c.c st eesseseseeees
Excess VM-20 deterministic/stochastic reserve over NPR related to Line 7.1............ccc...
Aggregate A&H reserves (Page 3, LiNE 2).......cc.vvrerreienreneineesinsieessessesesesssessessessesens
Deposit-type contract funds (Page 3, LINE 3)......ccvviveerrieeeieteeesce s
Asset valuation reserve (Page 3, Line 24.01)........coovvnrinrnrneieeneeeseeneiseesesseeeseseesesens
Capital (Page 3, LINS 29 & 30).......cccviverereiiceieete ettt s
SUIPIUS (PAGE 3, LINE 37)...eerrereiecerireieieeieeees sttt et snssenes

Cash Flow (Page 5)

Net cash from operations (LINE 11)........cvvueieeninieeisisseessieses s

Risk-Based Capital Analysis
Total adjusted CaPIta.........ccccveueieieieie s
Authorized control level risk-based Capital..........cocverrereininseeseee s
Percentage Distribution of Cash, Cash Equivalents and Invested Assets

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

BONGS (LINE 1)...vuitiieictiieie ettt sttt
StoCKS (LINES 2.1 NG 2.2)......evvieerreeeieiee ettt bt seesas
Mortgage loans on real estate (Lines 3.1 and 3.2)........ccccveuvieierrenieeressece s
Real estate (Line 4.1, 4.2 800 4.3)......coovcveereieeeeseeesee ettt
Cash, cash equivalents and short-term investments (Lin€ 5)........c.c.oerrurrrneneerrirseneeneenens
CoNtract 08NS (LINE B)..........cvevereeiieeieieiseeeieisesese ettt es s sneen
DEMVALVES (LINE 7)...vovereerereiiieneeeiseeieeiseiseese sttt sttt essnen
Other invested aSSets (LINE 8)........ccoovuivevevieeieiieieees ettt snanes
Receivables for SeCurities (LINE 9).......c.ouurrurirrieneieiseineree et
Securities lending reinvested collateral assets (LiNg 10).........c.covvvevreerieriereererieresiiesieenens
Aggregate write-ins for invested assets (Line 11)

Cash, cash equivalents and invested assets (Line 12)

1
2020

2
2019

.......................... o N |
71,704,711 74,291,496

.......................... o I |

.......................... ) O | USONN  ENP  J EN |
.......................... ) O | N VNN o BN  l S |
.......................... ) N 1 PN o (PO 1 OO
.......... 74,704,711 | o 74,201,496 | ........78 428,951 | .........83,611,732 | .........73,555,531
.......................... N O | DO B BNl SIS ¢ ¢ GO
.......................... ) O | N DN o B BN S |
.......................... 0 | oo | o0 | 15,436,048 | ..........8,839,171
.......................... ) O | N DU o B BN S |
.......................... N O | N VNN o BNSTN  J N |
.......................... ) N 1 DN o1 HS 1| D
.......................... 0 | oo | o0 | 15,436,048 | .........8,839,171
.......................... ) N | N TN B B ST
........ 182,327,457 | ....... 192,843,942 | ....... 206,167 412 | .......213,867,836 | .........96,666,857
.......................... ) N | N DTN B B  l SN
.......................... ) O | N TN o B BTN  J N |
.......................... V) N | N DO B Bl SN
.......................... ) N | N VNN o B BN  l N |
.......................... V) N | N DN 1B B l SN
.......................... ) N | N TN o B BN  l S |
.......................... ) O | OO o BSOS |

............... 571,075
............ 2,500,000
........ 516,523,114

......... (72,670,937)

........ 519,594,189
.......... 29,137,840

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

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

........ 545,048,701
.......... 29,968,039

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

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

........ 493,554,052
.......... 31,401,372

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

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

........ 352,876,211
.......... 27,489,739

........ 188,338,862
.......... 24,569,079
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FIVE-YEAR HISTORICAL DATA

(continued)
1 2 3 4 5
2020 2019 2018 2017 2016

Investments in Parent, Subsidiaries and Affiliates
44,  Affiliated bonds (Sch. D Summary, Ling 12, COL 1)....ciiiiiiiiieieieseeieie e | cvreressesessssessesnneas (0 I (0 (0 (01 I 0
45,  Affiliated preferred stocks (Sch. D Summary, Line 18, COl. 1).......oevcvveeeeiereeeeeeeieieins | cveveveeseeiseeeseseenas (0 (0 (0 (01 I 0
46. Affiliated common stocks (Sch. D Summary, Ling 24, Col. 1).....c..cveivieiiirieiieeeeseiees | cvveeveeieissiesenenas (0 (0 I [0 [0 I 0
47.  Affiliated short-term investments (subtotal included in Sch. DA, Verif., Col. 5, Ling 10)...... | ccovcvverevrrirerennnad (0 (0 (0 [0 I 0
48. Affiliated mortgage 10ans 0N real €StALE ..........ccccvcviveieicisccee e | e (0 (01 I [0 [0 I 0
49, AllOther affillated.........c.cuvrireerrrireicreree st sens s | srienesssn e [0 (O (O (O 0
50. Total of above LiNES 44 10 49..........coouiiiiii ittt ensiessiennes | et 0 [ o [0 0 [ oo (O 0
51. Total investment in parent included in Lines 44 t0 49 @bOVE..........c.cccovevevieerveceinieeens | coveeieieiisesniseienad [ [ (O [ 0

Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Ling 28, Col. 2).......c..ouvumermmerrerenrrneeenneresesnennes | cvveeenes 31,102,905 | .......... 37,319,653 | .......... 45,798,161 | .......... 60,523,161 | ........ 101,681,522
53. Total admitted assets (Page 2, Ling 28, Col. 3).......covuurreremreeneeenmerrnseenneseseessnsenseeens | oeeee 1,747,894,716 | ..... 1,569,050,160 | ..... 1,319,478,871 | ........ 984,545,020 | ........ 635,447,882

Investment Data
54. Net investment income (Exhibit of Net Investment INCOME)..........cccccvveeveivireieivesesieecnns | e, 12,486,086 | .......... 13,731,105 | ............ 9,598,369 | ............ 4,519,702 | ............... 344,287
55. Realized capital gains (losses) (Page 4, Line 34, Column 1)........ccceereninrienenseseieiens | coverreinsienennnnns 993 | oo (U0 ) 88 | oo 9,480 | ..o, 0
56. Unrealized capital gains (losses) (Page 4, Line 38, Column 1)........ccoovurrureneenrnenrirnenenes | conrissessessessnesseeees (01 I (01 P (O P [ P 0
57.  Total of above Lines 54, 55 and 56..........c.uwverererermmrrieririsinesiesisssssessssesssssiesesnenes | ceveenenes 12,487,079 | .......... 13,726,394 | ............ 9,598,457 | .ooovuns 4,529,182 | ..oovvvves 344,287

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, ColS. 6, 7 & 8)........cvvvurrrvnirermeriiccinermeerincrrnnenes | cevenenns 85,596,564 | .......... 78,842,898 | .......... 64,112,056 | .......... 34,853,027 | .......... 23,969,419
59. Total contract/certificate benefits - A&H (Lines 13 & 14, COl. 6)......ovvvrrrerrermrnrnrrniinenens | v (0 (0 (0 [0 0
60. Increase in life reserves - other than group and annuities (Line 19, Col. 2)........cccovvecvveins | vervenas 203,035,721 | ........ 199,847,286 | ........ 191,359,969 | ........ 195,615,545 | ........ 412,621,984
61. Increase in A&H reserves (LINE 19, COol. B).......cvvvrurrerinrnririninsessesissssssssssesssssssssesnssens | sressssssesssssssssnseees (0 (0 (0 [0 I 0
62. Dividends to policyholders and refunds to members (Line 30, COl 1)....ccoeverenrereninriens | cevrreneiseiesenseins (0 (01 (0 [0 I 0

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

/ (Page 6, Col. 1, Line 1 plus Exhibit 7, Col. 2, Line 2) X 100.00.........cccourverrrererermererierinns | vevereereeerenens 10.7 | oo 1 I [ 10.7 | oo 106 | oo 5.2
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.........cccevvmrerermmmirmrerncrrnnes | vevereerireseseneeens 36 | s 5.3 | e 8.4 | e (G 2 3.9
65. A&H loss percent (Schedule H, Part 1, Lines 5 & 6, COl. 2).........c.oevrermernerinernerrerireiinnns | v 0.0 | oo 0.0 | oo 0.0 [ oo 0.0 [ oo 0.0
66. A&H cost containment percent (Schedule H, Part 1, Line 4, Col. 2).........coocvrmvrivevrimeninenes | covrreeinrerinenennn. 0.0 | oo 0.0 | oo 0.0 | o 0.0 | o 0.0
67. A&H expense percent excluding cost containment expenses

(Schedule H, Part 1, Ling 10, €Ol 2).......cccouerimrmrrerneeieeierseeessssseeesssesesssesssesessessssees | seessseesssessesesnns 0.0 | oo (001 I (00 I 0.0 | v 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)...... | covoverrervenceneenens (01 O (01 S (01 (010 0
69. Prior years' claim liability and reserve - group health (Sch. H, Part 3, Line 3.2, Col. 2)....... | ceoveeveervereverernes (0 [0 [0 [0 I 0
70. Incurred losses on prior years' claims - health other than group (Sch. H, Part 3,

Lin€ 3.1, GOl 118SS GOl 2)...euiuieeeeiriieeireieiieeisetse et esesesse st ssstesssesssssenssssns | ssesssssssessssessseneens (01 O (01 (01 (01 I 0
71. Prior years' claim liability and reserve - health other than group (Sch. H, Part 3,

Ling 3.2, COl. 11858 COL. 2)....ucuiviiiiereicieieiieesieie ettt ssse s sesssaesenns | sesessesesssessssssesenns [0 R [0 R [0 R [0 IR 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).......cccoveueriieiiieeeeee ettt tes e bessae s sesebenes | aesessesessssesssssaesenes [0 [0 [0 R [0 IR 0
73.  Ordinary - life (Page 6.1, Col. 1 less Cols. 2, 10 and 12)........ccccevervrrrererrerrererere e
74.  Ordinary - individual annuities (Page 6, Col. 4)...
75.  Ordinary - supplementary contracts.....
76. Credit life (Page 6.1, Col. 10 plus Page 6.2, Col. 7)....
77.  Group life (Page 6.2, Col. 1 less Col. 7 less Col. 9)
78.  Group annuities (Page 6, COoL. 5).......cccceieieuiieieiesesee et
79. A&H - group (Page 6.5, Col. 3)....
80. A&H - credit (Page 6.5, COl. 10).....c.ciuiieieiiieie sttt
81. A&H - other (Page 6.5, Col. 11less Cols. 3and 10)........ccccceveverrererereereeeieeeseeses e
82. Aggregate of all other lines of business (Page 6, COL. 8).........ccccveeviereeieeieieieseieeies | cevvevesessesesesseiens (0 0
83, Fraternal (Page B8, COL 7)......coiiierreierriietesesie ettt sse s ssstesss s sessssssnens | vssssesssssssssessnsanes [ P (O P [ P [ P 0
84.  Total (Page B, COL 1)....cirerirrmireesireinerescesssssssssses s sssnsssenss s ssssssenssssssssnsssssssssesns | eonseeoas (75,283,871)] ......... (61,173,762)] ......... (31,729,428)| ......... (14,987,114)] ....... (327,515,627)

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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Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

DIRECT BUSINESS IN GRAND TOTAL DURING THE YEAR

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

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

R wh =

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

6.4 Other.....ccooeververernnes
6.5 Totals (Sum of Lines 6.1 to 6.4
Annuities:

7:4 Totals (Sum of Lines 7.1 t0 7.3)... L0 0. L0 0.
8. Grand Totals (LINES 6.5 + 7.4)......oiieiriisiarisriinisssssesssssssssesssssssenssssssses | sessssssssssssssssesssssssesens (01 (01 [0 P [0 P 0

DIRECT CLAIMS AND BENEFITS PAID
9. Death Benefits......ccccvieririeecs e
10.  Matured eNdOWMENLS.........cccveveivieieice et
11, ANNUItY DENEILS.......vvevieccee e
12.  Surrender values and withdrawals for life contracts
13.  Aggregate write-ins for miscellaneous direct claims and benefits paid.... | ....
14.  All other benefits, except accident and health.

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

Credit Life
Ordinary (Group and Individual) Group Industrial Total
1 2 3 4 5 6 7 8 9 10
No. of No. of Ind. No. of No. of
Pols. & Pols. & Gr. No. of Pols. & Pols. &
Certifs. Amount Certifs. Amount Certifs. Amount Certifs. Amount Certifs. Amount

DIRECT DEATH BENEFITS AND
MATURED ENDOWMENTS INCURRED
16. Unpaid December 31, prior year................. 0 0 0 0 0 0 0 0 0 0

17. Incurred during current year. 0 0 0 0 0 0 0 0 0 0
Settled during current year:
18.1 By payment in full 0 0 0 0 0 0 0 0 0 0
18.2 By payment on compromised claims. 0 0 0 0 0 0 0
18.3 Totals paid 0 0 0 0 0 0 0
18.4 Reduction by compromise...........cco.cvverrvnne 0 0 0 0 0 0 0
18.5 Amount rejected 0 0 0 0 0 0 0 0
18.6 Total settlements 0 0 0 0 0 0 0 0 0 0
19. Unpaid Dec. 31, current year
(Lines 16 + 17 - 18.6) 0 0 0 0 0 0 0 0 0 0

POLICY EXHIBIT No. of Pol.

20. In force December 31, prior year. 0 0 0 [(a) 0 0 0 0 0 0 0
21. Issued during year. 0 0 0 0 0 0 0 0 0 0
22. Other changes to in force (Net).................. 0 0 0 0 0 0 0 0 0 0
23. In force December 31 of current year......... 0 0 0 |(a) 0 0 0 0 0 0 0
(@) Includes Individual Credit Life Insurance, prior year §.............. 0 current year §................ 0.

Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $

Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year §...............

ACCIDENT AND HEALTH INSURANCE
1 2 4 5
Policyholder Dividends
Paid, Refunds to Direct
Direct Direct Premiums Members or Credited Losses Direct Losses
Premiums Earned on Direct Business Paid Incurred

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

Other Individual Policies:

25.1 NON-Cancelable (D).......ccceeuieieiiieieeseee e
25.2 Guaranteed renewable (0).........ccevrrrererierieresieeeeee e
25.3 Non-renewable for stated reasons only (b)..
25.4 Other accident only.........ccoevrverrererenrennen.
25.5 All OthET (D)..vuerereereireieeieeeee s
25.6 Totals (Sum of Lines 25.1 0 25.5).......cccveurererereirereieiveseeesie e

26. Totals (Lines 24 + 241+ 242+ 243+ 244 +256)....cccoinicniinniinnins

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

24
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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. INTOrce eNd Of PriOr YEAT........coeveiireieicteie ettt sbenies | coressessssess s st ensenae 0 [ o0 | e 201,272 | oo, 74,291,496 | oovvvereceieesrsennd 0 | corererereerieiessieeenen0 | e (0 R (0 TR

2. ISSUE AUING YEAM. ... ettt sssssessssssssssss | essssssssssssesssssnsssessassnes (0 RPN | N SO (0 [0 N (0 SRR | N ISP (01 R (01 TR

3. ReiNSUraNCe @SSUMEM.........ccovuuiueieieiiieieiissiee et ssenns | stesessssssesssssssessessssesses 0 [ o0 | e L0 RN (0 0 | corererereeerensieneenn0 | e (0 T (0 TR

4. REVIVE AUING YEAM.......cuu et ssess e ssesssesessnies | eteesesssssssesssnssesseensssssns (0 O SRUTN 0 I ISR K I 135189 | oo [0 SRR | I ISP (0 (0

5. Increased during YEar (NEL).......ccevrieuirieieiisieieseese et sessssessesssssiens | sresesssssssessssssessessssenees 0 [ o0 | e L0 RN (0 R 0 | corverierereenrerenseneenn0 | e (0 (0

6. Subtotals, LINES 210 5.......cvvveiicreiecreeec e ssssesaens | oresissessese s ssse s ssenen 0 [ o0 | e, K O 135,189 | oo 0 | o0 | el (01 R (0 TR

7. Additions by dividends dUFNG YEaT............cocuiuiiniineineineineieeeeiesineis | e D 0., COSRNUNN EOIRTRTRTRTRTRTOTOTN | N IV ) .0 RIS IO (VI )00 S OO (V1 I ) .9, SO I ) 0.9, ORISR

8. Aggregate WIite-inS fOr INCrEASES.........cuuruueerereereereereieeseesseereeseessseseseeseens | cossessessssssssssssssesnsesenes {01 sy | | [OOSR [0 [0 P {01 oo | ) [P OO O OOORN (O P {01 P

9. Totals (Lines 1 and 6 to 8)

Deductions during year:

10, DBAN. oottt | bbbt 0 [ o0 | e, 430 | oo 83,954 | .o 0 [ o0 e XXX s | e | 0 | s 83,954

110 MBIUTIY .ottt | eeseseeesses st st e st ens s (0 OO | N SOOI (0 (0 O [0 SOOI | B INSSRRRTRRINY 0.9, CHUSNUUSRRTT RPN 0 ) ESOTRPRRRROPPRRRRRRPI | B ISV 0

12, DISADIIIEY. . vveorveeeeeiet bttt | bbbt 0 [ o0 | v (O R (O N 0 [ o0 s XX e | v | 0 | 0

13, EXDIMY ettt ettt ettt sttt ennts | festsest sttt nnes 0 [ o0 | e, 0 [ oo (O N 0 [ o0 | s (0 N 0 | o0 | e 0

T4, SUITENAET . ...cvvveeeieeieieie ettt sttt esntennts | besbsnesnss st nss st nesnees (01 USSR | I VOO 1,888 | oo 603,998 | ..o 0 [ o0 | s (0 RN 0 | o0 | e 603,998

1. LBPSE ettt | ettt ettt enes 0 [ o0 | e 5,667 | oo 2,002,965 | ..o 0 [ om0 | e (0 N 0 | o0 | e 2,002,965

16, CONVETSION.....coiveiriieirirriseiecreissiessessisesesessssssesssssssesssssssessesssssssessessssssesses | sonsssnsessssssssssensessssenseensd | vesnrenenssssnsessenssenseenensQ [ cevensvenensisnnsnenen 119 | 31,057 | cecireieend0 | 0 ek XX e e XX | e XK | e 31,057

17, DECreased (NEL).......cowererurrrreereereereieerneiseiseeessseseesessessesssssssssssesssssssssesss | sessssmssnesssssesssssnsssnssessnid | onennsnsnenssnsnsnsnenens0 | veveenenesenssssinsnenens0 | om0 |0 | e |0 |0 | 0 | 0

18, REINSUTANCE. ..ot ssesesssssssssssssnsenes | sesesssssssenssssssenessesnssesnsd | vesenssensenssnsensnssennens0 | cerrernenenssnsensnenenen 0 | o0 | 0 |0 [0 |0 | 0 | s 0

19.  Aggregate Write-ins fOr dECrEASES..........cuevuveveerieieiseeieeesie s | evserssiesssnsessssnenssensenns | eevesiesserssissesneessiensernensd | covveisiesissiessissieneensnsen0 | avereeississiessisssessssssienses0 | cvveissiseeissisneeississienensnd |0 | o0 | oevescseeisissieeisieenn0 |0 | i 0

20. Totals (Lines 10 t0 19).....ocrvrvrerrerrerirnrennen. ..2,721,974 ..2,721,974

21. Inforce end of year (b) (Line 9 minus Line 20).........ccccceverrrerrerrenireieenniens | cervevessesessieisesienens0 | veveieeiveisiieieiesienenen0 | e 193,479 | s T1T04,711 | cevereeieieeeenen0 | e |0 [0 |0 | e 71,704,711

22. Reinsurance ceded end Of YEar.........cccccvveevereeeveversiesievseeseeesesseeesneens | eveerenieneeie X XKurriseniniens | eoverierenrenissesssesnsensereensd | eveerenreresed XXX irisrieinins | eeereesnisneenensnessssnrenesd | eververeereeesd XK insisienns | evvereeenisnesnesssisneesnrenne | eoveeienieres e XXX siesersiins | enreresreereed XXX siiinienes | eevsreersssnsnenssneneesesedd | coiverisiisesissisesissesssnens 0

23, Line 21 mMiNUS LINE 22.......cocveviveeieseeieseeseseesssessisnenssssssensssssensens | enverssensens X Kurieiesiens | vevvessieiesnenessisniennens0 | evverreieees e XX e | e L7047 | e XK [ (@) eeecreeieieeenen0 | e b XXX e e e XXX e i) | e, 71,704,711
0801, oot esssess s ensensensns | eessnssnssnsenssnsenssenss0 | ereenenssesenssnsensenns0. | erensienesensensenenn0 | erenesessesensensens0. | eveeessssssssennn0 | 0 | 0 | e | e | . 0
0802. .ot ssssnssssnnsnnsns | eesnesssnsssnsssnsssesenseens0. | eeeeeeenisessesnnsenseens0. | eeeeeenensesennnes0 | eenesennsesnnenees0. | 0 | 0 | 0 | 0 | 0 | 0
0803, oot snssenssensenses | eesseessnsnnssenssnnsensensss0. | eeeeeinnieessnsensnnsenns0. | ereenienenensnnnnennn0 | ereeessnensnsnens0 | erseessssssssnenns0 | 0 | e | 0 | 0 | s 0
0898. Summary of remaining write-ins for Line 8 from overflow page | e 0 [ o0 |0 | ceeieeieiieiennd0 | 0 [0 | (0 R 0 [ o0 | e 0
0899. Totals (Lines 0801 through 0803 plus 0898) (Line 8 @abOVe)......cccevuercrrrnes | cennrrrrsrnsnnnsrrsnsnnneensd | cornnisinsinsnssssensennenen0 | vrvnrisississisissninnenend | nisisninsinsssinsen | oninsrssnneen0 |0 | e [0 {01 R 0 I [POOUOOOOR ORI 0
1907, ittt ettt sttt stnstnntnstenntenns | srsesssssnssnssnssnssenssend | eriennnsssssnssessessensend | e | e | 0|0 | (0 TSN 0 | o0 | e 0
1902, ittt sttt sssnssnssnns | sssessnssnssnssnsssnsssnnsenld | seinssinssesssssessnssiensenld | e | Q| Q|0 | . [0 O 0 | o0 | e 0
1903, sttt sntsntnstsnsnntenntenns | snsnssnssenssnssnssenssensen | erinnnensssssnssnssnssnnsnd | e | 0| cseseenn0 | s | (0 RN 0 | o0 | e 0
1998. Summary of remaining write-ins for Line 19 from overflow page | o0 | e [0 | 0 | 0 0 (0 0 [ o0 | e 0

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

Life Accident and Health Companies Only:

(@)

(b)

Group §.......... 0; Individual §.......... 0.
Fraternal Benefit Societies Only:
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 dividends...........cccceueveerrerieieceeicieieeeeiees | cerieeresssienans XXX oeveveeireieerienes | evveveeriesssnesessessesssssissssssseeess | eevesesieeiesans XXX ottt | et 0
25, Other paid-Up iNSUFANCE........veverrerrrerinrereirersnsessessssessenes | cnvsseessssssssssssssessessssssessessssssnssesssQ | snversssessssssnssesssssssssesssssesssessessensQ | serssesnssnssessssssssesesessssssssessnd 0 | oo 0
26. Debit ordinary inSUranCe..........ccoueveveeirrerierisssssiericines | ceresresssesssses XXX eeersiereeisniens | cveeisiesesieinns XXXKeteterisierieisnienes | et 0 o 0

ADDITIONAL INFORMATION ON ORDINARY INSURANCE

Term Insurance Excluding Extended Term Insurance

Issued During Year (Included in Line 2)

In Force End of Year (Included in Line 21)

1
Number of Policies

2
Amount of Insurance

3 4
Number of Policies Amount of Insurance

27. Term policies-decreasing............ccoevveververerreeerenns

29. Other term insurance-decreasing
30. Other term insurance.....
31. Totals (Lines 27 to 30)...

Reconciliation to Lines 2 and 21:

28. Term poliCieS-0ther..........cviurrureiereeresrsereeeeceseieenns

32, Term additionS.......ccovvevreieirieiieieisssieeessesesssssesesees | sessssssessesnnens XXX oriviirieieinnieniens | censesensrssesssssssssssssssesnnneQ | e XXX v | o 0
33. Totals, extended term iNSUrANCE............cccovveveeverrereiiereens | cevverisiieieinnas ) 0.0 SO IR XXX oevesvereissiens | e L0 O 0
34. Totals, whole life and endOWMENt............coooeveviriieieiens [ oenrisnieiennenessssessensessensensns0 | cinnieisisissienessesessessrsesense0 | i 0 [ oo 0
35. Totals (LINES 3110 34).....uivieiieiierissiissiissiississississisns | srssssssssssssssssssssssssssssnssensssssensssQ | sevssssssssssssssssssssnssesssesssesssensensd | srsesssesssssssssssssssssssssssssens 193479 | oo 71,704,711
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year (Included in Line 2) In Force End of Year (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
36, INAUSHAL.......cooevcviieieiccieccsse e | seresnniesessnsessesssssssesessessssensenens0. | cnrieniesssssesesssesesssenseseeense0 | e 0 | e 0
37, ONINAIY....ociiceeeeesess s ssssssssssses | sessssesssesssesssssnssssssssssesssnsssessssQ. | sevsesssisssisssssssssssssssssesssssesssensd | sresssesssesssesssenssenssnses TUT0ATUT | e 0
38. Credit Life (Group and Individual)............ccccevveerinieies | woevevierieseenesessesesesseneened0 |0 [ 0 | e 0
39, BrOUD.vvueererrreeise et ieessssssseessesssssssssessssssnssnssesses | srsssssssssessssssessssssssnsssssessenssnssessQ | arnneissassssssssnssenssnsssssesssnssnssesseld | onssessessanssnsensenssssssssessansssssessnes [0 PO 0
40. Totals (LINES 36 10 39).....ruurierieiriiieieisiiisiisiissssssssinnes | rnessississssssssssssssssssssssssssssssssesdd | cosesssnssssssssssssssssssssssssssssssssssensss0 | conisnssssssssssssssssseneens TUT04,711 | e 0
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual Policies Amount Number Amount
and Group Certificates of Insurance of Certificates of Insurance
41. Amount of insurance included in Line 2
ceded to other COMPANIES...........ccccveerieverieeeseeesienns | ceevsriereiesnnens XXX ooeeriereeeieieens | cvvvveennisieiesseesssseessseessnnerenns0 | e XXX oo | e 0
42. Number in force end of year if the number
under shared groups is counted on a pro-rata basis........ | «ocoeeeeenerernernenennrneineineineenn0 | s XXX oo | e (01 IO XXX
43, Federal Employees' Group Life Insurance
INCIUAE IN LINE 271....coviveeieeieesneessssenesssisnsenne | eniesesssiessesssssssessesssssssssesnssensens0 | verenrensessessessenssssenssssssessesnesens0 | sreseesssssesssssessssssessesesssssssesn 0 | e 0
44, Servicemen's Group Life Insurance included
INLINE 27 ssssssessssniens | evsesssessesesessesssssssssssssessssssensensQ. | erveresssseesssssssessssesessssesesseseeses0 | cvevessssesesisseses s sese s 0 | e 0
45. Group Permanent Insurance included in Ling 21.....cccoce. | covenrierieinisnierisnseniersssnsnnenensd | onierieisesieiessissssessensesssnneens0 | oeriesssssnesssssseesisssssessesssssssassesaes 0 [ oo 0
ADDITIONAL ACCIDENTAL DEATH BENEFITS
| 46. Amount of additional accidental death benefits in force end of year under ordinary POIICIES.............cccciiiciiieiriieiieiieceece e s bbb res st benssesenssasssnes | oereresssesssessesessesessssnaesanan 233,679 |
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 Premilm.........ccoveveueeieresieseeiesesiesienens | svevessssensenns 0 | o0 [ 4438 | .o 3,393 | o {1 IR (01 I (0] IO 0
49. Disability INCOME........ccevriereeiiesieeeeee e | e [0 EOOUURRRRRORON | I EOUORORRRR [0 EOSOORRRROROON | I EOUORORRRUR {1 RO [0 I {1 TR 0
50. Extended BENEits.........cccvivereerieiireicseeeseeessiens | cveveienienans (0 EOOSUTOURRITON | N OO D%, GO PR XXX eovevoe | v (1] IO (01 IO (01 IR 0
B, OBl | steesenesenrenes 0 [ | i, O EOORROON I [PTOROR {01 [ [0 0
52, TOtAl. ittt nnnens | sessesiesnienees [ C2) PN | ) [P LR KT C) — 3,393 | (VR CC) [ (U)o 0

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

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4

Involving Life Not Involving Life Involving Life Not Involving Life

Contingencies Contingencies Contingencies Contingencies
1. Inforce end of PrOr YEar..........cccvvueveieveieiieirieiiens | et 0 [ oo 0 [ oo 0 | e 0
2. 1SSUEA AUING YEAM......ceurereeeceeeeereeineeeeseesesisseseisenes | rseeeesssssseesessssses s sseesessssesneeses L0 OO 0 [ e 0 | e 0
3. ReINSUrANCE @SSUME........cvurererirreeeieireerneeeieenes | reteesessseseesessessessssssessessssessenenes L0 OO L0 RN L0 U 0
4. Increased dUring Year (NEt)........coceerwereereeneeneerniins | sersseersssssessessesssessesssssnsssesseseesnd [0 OO O OO L0 OO L0 PSSR 0
5. Total (LINES 110 4)...cuuieeeeieeereireieeineineieessineiieiiens | rnessesssssesss s snsssssnsssessesenes [0 OO RN L0 OO 0 [ 0

Deductions during year:

6. Decreased (Net)......coorerrureeenrereeeeineereiseeseeeseeseenns
7. Reinsurance ceded......
8. Totals (Lines6and 7).......ccccoeumreneen. .
9. Inforce end of year (line 5 MiNUS NE 8).......cccovuvvees | corerrerririenereneneeeeee e L0 TSR N L0 RN 0 | e 0
10, AMOUNE ON AEPOSIE.......veoverrerrerrerreeeeiesreressiessnssnns | reeseesessssssseessessesssessessessesseeseses (0T ) (O U L0 R 0
11, InCOME NOW PAYADIE.......cereeeceeiriecesieeierineies | reieeseeissese et eees L0 O N L0 RN 0 | e 0
12. Amount of income payable.......c.coconrieiinrnniniinnins [ ) [ ) O (O ) [ ) 0
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. InfOrce €nd Of PrOr YEAN........cvvveeeveiieieiieereieeies | ettt eaes 0 | o 0 | e 0 | oo 0
2. 1SSUEA AUIING YBAI.......cciiiieeieicteieeeeiereeieeseeiesiens | cereresesesssesse st ss s ssseaessnad 0 | oo 0 | e 0 | oo 0
3. ReINSUraNCe @SSUMEM........c.vueerrunireierieirneieineenes | reteeeesssiseise s esessssssseenes L0 OO L0 OO L0 O 0
4. Increased during YEar (NEL).........cceeurrererierieieiiens | ersrisissesisssssessesssessesssssssessesanes 0 [ oo 0 [ oo 0 [ oo 0
5. Total (LINES 110 4)...cuevieicieieieiesieeresieiseisnieis | cerisisssesessssessessssessesenssssasnssesnd 0 [ oo 0 [ oo 0 [ oo 0
Deductions during year:
6. Decreased (Net)......ccocveviereircreeseieeeeseses
7. Reinsurance ceded..........couuururineineineenseeneineineiees
8. Totals (Lines6and 7).......c..ccocuue.
9. Inforce end of year (Line 5 minus Line 8)................

Income now payable:

10.  Amount of income payable.............cccceueuneee

Deferred fully paid:

11. Account balance
Deferred not fully paid:
12.  Account balance

ACCIDENT AND HEALTH INSURANCE

Group

Credit

Other

1 2
Certificates Premiums

3

in force Policies

4
Premiums in force

5
Policies

6
Premiums in force

Issued during vear......
Reinsurance assumed
Increased during year
5. Total (Lines 1to 4).....
Deductions during year:
6.

1

2
3.
4

~

Decreased (net)..........

Totals (Lines 6 to 8)....
. Inforce end of year (Li

In force end of prior year...........cccocvvvvevninns

(011 T,

CONVETSIONS......ocveriireieiriieiieississeeseesseensenns

Reinsurance ceded...........ccoovviervrininnienns

ne 5 minus Line 9)....

DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS

1
Deposit Funds

2
Dividend Accumulations

Contracts

Contracts

1. Inforce end of prior year

2.
3. Reinsurance assumed
4. Increased during year
5.
Deductions during year:

Totals (Lines 6 and 7).
In force end of year (Li

. Amount of account balance

(MBE) ettt bbbttt en
TOLAI (LINES 110 4)...eoeieicteieete ettt s sttt bbbt bbb bbbt

ne 5 minus Line 8)....

ISSUEA UIING VBT ...ttt bttt bbbttt

DECIEASEA (NEL)......ouveiveieicicisee ettt b s bbb s bbbttt
REINSUFANCE CEAB. ...ttt bbbttt bbb bbbttt

(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

Am:)unt
1. RESEIVE @S Of DECEMDET 371, PHIOT YBAT.......cvuvveresrereisesesreseiseesssteesessessssssessessessssssessessssssessessess e ssess st ssess st nsessessens e st ees st s ses s s s b st ee s ns s st st s sestentansnsts | sesessessstsnssnssessansnssessessanssnenns (62,245
2. Current year's realized pre-tax capital gains/(losses) of $.....6,139,735 transferred into the reserve net of taxes of $.....1,289,344.............coovveervrrerverseens | covvrverisssereses s 4,850,390
3. Adjustment for current year's liability gains/(I0SSES) released froM the TESEIVE. ...ttt ss ettt ess e ssess st ssessestens | ssssssesssssasssnssessanssnssnssessansanssessassansan 0
4. Balance before reduction for amount transferred to Summary of Operations (LINg 1 + LINE 2 + LINE 3)......vuiveieiiieeieiieieeeee e tssaes s sessssssesannes | stestesssssessssesssssssssssssssssee 4,788,146
5. Current year's amortization released to Summary of Operations (Amortization, LiNg 1, COIUMN 4).........covuieiercrieeeceieisesiesesssesesessessesessssssssssesssssssesss | esssssssssssssssssssessesssssssessesanes 354,659
6. Reserve as of December 31, current year (LINE 4 MINUS LINE 5)........ccviiuiiiiiiieieiiciesesestesisssistsssssesssssaesssssesssssssssssssssssssssassessessssessssessessssssesssssnsssessesns | sesessessesssssssessnssssessessesnsases 4,433,486
Amortization
1 2 3 4
Reserve as of Current Year's Realized Capital Adjustment for Current Year's Balance Before Reduction for
Year of December 31, Gains/(Losses) Transferred into Liability Gains/(Losses) the Current Year's Amortization
Amortization Prior Year the Reserve Net of Taxes Released from the Reserve (Cols. 1+2+3)
1. 2020, | e (8LAB7) | coooeveerererierrrriereeerienienne 363,127 | o0 | e 354,659
2. 2027 e | s (8,288) | <vvvvvverrerrerierirerienesereesennne TALETT | coerreresrneeeessssessensnenenesQ | v 733,285
3o 2022 | s (7,951) | coooreecrererrernerisereerieseenne 723,352 | cooovvevcrnrrenerinesrinsniinssinensnensnennnesQ | e 715,401
4. 2023 | s (7,218) | oo 862,940 | ..o | e 655,722
B 2024 | s (7,624) | oo 594,282 | .ooverrrrrernenreriesnnersenennen0 | 586,658
B. 2025, | e (TA27) | oo 527,208 | ..oovvecrirrrirerineerinerinsnnensnensennensQ | e 519,781
T 2026..coecieieereeineeeies | e (0T | BAT,876 | .oovvoveeerrecenernecrnernnesnsereennen0 | e 441,821
8. 2027 | e L 352,611 | o0 | e 348,109
9. 2028....oocereeis | s (3,340) | cvovoererirrrererr e 253,540 | v | e 250,200
10, 2029.....comiviceierieceienins | et (L) | IR 150,599 | ovoocrirrerieernseeneriserineninessnennd0 | e 149,223
110 2030.c. i | ceviernes e LU RO AT,723 | o0 | e 47,723
12, 2037 o | e e (O SRR (5,095) | cvvorevererererieeriereeeniseesseniseesnenens0 | v (5,095)
13, 2032..c.cciiricrieeienens | e e (O SRR (4,050) | ovooevercrereriernierieersersnereesennd0 | e (4,050)
14, 2033....cieeicrirnieeens | et (O O (2,940) | cvvoovvecreerinecrereeennseeseennesesenns0 | e (2,940)
15, 2034 | e (O OO (1,764) | covorvvierncrnecrnerineernseesseniseesnennnd0 | v (1,764)
168, 2035.....cooeieeierieeiieeens | cevieriees st (O SRR (588) [ weouverrerrerrrrerisrennerinersnensseesnennnneQ | i (588)
17, 2036....eeeeereeereeeereeieeens | cevreeeeeeiee ettt (O SRR OO | OO 0
18, 2037 ..ooeierierinerieeiieeens | eevieniee s (O SRR O OO PPN | OO 0
19, 2038....ceeeeeeeeeeereeieeens | cevreee ettt (O OO R O OO OTPTPSON | ) OO OSSO 0
20, 2039. s | sttt (O OO O OO PTRPSN | OO 0
21, 2040 | et (0 SRR O OSSOSO | OO 0
22, 20470 | et (O SRR O OO OTPSON | OO 0
23, 2042 | et L0 RS SRRN 0 | o0 | v 0
24, 2043 | et (O SRR O OO | OO 0
25, 2044 | e 0 | e L0 OO | OO P TR 0
26, 2045...... s | e 0 | e 0 | o0 | e 0
27, 2046 | e 0 | e L0 OO PP | B OO ORI 0
28, 2047 ..o | e LU R 0 [ coereerrnrerereerenssesnmesssesrenneesQ | e 0
29, 2048......ooieeereenrees | e 0 | o 0 | o0 | e 0
30, 2049 | s LU RPN 0 [ coerrnernrernereeneenesesnserssessenneesQ. | e 0
31, 2050 and Later........ccoovvvies | conviniiniisisnsssssnnnnnnd 0 [ o 0 [ o0 | 0
32. Total (Lines 110 31)..ccccvere [ cormmrrensrrsnressiesssrssscessersseseenns (62,245) | ..ovvorveecirerierr s 4,850,390 | ..ooovinrinrirsnnirressrisnseesneneens0 | s 4,788,146
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ASSET VALUATION RESERVE

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

7

Total
Amount
(Cols. 3 +6)

10.

1.

12.

13.

14.

15.

16.

. Reserve as of December 31, prior year

. Realized capital gains/(losses) net of taxes - General ACCOUNL..........vurverreuriirinienieiereeseeeeseee s

. Realized capital gains/(losses) net of taxes - Separate ACCOUNES............ccoveieiivrireevisieiesieie e

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

. Unrealized capital gains/(losses) - net of deferred taxes - Separate ACCOUNES...........c.crveierieveirereiesie e

. Capital gains credited/(losses charged) to contract benefits, payments Or reServes............ccovveriveereerieeieenenns

o BaSIC CONADULION. ...ttt

. Accumulated balances (Lines 1 through 5, MINUS 6 PIUS 7)........ceurrreiirirnirieneereseeneissisee s sssesesssseeeens

. MAXIMUM FESEIVE. ....cutieiriitiieieii ettt bbbttt

RESEIVE ODJECHVE. ...ttt en

20% Of (LINE 10 MINUS LINE 8)......vuvuiiiieireisiieieise ettt

Balance before transfers (LINES 8 + 11)......cieicieieier ettt

TEANSTIS. .ottt

Voluntary contribution

Adjustment down t0 MAXIMUM/UP 0 ZETO..........ccvurivirirriiirierieriier st

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

............................... 145,849

............................... 451,315

............................... 145,849

451,315

............................... 145,849

............................... 597,164

............................... 962,608

............................... 466,719

............................... 597,164

............................... 962,608

............................... 466,719

............................... 597,164

............................... 962,608

............................... 466,719

................................ (26,089)

................................ (26,089)

................................ (26,089)

............................... 571,075

............................... 571,075

............................... 571,075




Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

ASSET VALUATION RESERVE

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

0€

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 EXeMPt 0DlIGALIONS. ........uvvieeiiiceeirie s | serseesenenans 166,204,109 |.......c..c. D0, S R XXX | cnernnnnnnnnn 166,204,109 | i 0.0000 [ .veeeienieseenenrninenninas 0 [ s 0.0000 [ ..veerirrnreneineneienennenas (O 0.0000
21 1 NAIC Designation Category 1.A.........ccccceveverresierieseiesesenns 264,220,081 XXX XXXKeovvvvvnirins | cevirennn 264,220,081 | oo 0.0005
22 1 NAIC Designation Category 1.B. .5,138,904 |.........XXX... XXX...
2.3 1 NAIC Designation Category 1.C.......ccceueirerereriereiesseesssesesssssssesessessssens | seeesnsnnennnnnnn 3,265,816 | i, XXX XXX
2.4 1 NAIC Designation Category 1.D........ccceuerirererrerrieieresseeseeseseesssesessessnens | envenienneenen 13,074,714 | . XXX XXX
25 1 NAIC Designation Category 1.E.........ccoceieieirieieiienieieseesiesissensssssssesesnns | seessssessessssssessessnessesnsQ [ eoveinnenns XXX XXX
2.6 1 NAIC Designation Category 1.F........ccoeveirieieiiieieessseessiesessssessesssnns | evssenessssssesssssssssensens0 | vereeennens XXX XXX
2.7 1 NAIC Designation Category 1.G. XXX XXX...
2.8 Subtotal NAIC (2.1+42.2+2.3+2.4+2.5+2.6+2.7) XXX XXX
31 2 NAIC Designation Category 2.A...........cccoveverenieresneesenseenns D09 RIS IR XXX
3.2 2 NAIC Designation Category 2.B...........cccouererenienerieieiseinns )09 RIS IS XXX
33 2 NAIC Designation Category 2.C........cceerireieieinieieieinsieneessiesessssssessesessssens | eesssesesssssnessssssesserssd | evsssennns .S S [ XXX
34 Subtotal NAIC (3.143.243.3).....ccriirirrinineereineinenensensiseenensssssssessessssnnns o0 XX [ XXX
41 3 NAIC Designation Category 3.A........cvveieeniereienieessiesesssesesesssssessesnns | eesessessesssensesssssssesesssd [ eonnveneers e XXX vrieieisenns | vevenrennens XXX
42 3 NAIC Designation Category 3.B. XXX...
43 3 NAIC Designation Category 3.C................. XXX
44 Subtotal NAIC (4.1+4.244.3)........cccrcvvvrvrnnee. 0 [ XXX e [
5.1 4 NAIC Designation Category 4.A...........cc.cc...... 0 | e XXX s e
5.2 4 NAIC Designation Category 4.B.................
5.3 4 NAIC Designation Category 4.C.
5.4 Subtotal NAIC (5.145.245.3)......cccervvninnee
6.1 5 NAIC Designation Category 5.A........ccovvivveererninensineeeneennns 0 e e XXX s e
6.2 5 NAIC Designation Category 5.B.........cccccouereniniereneiniereinns 0 | e XXX s e
6.3 5 NAIC Designation Category 5.C................. 0 | e XK s [
6.4 Subtotal NAIC (6.146.246.3)........cccrvvvrnnee 0 [ XXX e [

7 B [NAIC Buoeecccreseernieenssissensesnisiseensessnsienseessnsssssenes | senessennsneneenesnenereen 0 e XXX e | e

8 Total unrated multi-class securities acquired by CONVErSION..........ccccovevrverrieinns [eonrinrininnisninnsssinnenneesd | oeinriein e XXX seiesiens [ evesninnnns

9 Total long-term bonds (1+2.8+3.4+4.4+5.4468.44748)......c.ccccovvvvirinnnincininninns | connnenenenee$57,903,623 | v XKX i [

PREFERRED STOCKS

10 1 HIGhESt QUAIEY......v.veevreeic e nes

1 2 High quality

12 3 Medium quality

13 4 LOW QUAIIEY. ..ot

14 5 LOWET QUAIILY. ...t

15 6 In or near default

16 Affiliated life With AVR.........cccovererreeerssesssssss s ssesssssnsss | ssssssssssesssssesssnssnsessasd | ooveessenens D0, S R XXX

17 Total preferred stocks (sum of Lines 10 through 16).........cccccovninrncierinnnnncnnns [0 [ ovnnns D0, SOOI RO XXX




Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

2%

Default Component
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4x7) Factor (Cols. 4x9)
SHORT-TERM BONDS
18 Exempt obligations................ 0. XXX... .0.0000

19.1 1 NAIC Designation Category 1.A.........ccoveveviueieieiiesieessiese e XXX

19.2 1 NAIC Designation Category 1.B.........ccoueeirririeeeieesieeeeees s

19.3 1 NAIC Designation Category 1.C.......cceuerirereiiiieeseissie s sssenans XXX

194 1 NAIC Designation Category 1.D.......ccceuevrrieieiiirieeesie e

19.5 1 NAIC Designation Category 1.E.........ccccceerieieieiiesieessesess s sees XXX

19.6 1 NAIC Designation Category 1.F........ccueveirieieirieieeeesse s XXX

19.7 1 NAIC Designation Category 1.G......ceuiurieireiiieieieissseseeesssesessssesessesessensens

19.8 Subtotal NAIC (19.1+19.2419.3+19.4419.5+19.6+19.7).....cerrvrnrrrercrrirnincnens XXX

20.1 2 NAIC Designation Category 2.A...........cceveiiueieieiieisieiessiese et sees

20.2 2 NAIC Designation Category 2.B...........cccceeiiueieieiiisieessieseseiesee s

20.3 2 NAIC Designation Category 2.C........ccverrrieiiinieeieisieeseiese s sssessens

20.4 Subtotal NAIC (20.1420.2420.3).......coivueereerrireireierieesssieiseeesiseisesesesssseseeeens

21.1 3 NAIC Designation Category 3.A.
212 3 NAIC Designation Category 3.B.
213 3 NAIC Designation Category 3.C.

214 Subtotal NAIC (21.1421.2421.3).....coiiieiieeieeeeieeeesesesesssssies

22.1 4 NAIC Designation Category 4.A..........cceeuieieiernesieessissesssesesssssse s
222 4 NAIC Designation Category 4.B...........cccoviueieieinininieneeieseesese s
223 4 NAIC Designation Category 4.C........ccverrieienieieisnseesssesessssssesssssessens

224 Subtotal NAIC (22.1422.2422.3)........cceviiriiiniinieeissessssie s

23.1 5 NAIC Designation Category 5.A.........covereiiinieeisinseiessiesessssese s sseseees
232 5 NAIC Designation Category 5.B..........ccceeiiinieieinininiesseie s
233 5 NAIC Designation Category 5.C.......covenririeiiinireienesseeseiesessssssese s

234 Subtotal NAIC (23.1423.2423.3).......ccrirrierririrerereissieesesissisesess s
24 6
25 Total short-term bonds (18+19.8+20.4+21.4+22.4+23.4+24)

DERIVATIVE INSTRUMENTS

26 EXChange traded. ..o s
27 1 Highest quality...
28 2 High quality....
29 3 MEAIUM QUAIIEY......ceoveiriciier s
30 4 LOW QUAIIEY. ..ot
31 5 LOWET QUAIILY. ...t
32 6 I OF NEAI AEFAUIL..........cveceieec s
33 Total derivative INSITUMENES..........c.virrreecre s

34 Total (Lines 9+ 17 + 25 + 33)....cicivnrninsnisrensnssnersssnssnsnssnsssseesenenes | seoneenenees 497,903,623 | ooiiiiinns
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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...........cccccourierirniieneeeees
36 Farm mortgages - CM2 - high quality
37 Farm mortgages - CM3 - medium quality...
38 Farm mortgages - CM4 - low medium quality....
39 Farm mortgages - CM5 - low quality
40 Residential mortgages-insured or guaranteed............cccoevvievrieenieinieiennns
4 Residential mortgages-all Other.............cccevriiinieeeese e
42 Commercial mortgages-insured or guaranteed..............ceervererrereneriersnrennens
43 Commercial mortgages-all other - CM1 - highest quality
44 Commercial mortgages-all other - CM2 - high quality...........cccccovuerrvriereinenns
45 Commercial mortgages-all other - CM3 - medium quality
46 Commercial mortgages-all other - CM4 - low medium quality
47 Commercial mortgages-all other - CM5 - low quality.........coceevrveeririnieinnnns
Overdue, not in process:
48 Farm mOrQages. .......ueuiviiiniieree e
49 Residential mortgages-insured or guaranteed.............ccocovvievrieenicniniennns
50 Residential mortgages-all other.
51 Commercial mortgages-insured or guaranteed
52 Commercial mortgages-all Other..........ccccieieeniinieee s
In process of foreclosure:
53 Farm mOrGages. .......ueuiviiriieiee e
54 Residential mortgages-insured or guaranteed
55 Residential mortgages-all other..............
56 Commercial mortgages-insured or guaranteed
57 Commercial mortgages-all other.
58 Total Schedule B mortgages (sum of Lines 35 through 57)...
59 Schedule DA mortgages
60 Total mortgage loans on real estate (Lines 58 + 59)......ccvrivrnieririnrsrsnsnaniees
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ASSET VALUATION RESERVE

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

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

1 Unaffiliated public XXX

2 Unaffiliated private...... XXX

3 Federal Home Loan Bank. XXX

4 Affiliated life With AVR ..ot | rebeeensessnebensessesiees 0 XXX

Affiliated Investment Subsidiary:

5 Fixed income exempt obligations............ccccvireniinnieenieeeeens

6 Fixed income highest quality

7 Fixed income high quality.

8 Fixed income medium quality...........cccoovienernniceescees

9 Fixed income low quality

10 Fixed income lower quality

1 Fixed income in or near default............covererriiiniinensinisereees

12 Unaffiliated common stock public

13 Unaffiliated common Stock Private...........ccovuviveieriiriieeseeiseieesssseessesenennens | svenvensssesssseennesns [0 [0 [

14 REEIESHALE.........vviiiice e | Q) | e (0 ORI 0 | o

15 Affiliated - certain other (see SVO Purposes and Procedures Manual)............ccccevevees | cevvrervennnrieneinnieinens0 | o, ) 0.9, CHNNIII DU ) 0.0 GO ISR

16 Affiliated = @ll OtNET........corvieiri st | a0 [ XXXorerreeninne [ eererninns XXX v | e

17 Total common stock (sum of Lines 1 throuUgh 16).........couereiieieiiiiierisissensiseisssesseesnes | erssessiesssssssessssssssssens [V (O P (0

REAL ESTATE

18 Home office property (General ACCOUNE ONIY).........vveveirrurirrieiinieieisseieisseseseisssenses | cveesssesseessssssessesessenns 0 | o (0 (0

19 INVESIMENE PrOPEILIES. ..o ssssessnsnesnns | aresnsnesnnesnnseeenns0 | o0 | e [

20 Properties acquired in satisfaction of debt...........ccccceevirineninencineeineseeniens | i |0 |

21 Total real estate (sum of Lines 18 through 20).........ccccviviireieiiierieinssisniesssnenssssninnses | consnsenssrensenssssserserens0 | covvensnsisnssrsnisniensennns0 [ oeiieisnieeinsisneinnen0 | i

OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF BONDS

22 Exempt obligations

23 1 Highest quality

24 2 HIGN QUAIIY. ..ottt

25 3 Medium quality....

26 4 Low quality

27 5 Lower quality.

28 6 In or near default...........ooerieieninenre s

29 Total with bond characteristics (sum of Lines 22 through 28)
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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

34, 35, 36, 37, 38, 39, 40
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SCHEDULE S - PART 1 - SECTION 1

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

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

1

)

5

6 7 8 9 10 1 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....coutuuiiuuiieiiscississesssssssssssssssssssssssesssesssssss sttt sttt sessssssssnsssnssssnce A COFWIL........ XXXL. i [ e 71,511,959,587 | ........ 1,202,480,504 | ............ 192,811,920 | ..cooooveneee. 19,145,641 | oo | i 312,493,166
0299999. | Total - General ACCOUN = AFfIlIGEES = U.S. = OBNET. ...ttt sttt sttt eehbeeE e n st ssnsnnes | cerenes 71,511,959,587 | ......... 1,202,480,504 | ............ 192,811,920 | ....ccconeee. 19,145,641 | .o | i, 312,493,166
0399999. | Total - General ACCOUNE = AfIlIAEES = U.S. = TOIS. ... iuuiuueiuieitis sttt s 888888888 R Rk kb 4e884EE bbb | cbsnees 71,511,959,587 | ......... 1,202,480,504 | ............ 192,811,920 | ..cooovvennee 19,145,641 | oo | i 312,493,166
0799999. | Total - GENETal ACCOUNE = AfIIALES. .......cvuiieiie sttt 888888888 eehbseE bbb ssnsnnnes | coreces 71,511,959,587 | ......... 1,202,480,504 | ............ 192,811,920 | .....cccoouee. 19,145,641 | .o | i 312,493,166
1199999, | TOAl = GENEIAI ACCOUNL. ... tieetestistisseesseissees st seesseessees st eee e eeE £ £ eEE £ £EE £ £ £EE £ £ LA HEE L £ L £ L Lok eeE ek ek eee EeEEeeEEseEEseEb e b et senbsenb st senbenbnnbsnntsnntnntnns | sniias 71,511,959,587 | ......... 1,202,480,504 | ............ 192,811,920 | ..coovveneee 19,145,641 | oo | i 312,493,166
2399999, | TOI ULS..... ettt sttt 8111111111188 1L 800 LEeeEeeEsenb e bbbttt ettt | Cenias 71,511,959,587 | ......... 1,202,480,504 | ............ 192,811,920 | .....cccoouce. 19,145,641 | ..o | i, 312,493,166
9999999, | TOAL. ... rvuetuttiteieitieets et tss st es ek ek ks ekt k k88888 R £ £ R E R E R R R bR AeREeE AR R Rttt ennns | crieees 71,511,959,587 | ......... 1,202,480,504 | ............ 192,811,920 | ......cc...c.. 19,145,641 | oo 0 [ 312,493,166
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Sch.S-Pt.1-Sn. 2
NONE

Sch. S -Pt. 2
NONE

42, 43
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SCHEDULE S - PART 3 - SECTION 1

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

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Otitzstanding Surplus R;a(laief 14 15
NAIC Type of Type of Modified
Company Effective Domiciliary| Reinsurance | Business | Amount in Force at Coinsurance Funds Withheld
Code ID Number Date Name of Company Jurisdiction|  Ceded Ceded End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Under Coinsurance
General Account - Unauthorized - Affiliates - U.S. - Captive
15633......... 47-1703149.... [01/01/2017 | IRONWOOD RE CORP.......cuutiuieiesesessessessssssesesssssssesesssnssessss s st sssssssssssssssssseas Hlooioiae [COM.ivies [ Ol | v |0 |0 [ 10,484,464 | oo | 0 0 0
1288888, | Total - General Account - Unauthorized - Affiliates = U.S. = CAPHVE. .....c.iiiiiiiiiei ettt sisisns etsssessesssssssesssssssessssssssnsessessssensessnsanenss | erssssnsensessnsnsensensd | ovvsreesssissiensersniesad | evvevesiersessissieneennnd | oiveinans 10,484,464 | ....c.ooooevieii0 | 0 |
1499999. | Total - General Account - Unauthorized - Affiliates - U.S. = TOtAL............cccviiiiiiiiiiicicccctcc ettt eeeeeseenins eesieississineisisesssisisssisissisisinssisissisinins | eivieinisisineisiniend0 | eveveeeisiiiiiinn0 |0 i 10,484,464 | ....c.cooveveivieil0 | iciiiii0 i,
1899999. | Total - General Account - UnaUthorZed - AfflIALES............c.cucuiueeieeeeeee ettt et s s sssesnnne rssssisisssiesssssisisissisississisisisisns | ceeieieieisisieisisieined0 | v | o0 | e, 10,484,464 | .....c.ccovevevieil0 | veciiiici0 i,
2299999, | Total - General ACCOUNt = UNAUINOMIZE.............cccvcuiuiiiiiiiieieeeeteteetee ettt ettt sr et nnanstens eavressteisssssisessssssisssssssesssasisssssiesssans | cisveesisinineisresnsienD | cevveiieisiiiiienndd | e [ 10,484,464 | .....c.ccoveveiviei0 | 0 i,
4599999. | Total - General Account - Authorized, Reciprocal Jurisdiction, Unauthorized and Certified.........c..ooiiiiiiiiiiiiiiiisieiiiiiies ceevieiisissesiesssssnessssenessssssessssssensens | svensessessesssensersns0 | ovverieissisnieieensnnen0 | oveeissisieiisisienens | 10,484,464 | .....c.ccovevecviei0 | 0 i,
9199999, | TOAI U.S... ettt ittt 84888kttt en st sen s sntnnesnnnens | enesnnnensenenssnennnel | arnsnersnsneeenen0 | einssensnn0 [ 10,484,464 | .o |0 i
9999999, | TOAL.. ... v.vvreeeeeerersees ettt ees bt s s bR RS8R E R R Rttt ensennn | entesineten s (V1) (O [N | I P 10,484,464 | ....oovvvvvvvniene0 | 0 | 0 | 0
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Sch.S -Pt. 3 -Sn. 2
NONE

Sch.S -Pt. 4
NONE

Sch.S -Pt.5
NONE

45, 46, 47
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SCHEDULE S - PART 6

Five-Year Exhibit of Reinsurance Ceded Business

(3000 Omitted)
1 2 3 4 5
2020 2019 2018 2017 2016
A.  OPERATIONS ITEMS
1. Premiums and annuity considerations for life and accident and health
COMTACES. ..ottt enines | eessessssasssseeens 10,484 | oo 11,186 | covveereceiens 12,162 | oo 12,972 | v
2. Commissions and reinsurance expense alloWanCeS...........cccoevrriererennnnns | everrersenirensnnnrenens0 | eeveveinrisieineisniennend [0 | 0 | e
3. Contract ClaIMS..........oceuciciiiiciesesceeeseieseesiseseessnesennesesssssnenens | eesnenenenesesennes L AT | i 10,045 | 6,589 | 10,265 |
4. Surrender benefits and withdrawals for life CONtracts............ccocvevveiveiveiines | v (U N (U N (U (O
5. Dividends to policyholders and refunds to members............ccovvvvvreninenens | v (01 RN (010 R [0 R (01 IR
6.  Reserve adjustments on reinsurance Ceded............oovriennieniniennienes | e (0 R (0 R (0 R [0 RPN
7. Increase in aggregate reserves for life and accident and health contracts....... | .cooovverercvicinnnnns (01 RN (010 R (0 R (01 TR
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and accident and health
contracts deferred and UNCONECIEM.............cuuuieuriiriiririririnineneninies | e 0 [ o 0 [ oo (U R (O
9. Aggregate reserves for life and accident and health Contracts...........cccocvevveees | ovveveerereierneincenns (V18 RN [V TN (0 [0
10.  Liability for deposit-type CONLFACES..........c.eviveireiiiriieieieese et essieneiins | evessssssesessssessesnea {0 S (0 SR (0 R (01 IR
11, Contract Claims UNPAI..........c.evuiuiirerieiiniireiriesnsieesesissiseseseesisssseeniesinns | eeonsenesneesienessenenaens 0 [ oo 0 [ oo (010 RN [0
12, Amounts recoverable On reINSUMANCE............c.ouucuiiiieininirisisiesinieinies | o 0 [ oo (O T (U TN [V
13.  Experience rating refunds dug Or UNPaid...........cccevreurrinireirnninineinseieiennns | eerersesnssessensessseennens (01 RN (01 RN (01 [N [0 R
14.  Policyholders' dividends and refunds to members (not included in Line 10)..... | ccocovvrricirniiennas (0 0 | o0 | 0 [
15.  Commissions and reinsurance expense allowances dUE............coeuvrerenees | voreereenerneeensenneennend (01 RN (010 RN (010 [N [0 R
16.  Unauthorized reinsurance OffSet............cocoiuriiiiiiiciicininiiricissrsccissnnis | e 0 [ oo (U RN (U TN (U O
17. Offset for reinsurance with certified reiNSUFErS...........c...cccvriviiieicciiniiniini | v LU (U (U (U I
C. UNAUTHORIZED REINSURANCE
(DEPOSITS BY AND FUNDS WITHHELD FROM)
18.  Funds deposited by and Withheld from (F)........ccccvveininieenieeesisieies | coverrensesensessennend (01 RN (010 RN (010 RN (0
19, Letters Of Credit (L) ... e eeeesssesseeetnns | eesesesnesenssenssesseensen (01 RN 0 | o0 | i 0 [
20, Trust agreBmMENS (T). v cvevreerreerieeieieissiesessissesse st sessssessesssssnsens | essessssessesssssssesesnes (01 RN (010 RN (010 RN [0 I
21 ONET (O).rrveerrerreerrereeeseesssseesseesss s ssssssses st sessssessssssssssssesssssssssssssanes | oeessssessssessasessansenas (1 (1 (1 (1
D. REINSURANCE WITH CERTIFIED REINSURERS
(DEPOSITS BY AND FUNDS WITHHELD FROM)
22, Multiple benefiCiarny trUSt..........covveierirerireere e | eeeeseeeesee e enees (01 RN (010 R (01 R (01 IR
23.  Funds deposited by and withheld from (F)...........cccveirueieieienieeeieieiens | e (01 RN (010 RN (010 RPN 0 | oo
24, Letters OF CrEdit (L).....c.ovuevurereireireeseieiieriseieee it siesesensessens | eneessesessessnsiseseneans (V1 RN [0 RSP | N ESURUUORRRRRUPRRRN | BSOS
25, Trust agreBMENtS (T)......evivireerrereieieieieie ettt ssssssens | essessssessessssessessssnes (01 RN (010 RN (010 TR 0 | oo
26, OtNET (O0).11reerersirersseesssssessssssssssssesss s ssess s ssss st st sssss s snsssssssssssanes | ssssssssssssssssnsssasssnas (O [ [\ [ [\ [ [\
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SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

1 2
As Reported Restatement Rest3ated
(Net of Ceded) Adjustments (Gross of Ceded)

ASSETS (Page 2, Col. 3)
1. Cash and iNVested @SSELS (LINE 12)........cccvvevereeeereieierese et sse s sesses s sssssssssssssnes | sevsessssessesssssessssanss 480,842,747 | oo [0 480,842,747
2. Reinsurance (Line 16) 349,427,092 | ...ooovvoeriernerienis (378,730) | woovvererererirrerrenens 349,048,362
3. Premiums and cONSIAErations (LINE 15)........ccccvevrrierireieriiieseseises s sssssessssesesssssessssssnss | sesessessssessessesssssssssesens 2,758,592 | ...ooveiieriieeieseee e 0 [ oo 2,758,592
4. Net credit for ceded reiNSUIANCE. ..o ssesssessssssssssessnnees | consesnssnssense s XK Kuresineriresisesinenines | svesenisssssssssnssnesnees 3 L8, 10 | ervrrirerisesisesiseseesisesisnes 378,730
5. All other admitted assets (DAIANCE)............cccvvreeverereeeceeeeece e sessesesesesssssssnnns | svesrenssnsniesenssnrensnrn: 14,866,285 | covveiviiieicsiceresierieresierisniseend | eveeieeessieeeseesnns 914,866,285
6. Total assets excluding Separate Accounts (LINE 26)...........cccevvveverrerrerererrereriersessesiessnsnenes | evsvveneensssssenserennes L TAT,894, 716 | o0 [ e 1,747,894,716
7. Separate ACCOUNE @SSELS (LINE 27)......vuiveivriieeieeiieiietesieseetess s sessssee s sssesse s sesse st sssssssessnes | esossesssssssssssssssssssessesssssssessesanes (O U 0 | oo 0
8. TOtAl @SSELS (LINE 28).......urveuueerreeiecereeieeesseei s sess st seess st ssssesssssessins | soeesssssssssssnesssnes 1TA7,894,716 | oo (U 1,747,894,716

LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract reserves (LINES 1 aNG 2).........cccvueicveiecieiciieiciesitese et ssans | saessesssssssssesssinees 1,202,480,504 | .....cooevrereeeeeeee e (01 I 1,202,480,504
10. Liability for deposit-type CONraCts (LINE 3).......cuveieiiiiririeiiissieiesesesiseissesesssssssesssssienes | eoessssssessessssessessssessessssssessessnes [0 U 0 | e 0
11, Claim rESEIVES (LINE 4).......oeveeeeeceteeecteee ettt st s s sntesanns | sesesssssssessesessssessesanes 19,145,641 | oo [0 19,145,641
12.  Policyholder dividends/member refunds/reserves (LINeS 5 through 7)........cccveeenieeneniies | e senes 0 | e 0 | oo 0
13. Premium & annuity considerations received in advance (LINE 8)..........c.cceuvveverrerereieriereeens | cevevreveeseeiesssesssesseenns 1,649,929 | ..o (0 IR 1,649,929
14, Other contract liabiliieS (LINE 9)......cueiuevciiirieeiesiee ettt ssesnas | oesessesiessssessessesssssssesae 44334806 | ..o [0 TR 4,433,486
15.  Reinsurance in unauthorized companies (Line 24.02 MiNUS iNSEt AMOUNL)..........oovrruirrrnies | cormerrernnernieesesesesseseesessessseseean L0 U 0 | oo 0
16.  Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03

MINUS INSEE @MOUNL).....vvoererisiieeiseeeeesesesse ettt ss st s es st s s ss st s sessessanssns | sessessssassssssessessansnssessassnssnssnses [0 R 0 | oo s 0
17.  Reinsurance with certified reinsurers (Line 24.02 iNSet @MOUNL).........cccccoeverrieieieirieiieisiies | e 0 | e 0 | e 0
18.  Funds held under reinsurance treaties with certified reinsurers (Line 24.03 inset amount)....... | c.ccoevvereeresvrvereresieeees e 0 [ e 0 [ e 0
19. Al other abilities (DAIANCE)..........c.uuerirrrrierirerieeieier sttt | eebtsens st esesaes 1,162,042 | oo 0 | o 1,162,042
20. Total liabilities excluding Separate ACCOUNLS (LINE 26).........cccvevevreeererieriesieieeseeeseseesesesssees | evresesssssessssssnens 1,228,871,602 | oo [0 I 1,228,871,602
21.  Separate ACCOUNt lIADIIIHIES (LINE 27)........vurerrireiereireieieeicieie i seese st ssessssesesses | ssisesssssssesssssssesssesssssessssssssssesenes 0 [ oo 0 ] oot 0
22, Total AbilieS (LINE 28)........cc.crvirrerierirreriseriiesrieesisesiseseesssesssssessssssssessssesssessssesssessssnens | sovesssessssesssseessnees 1,228,871,602 | oo (U R 1,228,871,602
23, Capital & SUIPIUS (LINE 38).......ccuuuvermrrerremeeereesseeeseeeseesseesssesssesssessssessessssesssssssesssssessns | sessssssssssssssssssssssssnes 519,023,114 |..ccovvvrnnenne D08, SRR [P RRRR 519,023,114
24. Total liabilities, capital & SUMPIUS (LINE 39).......ceiiveieiereeerce et sesse s sssssees | evsesssissessssessenens 1,747,894,716 | oo [0 I 1,747,894,716

NET CREDIT FOR CEDED REINSURANCE
25, CONTACE TESBIVES. .....vvvereearisesieressesises sttt nenes | eeessesss st 0
26, ClAIM TESEIVES......oucveeieeirieirieriesiesi ittt ens | Hoeebeeeb e b ee b ee b ee bbbt et eerses 0
27.  Policyholder diVIAENAS/TESEIVES...........ceveiieeirieieieicest ettt sesens | evevessesesssessesessesessssssebesesesessnand 0
28.  Premium & annuity considerations received in @VANCE.............cvrereinrnrinessinsineiesens | seveessssnssssessssesssssssssessesssssseseees 0
29. Liability for depoSit-type CONMIACES.........cvuiviriiiciiisiieie ettt ssssssens | sressssessessesessessesssessessessnsensesneed 0
30, Other CONraCt ADIIIHES...........c.uererrirricrireririrerierie it senies | fesbeesse bbb sbesebeeeees 0
31, REINSUrANCE CEUBI @SSELS..........cuuuieiiiiiii ittt | setbisssb bbb 378,730
32.  Other ceded reinSUranCe reCOVETADIES.............ccuuiiriiriirciicererereeiesiseise et seeniens | ftsssenssss st sns s enssnsesnees 0
33. Total ceded reinSUranCe reCOVETaDIES.............ovriiiiriiiiiii s | i 378,730
34. Premiums and CONSIABIAtIONS. .........cuuevererrrereriniiriieriecsseienseesssssss s nsessnssnes | sessessesssessesessessssssessessesssessesenes 0
35.  Reinsurance in Unauthorized COMPANIES..........cccuiueireiciiisiieieie s ssesesssies | sressssessessssessesessssssesssssssessesnsad 0
36. Funds held under reinsurance treaties with unauthorized reiNSUTENS............ccuevernirrinenincnns | v 0
37.  Reinsurance With CErtified rEINSUIETS............c.eiiiiiiiiir e sienes | bbb 0
38. Funds held under reinsurance treaties with certified reiNSUTETS...............ovvrvinernerecneins [ v 0
39. Other ceded reinsurance PayableS/OffSELS...........oc.iuerurirnrerrieereeeese e sesesiens | seiseesessssesse st enes 0
40. Total ceded reinsurance PayableS/OffSELS. ..ot ssssesiens | errsssassssssssessessssessesssssssnsssssaans 0
41, Total net credit for CEAed rBINSUIANGCE.............cvcuevceereieeeeereeete ettt vensiesenes | eveeetesesssaesesssesesseteseneees 378,730
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS (b)

Allocated by States and Territories
1

Direct Business Only
4

CONNNNTAUUTNNEEADDAADDADNGWWWWWWWWWWRNNNNINDNRNRNR 2 2 005 o1 W RO
FOOONOPOARWONROOONITARWONRPOOONITRWONL,OOONDITRWN_,OOCONDARWN = O =0 =50 S0 T

Life Contracts 6 7
2 3 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 (b) Contracts
AlGDAMA.......cviviecreiice e N 0 0
Alaska....

Arizona...
Arkansas
California....
Colorado....
Connecticut

Georgia..
Hawaii....

Maryland........

Massachusetts...
Michigan.....
Minnesota..
Mississippi.
Missouri......
Montana.

New Jersey........
New Mexico...
New York........
North Carolina

Pennsylvania..
Rhode Island..
South Carolina...

Virginia...
Washington
West Virginia..
Wisconsin..
WYOMING.....ocviiiieiciereseieteee e nas

AMENCAN SAMOA.........cvevvrecreeieeieierese et

US Virgin Islands...........

Reporting e ploy
Dividends or refunds applied to purchase paid-up

O 0|0 0 0 DD

O O 0 DD

O OO0 0 DD

additions and anNUItIES...........c.cceerirereiereieeeecese e XXX | (01 I [0 OO (01 IO (0 I (01 IR 0
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ. .......c.rveerrerereereeereereieeseeeseeseeeeseneseens 90,0, S I (01 L0 (01 I (01 (V1 IS 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.............ccc.ceereurenrneirnenne 90,0, I (0 SO | N SSUSUUURORPPORTRPPRRUN B ESUPUURTRPOPRPU B ESUSPOUTRRTRRRRRPN | B ISP 0
94.  Aggregate other amounts not allocable by State...................... XXX 0 0
95.  Totals (Direct Business) 1 .0.0 O 0 0
96.  Plus reinsurance assumed. LXXX 193,024,110 .193,024,110 0
97.  Totals (All Business)...... W XXX s 193,024,110 .193,024,110 0
. Less reinsurance Ceded........coonrnrrninrnreneineneeneisnenneneennes | XXX [ e 10,484,464 v 10,484,464 0
...... 182,539,646 .. 182,539,646 0
DETAILS OF WRITE-INS
0 0 0
0
. 0
Summ. of remaining write-ins for line 58 from overflow page... | ...XXX.. 0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).... | ..XXX.. 0
Lo U XXX 0
9402, et XXX.. 0
G403, ettt XXX 0
9498. Summ. of remaining write-ins for line 94 from overflow page... | ...XXX... 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above).......... XXX 0
(@) Active Status Counts:
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........ccccvvverrinnes 1 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ............ 0 Q - Qualified - Qualified or accredited reinSUrer.............cooecvrvenieneens 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 2020 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. AlADAMA. .. AL | oo 0 | e | e (V1N IR (U RRROORIN | N TR 0
2. AIESKA. e AK 0 0 | (U [T O [ oD | s 0
3. ATIZONA. i
4. Arkansas..
5. CalifOrNia. ...t
6. C0l0rado........cuieriicir e
7. CONNECHCUL. ..ottt (6 1 I
8. Delaware..
9.  District of Columbia
10, FIOMAA. oo FL] o0 | 0 | s O [ v O [ o0 | s 0
R - o= TSP OO GA| w0 | il 0 | (1N I (O SRR | N SRR 0
12, HAWAL..cve e HIT oo | 0 [ (V1 [T O [ o0 | s 0
13, 1dANO0. oot D] o0 0 | O [ o O [ o0 | s 0
T4, THNOIS.....eoeeriecieeeee e L 0 | o0 | ) (VN [T O [ o0 | s 0
15, INAIANA...... et IN o0 | 0 [ (1N [ (O SRR | N ST 0
16, JOWAL .ot AL 0 | 0 | ) (VN [T O [ o0 | s 0
17, KANSAS....oieieeee ettt KS | om0 | 0 | e (U1 [ (O SR | N ST 0
18, KENUCKY....eeveeetei s KY | o0 [ 0 | s (U [ O [ o0 | s 0
19, LOUISIANA. ... vttt LA 0 | 0 | e (U1 I (O RN | N SR 0
20, MalNE.....oieriricee s ME| o0 [ o0 | ) (U [ O [ o0 | s 0
21, Maryland.........oocieii e MD| o0 | 0 | s (1 [T O [ o0 | s 0
22, MaSSAChUSELES........urerereerrieireccire et eees MA] 0 | 0 | (U1 [ (O RN | N ISR 0
23, MIChIGAN.....o vttt nes MI[ o0 | 0 [ O f e O [ o0 | s 0
24, MINNESOtA.......ovrreernenrireereenernrssesnirnssnnsseeesssssnsssssssssssnssssssessese N [0 | 0 [ a0 | (O SRR | N ST 0
25, MiISSISSIDPI. . veorenrerrerrereenseseeresressssesesssssssssesssssssssssssessssssssssssessenss MO | v i B R e 0 | (O TR | N ST 0
PG T [ 110 1O v O IO b N B WON) B A N BN L (SR | ISR (O TR | N ST 0
27, MONEANA.....veveireerirereinrnsnseseessssnssseessesssssssesssssnsssssesenssss VI T | corviiomsseersrsnsisns O | evsersncssessensastsnssend | eesessessenssnssessenenssQ | overeermesessnsennsnsand (O SRR | N ST 0
28, NEDasKa.......oovrvririeirirse et ees 11/ [SURRRRRRR B STURSSRRRPRRRRR 0 I ISR (U1 [ 0] oo [ e 0
29, NEVAUA.....oeiererrie et NV 0 |0 | (U1 [ (O SR | N SR 0
30, NeW HamMPShIMB.......coveveieeeeesee et NH| o0 | 0 | e (0] 0] oo [ e 0
31.  New Jersey..
32, NEW MEXICO.....ouivurirririiriiseeieieeiees et een
33 NEW YOTK. ottt
34, NOrth Carolia.......ccveuevererrererneneensseiesessssssesessessssesessessssenenns
35.  North Dakota
36, ONI0....cieiieecicieeeee e
37, OKIBNOMA......oouiviiiiiii ettt
KT TR € =T o] TR OO T TR
39. Pennsylvania....
40. R0 ISIAN.........cveieiieieiieii e
41, SOUth CaroliNa.........ceerverrirrierierierierieriesiesierie it eneeneeneas
42, SOUth DAKOA. ..o
43. Tennessee
B4, TOXBS...cocverieeiiieeerietisei ettt
45, ULBN....cocc s UT| om0 | e [ (U1 [T O [ o0 | s 0
48, VBIMONL......coiiiiiircir e VT 0 0 | (V1N IR O [ o0 | 0
A7, VIFGINI.ceooreeiiieieieiieieie ettt VA e |0 [ (1 [N O [ v | s 0
48, WaShiNGtON.......cccocuvieiiirieieieiieee e WA o0 | 0 | e (V] (01 RO | B (SRR 0
49, WeSt VIFgiNia......oovvevrevrrieieieieiieieiseiss st sssesssanees WV 0 | 0 | e (1] (01 ORI | B (TR 0
B0, WISCONSIN.....cuiuiiiircriniineireirissiset et W 0 0 | (V1N RN O [ o0 | 0
51, WYOMING...iiiiiiieieieisiieess st snnns WY [ e | 0 | e (1] (01 ORI | B (SRR 0
52.  AMENICAN SAMOA.........vvurerririeririee sttt AS | 0 | 0 [ O [ v O [ oD | s 0
53, GUAM. ..ttt GU| e | 0 | s (V1 [T 0 [ oD | s 0
B4, PUEHO RICO.....ceiiiiiceeicriec s PR o0 | 0 [ (V1N ISR O [ o0 | 0
55, USVirgin ISIands.........cccocuermiiiriereiesieeise e VI oD | e 0 | e (1] IR 0 e [ 0
56.  Northern Mariana ISIands...........c.ccvurererrrnineineinineeessineenas MP o0 [ il 0 | (V1N I (U1 SRRSO | N TR 0
57, CANAGA. ... CAN| o0 0 | s (U [T O [ oD | s 0
58.  Aggregate Other AlIEN.........cc.cccveeveiveererereese e OT| coovveeeieriniieeieennd0 | a0 | (1N IR 0 [ coeveeveceereieeeen0 | e 0
B9, TOMAIS....cvieeeireirieeirereereee s sessssssiseensssiseenenens | sesnssnsisesnennenineenn0 [ o0 | (1N [N (U1 [ ROSRORIN | N TR 0
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Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

FEDERAL NAIC CO.
NAME 1D NUMBER CODE DOMICILE Note
VERENIGING AEGON, NETHERLANDS MEMBERSHIP ASSOCIATION
AEGON N.V. Foreign NLD 1
- AEGON DERIVATIVES N.V. Foreign NLD
- AEGON EUROPE HOLDING B.V. Foreign NLD
L AEGON NEDERLAND N.V. Foreign NLD
L AEGON LEVENSVERZEKERING N.V. Foreign NLD
LUS PENG, INC. DE
- AEGON NEVAK HOLDING B.V. Foreign NLD
o - BLUE SQUARE RE N.V. Foreign NLD
S - AEGON INTERNATIONAL B.V. Foreign NLD
L TRANSAMERICA CORPORATION 42-1484983 DE
O |- AEGON FUNDING COMPANY LLC 42-1489646 DE
(n'e - AEGON MANAGEMENT COMPANY 35-1113520 IN
5) LRIVER RIDGE INSURANCE COMPANY 20-0877184 VT
|- SHORT HILLS MANAGEMENT COMPANY 42-1338496 NJ
>- | AUSA HOLDING, LLC 52-1549874 MD
|- AEGON ASSET MANAGEMENT SERVICES, INC. 39-1884868 DE
= LWORLD FINANCIAL GROUP, INC. 42-1518386 DE
< | WFG PROPERTIES HOLDINGS, LLC 20-2133638 GA
o - AEGON DIRECT MARKETING SERVICES INTERNATIONAL, LLC 52-1291367 MD
= - AEGON USA ASSET MANAGEMENT HOLDING, LLC 52-1549874 A
- AEGON USA INVESTMENT MANAGEMENT, LLC 52-1549874 A
(@) . AEGON AM FUNDS, LLC 82-1985561 DE 2
O - AEGON MARKET NEUTRAL INCOME FUND, LLC 82-5359093 DE 3
- AEGON TALF 2.0 INVESTMENT AND RECOVERY FUND LLC DE 2
o - AEGON TALF 2.0 INVESTMENT AND RECOVERY FUND (GP) LLC DE
AEGON TALF 2.0 INVESTMENT AND RECOVERY FUND L.P. Gayman Islands
< AEGON TALF 2.0 INVESTMENT AND RECOVERY GBP FUND L.P. Gayman Islands
E | AUIM CREDIT OPPORTUNITIES FUND, LLC 47-1181499 DE 4
- AEGON USA REALTY ADVISORS, LLC 42-1205796 1A
— [ AEGON ENERGY MANAGEMENT, LLC 83-3155501 DE
o L AEGON UPSTREAM ENERGY FUND, LLC 83-3261635 DE
T I AEGON OZF INVESTMENTS 1, LLC DE
L AEGON OPPORTUNITY ZONE FUND JOINT VENTURE 1, LLC 83-3912637 DE
< I AWHF2 GENERAL PARTNER, LLC 42-1205796 DE
L AEGON WORKFORCE HOUSING FUND 2, LP 83-3098933 DE 5
L L AEGON WORKFORCE HOUSING FUND 2 HOLDING COMPANY, LLC DE
o  AWHF3 GENERAL PARTNER, LLC DE
L AEGON WORKFORCE HOUSING FUND 3, LP DE 6
(7p) L AEGON WORKFORCE HOUSING FUND 3 HOLDING COMPANY, LLC DE
oz - AWHSA MANAGER 1, LLC DE
TT] L AEGON WORKFORCE HOUSING SEPARATE ACCOUNT 1, LLC 84-374148 DE 7
L AEGON WORKFORCE HOUSING BOYNTON PLACE REIT, LLC 84-3099336 DE
o L AEGON WORKFORCE HOUSING PARK AT VIA ROSA REIT, LLC 84-3090113 DE
E - AHDF MANAGER |, LLC 42-1205796 DE
w L AEGON AFFORDABLE HOUSING DEBT FUND I, LLC 39-0989781 DE 8
- AMFETF MANAGER, LLC 42-1205796 DE
E L AEGON MULTI-FAMILY EQUITY FUND, LLC 82-1845617 DE 9
— - AUSA PROPERTIES, INC. 27-1275705 1A
oz o | EQUITABLE AGRIFINANCE, LLC 32-0342677 DE 10
Wl < |- AEGON USA REAL ESTATE SERVICES, INC. 61-1098396 DE
o T L AEGON USA REALTY ADVISORS OF CALIFORNIA, INC. 20-5023693 IA
(@] - NOMAGON TITLE GRANDPARENT, LLC DE
= L NOMAGON TITLE PARENT, LLC DE
< L NOMAGON TITLE HOLDING 1, LLC DE
= % - PEARL HOLDINGS, INC. | 20-1063558 DE
_ - PEARL HOLDINGS, INC. II 20-1063571 DE
L = - CREDITOR RESOURCES, INC. 42-1079584 M
ﬁ L CRI SOLUTIONS, INC. 52-1363611 MD
o = - MASSACHUSETTS FIDELITY TRUST COMPANY 42-0947998 A
17, <Z( - MONEY SERVICES, INC. 42-1079580 DE
) L TRANSAMERICA TRAVEL AND CONFERENCE SERVICES, LLC 42-1079580 A
Ll D: - MONUMENTAL GENERAL ADMINISTRATORS, INC. 52-1243288 MD
|: o L TRANSAMERICA RESOURCES, INC. 52-1525601 MD
= - TABR REALTY SERVICES, LLC 94-3026780 DE
> — L TRANSAMERICA AFFORDABLE HOUSING, INC. 94-3252196 CA
— - - TRANSAMERICA AGENCY NETWORK, INC. 61-1513662 IA
— o - TRANSAMERICA CAPITAL, INC. 95-3141953 CA
(&) << - TRANSAMERICA FINANCIAL ADVISORS, INC. 59-2476008 DE 1
< o - TRANSAMERICA FUND SERVICES, INC. 59-3403587 FL 12
- TRANSAMERICA RETIREMENT SOLUTIONS, LLC 13-3689044 DE
() TRANSAMERICA HEALTH SAVINGS SOLUTIONS, LLC DE
= TRANSAMERICA INVESTORS SECURITIES CORPORATION 13-3696753 DE
= TRANSAMERICA RETIREMENT ADVISORS, LLC 13-3689044 DE
= TRANSAMERICA RETIREMENT INSURANCE AGENCY, LLC 46-2720367 DE
o’ - TRANSAMERICA VENTURES, LLC DE
TRANSAMERICA VENTURES FUND, LLC DE
Ll TRANSAMERICA VENTURES FUND II, LLC DE
(&) - UNIVERSAL BENEFITS, LLC 42-1334744 IA
= L ZAHORIK COMPANY, INC. 95-2775959 CA
- COMMONWEALTH GENERAL CORPORATION 51-0108922 DE
o |- AEGON GLOBAL SERVICES, LLC. 81-4266921 A
(&) - AEGON INSTITUTIONAL MARKETS, INC. 61-1085329 DE
- FINANCIAL PLANNING SERVICES, INC. 23-2130174 DC
- - GARNET ASSURANCE CORPORATION II 14-1893533 A
o (@) - IRONWOOD RE CORP. 47-1703149 15633 HI
E — - STONEBRIDGE BENEFIT SERVICES, INC. 75-2548428 DE
[ - TRANSAMERICA LIFE INSURANCE COMPANY 39-0989781 86231 1A 13
8 < - AEGON DIRECT MARKETING SERVICES, INC. 421470697 MD 14
c TRANSAMERICA AFFINITY SERVICES, INC. 421523438 MD
© E TRANSAMERICA INTERNATIONAL DIRECT MARKETING CONSULTANTS, LLC 421470697 MD 15
- 2 L AEGON INSIGHTS (THAILAND) LIMITED Foreign THA 16
= o - AEGON FINANCIAL SERVICES GROUP, INC. 41-1479568 MN
0 |- AEGON MANAGED ENHANCED CASH, LLC 30-0445264 DE
c L. - AEGON PRIVATE OPPORTUNITIES PARTNERS |, LLC 39-0989781 DE
© =2 |- BAY STATE COMMUNITY INVESTMENTS |, LLC 52-0419790 DE 17
o — -BAY STATE COMMUNITY INVESTMENTS II, LLC 52-0419790 DE 17
| - CEDAR FUNDING, LTD. 98-1055613 cYM 18
[} - CUPPLES STATE LIHTC INVESTORS, LLC 20-4498171 DE 19
[0} > -FD TLIC, LIMITED LIABILITY COMPANY 01-0969916 NY
> L - INTERSECURITIES INSURANCE AGENCY, INC 42-1517005 CA
(= -LICARE II, INC 20-5927773 12864 VT
3 - - LIFE INVESTORS ALLIANCE LLC 421483973 DE
© = ] - NATURAL RESOURCES ALTERNATIVES PORTFOLIO |, LLC 82-2456359 DE 20
; 0o - NATURAL RESOURCES ALTERNATIVES PORTFOLIO II, LLC DE 21
T - NATURAL RESOURCES ALTERNATIVES PORTFOLIO 3, LLC 84-3516408 DE 22
(8 - PEOPLES BENEFIT SERVICES, LLC 23-1705984 PA
Y I - PRIMUS GUARANTY, LTD. Foreign BMU 23
= QO |- REAL ESTATE ALTERNATIVES PORTFOLIO 2, LLC 02-0685017 DE 24
- 077) |- REAL ESTATE ALTERNATIVES PORTFOLIO 3, LLC 20-1378364 DE 25
° |- REAL ESTATE ALTERNATIVES PORTFOLIO 3A, INC 20-1627078 DE 26
£ |- REAL ESTATE ALTERNATIVES PORTFOLIO 4 HR, LLC 20-3878375 DE 27
5 |- REAL ESTATE ALTERNATIVES PORTFOLIO 4 MR, LLC 20-3878417 DE 27
8 L YARRA RAPIDS, LLC 42-1205796 DE 28
& - SB FRAZER OWNER, LLC 03-0164230 DE
5 - TA PRIVATE EQUITY ASSETS, LLC 52-0419790 DE
> - THH ACQUISITIONS, LLC 42-1154276 A
= - TLIC BRANCH - UK Foreign UK
k<] - TLIC OAKBROOK REINSURANCE, INC. 47-1026613 15549 A
€ - TLIC WATERTREE REINSURANCE, INC. 81-3715574 16032 A
£ - TRANSAMERICA ASSET MANAGEMENT, INC 59-3403585 FL 29
=
(%]
]
=4
3
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Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

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

PART 1 — ORGANIZATIONAL CHART

-year20200fthe 1 LIC Watertree Reinsurance Inc.

Transamerica Asset Allocation Variable Funds
Transamerica Funds
Transamerica Income Shares, Inc.
Transamerica Series Trust
Separate Account Fund B
Separate Account Fund C
- TRANSAMERICA LIFE (BERMUDA) LTD.
- TRANSAMERICA PACIFIC RE, INC.
- TRANSAMERICA PYRAMID PROPERTIES, LLC
- TRANSAMERICA REALTY INVESTMENT PROPERTIES, LLC
-WORLD FINANCIAL GROUP INSURANCE AGENCY, LLC.
WFG INSURANCE AGENCY OF PUERTO RICO, INC.
WORLD FINANCIAL GROUP INSURANCE AGENCY OF HAWAII, INC.

WORLD FINANCIAL GROUP INSURANCE AGENCY OF WYOMING, INC
~ZERO BETA FUND, LLC

AEGON N.V.

L AEGON INTERNATIONAL B.V.

L TRANSAMERICA CORPORATION

COMMONWEALTH GENERAL CORPORATION

| TRANSAMERICA PACIFIC INSURANCE COMPANY, LTD.

- TRANSAMERICA STABLE VALUE SOLUTIONS INC.

L \WORLD FINANCIAL GROUP HOLDING COMPANY OF CANADA INC.
FWFG SECURITIES INC.

WORLD FINANCIAL GROUP CANADA INC.
WORLD FINANCIAL GROUP SUBHOLDING COMPANY OF CANADA INC.
LWORLD FINANCIAL GROUP INSURANCE AGENCY OF CANADA INC
[FRCC NORTH AMERICA LLC
FGHUSA, LLC
INVESTORS WARRANTY OF AMERICA, LLC
LCS ASSOCIATES, LLC
MITIGATION MANAGER, LLC
BARFIELD RANCH ASSOCIATES, LLC
OSCEOLA MITIGATION PARTNERS, LLC
PLACER 400 INVESTORS, LLC
TRADITION LAND COMPANY, LLC
- TRANSAMERICA CASUALTY INSURANCE COMPANY
- TRANSAMERICA CORPORATION (OR)
- TRANSAMERICA FINANCE CORPORATION
L TRANSAMERICA HOME LOAN
- TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY
L CARLE PLACE LEASEHOLD SPE, LLC.
|- TRANSAMERICA INTERNATIONAL RE (BERMUDA) LTD.

- TRANSAMERICA REDWOOD PARK, LLC
- UNITED FINANCIAL SERVICES, INC.
- AEGON BRAZIL HOLDING B.V.
L MONGERAL AEGON SEGUROS E PREVIDENCIA SA
-FAEGON BRAZIL HOLDING I B.V.
L MONGERAL AEGON HOLDING LTDA
MONGERAL AEGON ADMINISTRACAO E BENEFICIA LTDA
MONGERAL AEGON INVESTIMENTOS LTDA
MONGERAL AEGON TECNOLOGIA LTDA
MT ADMINISTRADORA E CORRETORA DE SEUGORES LTDA
SENIOR SERVICES DO BRASIL ADMINISTRACAO DE BENEFICIOS LTDA
- AEGON DMS HOLDING B.V.
- AEGON INSIGHTS LIMITED
L AEGON DIRECT MARKETING SERVICES INSURANCE BROKER (HK) LIMITED
- CORNERSTONE INTERNATIONAL HOLDINGS LTD
AEGON DIRECT MARKETING SERVICES EUROPE LTD.
STONEBRIDGE INTERNATIONAL INSURANCE LTD
-FAEGON DIRECT MARKETING SERVICES KOREA CO, LTD.
- TRANSAMERICA DIRECT MARKETING ASIA PACIFIC PTY LTD
AEGON INSIGHTS AUSTRALIA PTY., LIMITED
TRANSAMERICA INSURANCE MARKETING ASIA PACIFIC PTY LTD
-FAEGON DIRECT MARKETING SERVICES MEXICO S.A. DE C.V.
FAEGON DIRECT MARKETING SERVICES MEXICO SERVICIOS S.A. DE C.V.
[FAEGON INSIGHTS JAPAN CO., LTD
- TRANSAMERICA AFFINITY MARKETING CORRECTORA DE SEGUROS LTDA
- TRANSAMERICA DIRECT MARKETING CONSULTANTS PRIVATE LIMITED
[FAEGON MEXICO HOLDING Il B.V.
[FAEGON MEXICO HOLDING IV B.V.
- TRANSAMERICA (BERMUDA) SERVICES CENTER, LTD.
- TRANSAMERICA LIFE INTERNATIONAL (BERMUDA), LTD.
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WORLD FINANCIAL GROUP INSURANCE AGENCY OF MASSACHUSETTS, INC.

L TRANSAMERICA INT'L RE ESCRITORIO DE REPRESENTACAO NO BRASIL LTD

FEDERAL

ID NUMBER

98-0481010
85-1028131
52-0419790
52-0419790
95-3809372
66-0621281
99-0277127
04-3182849
42-1519076
26-1298094
Foreign
Foreign
42-1484983
51-0108922
94-3304740
27-0648897
Foreign
Foreign
Foreign
Foreign
Foreign
13-3256226
13-3256227
42-1154276
20-8687142
20-8736609

45-3601940

31-4423946
98-6021219
95-1077235
95-4390993
36-6071399

98-0199561
Foreign

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

12134

10952

70688

DOMICILE
NY
DE
MD
DE
CA
CA

BMU

Note
30
31
32
33
34
34
35

36

37

38

39
39
40

M
42
43
44
45
46

47
48

49
50

51
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Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

Organizational Chart Footnotes:

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

1) Vereniging AEGON holds voting power in the common, preferred A and preferred B stock of Aegon N.V. totaling 31.8384%.

2) AEGON USA Investment Management, LLC is the Manager; equity will be owned by clients/investors of AEGON USA Investment Management, LLC

3) AEGON USA Investment Management, LLC will be the sole Member until the first investment is made; then a 3-member Board of Managers will
assume management; Equity will be owned by clients/investors of AEGON USA Investment Management, LLC

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

5) General Partner is AWHF2 General Partner, LLC and will hold 0% economic interest in the Fund. Fund partners:

Transamerica Life Insurance Company (80%), Transamerica Financial Life Insurance Company (20%)

6) General Partner is AWHF3 General Partner, LLC and will hold 0% economic interest in the Fund: Fund Partners: Transamerica Life Insurance
Company (90%), Transamerica Financial Life Insurance Company (10%)

7) Members: Transamerica Life Insurance Company (20.08%); Transamerica Financial Life Insurance Company (4.17%)
non-affiliates of AEGON: Lake Tahoe IV, L.P. (23.86%); Townsend RE Global Special Solutions, L.P. (10.23%);
Townsend Real Estate Alpha Fund Ill, L.P. (40.91%). Member Manager: AWHSA Manager 1, LLC.

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

9) Members: Transamerica Life Insurance Company (20.00%); Transamerica Financial Life Insurance Company (5.00%);
non-affiliates of AEGON: Landmark Real Estate Partners VIII, L.P. (72.16%), NCL Investments Il, L.P. (2.84%)

10) Members: AEGON USA Realty Advisors, LLC (50%) and non-affiliate of AEGON, Equitable Financial Life Insurance Company (50%)

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

12) Transamerica Life Insurance Company owns 44%; AUSA Holding, LLC owns 56%

13) Additional TLIC Subsidiaries: Garnet Assurance Corporation, Garnet Assurance Corporation lll, Garnet Community Investments IlI, LLC,
Garnet Community Investments XVIII, LLC, Garnet Community Investments XX, LLC, Garnet Community Investments XXIV, LLC,
Garnet Community Investments XXV, LLC, Garnet Community Investments XXVI, LLC, Garnet Community Investments XXVII, LLC,
Garnet Community Investments XXVIII, LLC, Garnet Community Investments XXIX, LLC, Garnet Community Investments XXXI, LLC,
Garnet Community Investments XXXII, LLC, Garnet Community Investments XXXIII, LLC, Garnet Community Investments XXXIV, LLC,
Garnet Community Investments XXXV, LLC, Garnet Community Investments XXXVI, LLC, Garnet Community Investments XXXVII, LLC,
Garnet Community Investments XXXVIII, LLC, Garnet Community Investments XXXIX, LLC, Garnet Community Investments XL, LLC,
Garnet Community Investments XLI, LLC, Garnet Community Investments XLII, LLC, Garnet Community Investments XLIII, LLC,

Garnet Community Investments XLIV, LLC, Garnet Community Investments XLIX, LLC, Garnet Community Investments XLV, LLC,
Garnet Community Investments XLVI, LLC, Garnet Community Investments XLVII, LLC, Garnet Community Investments XLVIII, LLC,
Aegon Community Investments 50, LLC, Aegon Community Investments 51, LLC,

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

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

Aegon Community Investments 58, LLC, Aegon Community Investments 59, LLC, Aegon Community Investments 60, LLC,

Aegon Community Investments 61, LLC, Aegon Community Investments 62, LLC, Aegon Community Investments 63, LLC

Aegon Community Investments 64, LLC

Additional TLIC Subsidiaries: Garnet Community Investments, LLC, Garnet Community Investments IV, LLC,

Garnet Community Investments V, LLC, Garnet Community Investments VI, LLC, Garnet Community

Investments VII, LLC, Garnet Community Investments VIII, LLC, Garnet Community Investments IX, LLC, Garnet Community
Investments X, LLC, Garnet Community Investments XI, LLC, Garnet Community Investments XII, LLC,

Garnet Community Investments XVIII, LLC, Garnet Community Investments XX, LLC, Garnet Community Investments XXIV, LLC,
Garnet Community Investments XXV, LLC, Garnet Community Investments XXVI, LLC, Garnet Community Investments XXVII, LLC,
Garnet Community Investments XXVIII, LLC, Garnet Community Investments XXIX, LLC, Garnet Community Investments XXXI, LLC,
Garnet Community Investments XXXII, LLC, Garnet Community Investments XXXIII, LLC, Garnet Community Investments XXXIV, LLC,
Garnet Community Investments XXXII, LLC, Garnet Community Investments XXXIII, LLC, Garnet Community Investments XXXIV, LLC,
Garnet Community Investments XXXV, LLC, Garnet Community Investments XXXVI, LLC, Garnet Community Investments XXXVII, LLC,

— Garnet Community Investments XXXVIII, LLC, Garnet Community Investments XXXIX, LLC, Garnet Community Investments XL, LLC,
o' Garnet Community Investments XLI, LLC, Garnet Community Investments XLII, LLC, Garnet Community Investments XLIII, LLC,
<C Garnet Community Investments XLIV, LLC, Garnet Community Investments XLIX, LLC, Garnet Community Investments XLV, LLC,
T Garnet Community Investments XLVI, LLC, Garnet Community Investments XLVII, LLC, Garnet Community Investments XLVIII, LLC
S 14) Transamerica Life Insurance Company owns 73.55%; Commonwealth General Corporation owns 26.45%
%: 15) Members: ADMS representative (51%); AEGON Direct Marketing Services, Inc. (49%)
(@) 16) Members: Transamerica International Direct Marketing Consultants, LLC (99.99%); Aegon Insights Limited (0.01%)
|: and ADMS representative
ﬁ 17) Sole Member: Transamerica Life Insurance Company; non-owner Manager: Transamerica Affordable Housing, Inc.
z 18) Consolidated special purpose vehicle.
g 19) Transamerica Life Insurance Company - 100% Sole Member; non-owner Manager: Transamerica Affordable Housing, Inc.
(' 20) Members: Transamerica Life Insurance Company (96%); Transamerica Financial Life Insurance Company (4%);
(@) Manager: AEGON USA Realty Advisors, LLC

| 21) Members: Transamerica Life Insurance Company (95%) and Transamerica Financial Life Insurance Company (5%)
~ (35%); Transamerica Financial Life Insurance Company (5%)
E 22) Members: Transamerica Life Insurance Company (90%); Transamerica Financial Life Insurance Company (10%)
<C 23) Members: Transamerica Life Insurance Company (20%); non-affiliates of Aegon (80%)
o

24) Members: Transamerica Life Insurance Company (92.5%);Transamerica Financial Life Insurance Company (7.5%);

Manager: AEGON USA Realty Advisors, LLC

25) Member: Transamerica Life Insurance Company. Manager: AEGON USA Realty Advisors, LLC
Manager: AEGON USA Realty Advisors, LLC

26) Members: Transamerica Life Insurance Company (90.6%); Transamerica Financial Life Insurance Company (9.4%%)

27) Members: Transamerica Life Insurance Company (96%); Transamerica Financial Life Insurance Company (4%);
Manager: AEGON USA Realty Advisors, LLC

28) Members: Real Estate Alternatives Portfolio 4MR, LLC (49%); non-affiliate of Aegon (51%)

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

30) A segregated investment account of Transamerica Financial Life Insurance Company

31) An open-end mutual fund

32) A closed-end fund listed on the NYSE

33) A trust that offers its investment portfolios to insurance companies

34) This is an investment trust

35) Transamerica Life Insurance Company owns 94.07%; AEGON International B.V. owns 5.9%

36) Members: Transamerica Life Insurance Company (83.42%); Transamerica Financial Life Insurance Company (16.58%);

Manager: AEGON USA Investment Management, LLC

37) 50% owned by World Financial Group Holding Company of Canada Inc.; 50% World Financial Group Subholding
Company of Canada Inc.

38) Additional FGH USA, LLC Subsidiaries: ALH Properties Eight, LLC; ALH Properties Eleven, LLC; ALH Properties Four, LLC; ALH Properties
Nine, LLC; ALH Properties Seven, LLC; ALH Properties Seventeen, LLC; ALH Properties Sixteen, LLC; ALH Properties Ten, LLC;
ALH Properties Twelve, LLC; ALH Properties Two, LLC; FGH Realty Credit, LLC;
Fifth FGP, LLC; First FGP, LLC; 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%)

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

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

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

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

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

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

46) Mongeral AEGON Holding Ltda owns 99.99%; non-affiliate of Aegon owns .01%

47) Mongeral AEGON Holding Ltda. owns 90%; non-affiliates of AEGON owns 10%

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

49) AEGON Mexico Holding B.V. owns 99%; AEGON DMS Holding B.V. owns 1%

50) AEGON Mexico Holding B.V. owns 99.998%; AEGON DMS Holding B.V. owns .002%
51) AEGON DMS Holding B.V. owns 99.999%; AEGON International B.V. owns .001%
52) AEGON DMS Holding B.V. owns 99.95%; non-affiliate of Aegon owns .05%
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company 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) (Y/N) *
Members
AEGON AFFORDABLE HOUSING DEBT TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ ..o 00000... [39-0989781.. | ..cccoeveerin0 | coveiieieenn0 [, FUND I, LLC DE............. NIA.....ccooon... COMPANY BOARD  |... 5.000 [AEGON N.V....oooiioireirinsesssssssessesssissnens | s Neooooor | O
AEGON AFFORDABLE HOUSING DEBT OWNERSHIP
0000 [ ..o 00000... [39-0989781... | ..cccoevvercinc0 | crriieiceenn0 [, FUND |, LLC DE............. NIA.....ccooon. AHDF |, LLC..ooee s BOARD |.... 0.010 [AEGON N.V....ooooiiiireeriesessssssissesssisnnens | s Noooooor | O
AEGON ASSET MANAGEMENT SERVICES, OWNERSHIP
0000 [ oo 00000... [39-1884868.. | ....cccecveeiec0 | corrrriercennn0 [, INC. DE......cc.... NIA.....cooonn. AUSA HOLDING, LLC.....vvvvrrieeireeriseiane BOARD +...100.000 |AEGON N.V....ooioiririesineissiseiesississienes | v Neooooor | O
OWNERSHIP
0000 [ oo 00000... [correrrrerrirerns [ errrimrireniend0 | 0 e, AEGON BRAZIL HOLDING B.V.......ccccovvvrrirnc. NLD........... NIA....ccoonn. AEGON INTERNATIONAL B.V......cccovvvrrrnnn. BOARD +..100.000 |AEGON N.V....ooioiiiiirieineneieeiesissisninnes | v Neoooooo | O
OWNERSHIP
0000 [ oo 00000... [ .orrerrrerrrernrns [ ernrrrmriieneend0 | 0 e, AEGON BRAZIL HOLDING Il B.V.......ovvvrenne. NLD........... NIA...ccoonnn. AEGON INTERNATIONAL B.V.......ccovvrrrnnee. BOARD +...100.000 |AEGON N.V....ooioiiiiicieineineieeiesiseissienes | v Neooooor | O
AEGON USA INVESTMENT MANAGEMENT, | OWNERSHIP
0000 [ oo 00000... [eorverrrerrrrrrns | ermrreriieecend0 | 0 e, AEGON AM FUNDS, LLC........oovverrnrirrrirnrirens DE........... NIA....ccoonn. LLC BOARD +..100.000 |AEGON N.V....ooioiiiieieineneieeiesineissienes | v Neooooor | O
OWNERSHIP
0000 [ oo 00000... [correrrrerrrererns [ errrrnrireeend0 | 0 e, AEGON DERIVATIVES N.V...ooviiinceiis NLD........... NIA....cooon. AEGON NV BOARD +...100.000 |AEGON N.V....ocioiiiiirieineneieeiesineineienes | v Neoooor | O
AEGON DIRECT MARKETING SERVICES CORNERSTONE INTERNATIONAL OWNERSHIP
0000 [ oo 00000... | ecorverrrerrineins | ermrrerireeennd0 | 0 e, EUROPE, LTD. GBR.......... NIA..cooven. HOLDINGS, LTD. BOARD +..100.000 |AEGON N.V....ocioiiiiiieineneneeeiseseieees | v Neooooo | O
AEGON DIRECT MARKETING SERCIVES AEGON DIRECT & AFFINITY MARKETING |OWNERSHIP
0000 [ ..o 00000... [ eorrerrerrrernrns [ errrererireeennd0 | 0 e, INSURANCE BROKER (HK), LTD. HKG.......... NIA..cooin. SERVICES LIMITED BOARD ....100.000 |AEGON N.V....ocioiiiiiieineineineiesiseissieees | v Nooooooe | O
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 [ oo 00000... [52-1291367.. | .cecovveeeen0 | o0 [, INTERNATIONAL, LLC. MD............ NIA..cooin. AUSA HOLDING, LLC.....vvveieieiscine BOARD ....100.000 |AEGON N.V....ociiiiiiiinineineineiesisessieees | v Nooooooe | O
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 [ oo 00000... | orrerrrerrrerrins [ errrrrerireeennd0 | 0 e, KOREA CO., LTD. KOR.......... NIA..cooin. AEGON DMS HOLDING B.V.....coovvvririrnen. BOARD ....100.000 |AEGON N.V....ocioiiiiiiineineineesiseseieees | v Nooooooe | O
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 [ ..o 00000... | eorverrrerrrererns [ errrrrerireeennd0 | 0 e, MEXICO SERVICIOS, S.A. DE C.V. MEX.......... NIA..cooin. AEGON DMS HOLDING B.V.....ccoovvvriirrnn. BOARD ....100.000 |AEGON N.V....ocioiiiiiiineineineiesisessieees | v Noooooe | O
AEGON DIRECT MARKETING SERVICES OWNERSHIP
0000 [ ..o 00000... |eorverrrerrrererns [ errrrrerireeennd0 | 0 e, MEXICO, S.A.DEC.V. MEX.......... NIA..cooin. AEGON DMS HOLDING B.V.....ccovvvrirrrnen. BOARD ....100.000 |AEGON N.V....ocioiiiiiiineineineieeseissinees | v Nooooooe | O
AEGON DIRECT MARKETING SERVICES, TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ ..o 00000... [42-1470697.. | ..cccovvveeccn0 | o0 [, INC. MD............ NIA..cooin. COMPANY BOARD ... 73.500 [AEGON N.V..ooiiiiiecneeseseseiseiens | v Yoo | O
AEGON DIRECT MARKETING SERVICES, COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 00000... [42-1470697.. | .ccoovveeeend0 | ciiviiniennn0 [, INC. MD............ NIA. ... CORPORARION BOARD ... 26.500 |AEGON N.V....oooiiiiniininneineisnineeisseisseinnees | onees Yoo | O
OWNERSHIP
0000 [ .oooverereireeeeeeeeeseeeeeeeeeeeees 00000... [vorrerrererererens [ errernerrneend0 | eiiriiriennn0 e, AEGON DMS HOLDING B.V.....ccoovivreircirinnes NLD........... NIA. ... AEGON INTERNATIONAL B.V....cc.ovvvrvirrirns BOARD ...100.000 |AEGON N.V...ooiiiiiiiniineineineineessineiseinees | cves Neooore | O
OWNERSHIP
0000 [ ..o 00000... [83-3155501.. | .ccvvrreneend0 | criviiriennn0 [ AEGON ENERGY MANAGEMENT, LLC........... DE......cc.... NIA. ... AEGON USA REALTY ADVISORS, LLC......... BOARD +..100.000 |AEGON N.V....oiiiiiiiniineineineineessineiseinees | cves Nevooooe | O
OWNERSHIP
0000 [ oo 00000... [eorrerrererererens [ errerrnerrneennd0 | 0 e, AEGON EUROPE HOLDING B.V........ccccovvuvnee. NLD........... NIA. ..o AEGON NV oo BOARD +..100.000 |AEGON N.V...ooiiiiiiineineineineineeseineissinees | v Nevoore | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 | oo 00000... [41-1479568.. | ....ccoeceneen0 | coriirienn0 |, AEGON FINANCIAL SERVICES GROUP, INC. |MN............ NIA ... COMPANY BOARD ...100.000 |AEGON N.V....oiiiiiniiniineineineineissineiseinees | cves Noooiooe | O




Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

L'€S

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company 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) (Y/N) *
OWNERSHIP
0000 [ ..o 00000... [42-1489646.. | .......ccceee.0 | corrrrirriins (010 PO AEGON FUNDING COMPANY, LLC................. DE......cc.... NIA ... TRANSAMERICA CORPORATION................. BOARD ...100.000 |AEGON N.V....oiiiiiiiinineineineissiseinsinees | v Nooooooe| O
COMMONWEALTH GENERAL OWNERSHIP
0000 [ ..o 00000... | eorreererrrenerens | rrrrnrineenn0 | i (018 PO AEGON GLOBAL SERVICES, LLC..........ccccc.u.. A NIA...ooiens CORPORATION BOARD ...100.000 |AEGON N.V....oiioiiiiiineineineineissiseissinees | v Nooooooe | O
TRANSAMERICA DIRECT MARKETING OWNERSHIP
0000 [ ..o 00000... |08-2524785.. | ....ccoccevein0 | covrrririinns (01 PO AEGON INSIGHTS AUSTRALIA PTY LIMITED [AUS.......... NIA ..o ASIA PACIFIC PTY, LTD. BOARD ...100.000 |AEGON N.V....oiiiiiiiiineineineineissineissinees | v Novoooe| O
OWNERSHIP
0000 [ oo 00000... |cveovreereerenerene | errrrrneiineenn0 | i (018 PO AEGON INSIGHTS JAPAN CO., LTD.......c.c...... JPN........... NIA. e AEGON DMS HOLDING B.V......cocovreriirienns BOARD +..100.000 |AEGON N.V....oiiiiiiiniineineiniineineiseiseinees | cris Noveoore| O
OWNERSHIP
0000 [ oo 00000... |cveoereereerenerene | errrrrneirnennd0 | i (01 PO AEGON INSIGHTS LIMITED.......covcovvvniirniinnes HKG.......... NIA. s AEGON DMS HOLDING B.V......cocvvreriiriennn BOARD +..100.000 |AEGON N.V....oiiiiiiiniinieneineineissiseissinees | cvis Novoore | O
TRANSAMERICA INTERNATIONAL DIRECT | OWNERSHIP
0000 [ oo 00000... |coreerrrermrneins | rrrrrrieeenn0 | i (01 O AEGON INSIGHTS (THAILAND) LIMITED........ THA......... NIA..cooin. MARKETING CONSULTANTS, LLC. BOARD +..100.000 |AEGON N.V....ocioiiiiiieineneneeeiseseinees | v Neoooe | O
COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 00000... [61-1085329.. | .cocovvceeeecn0 | o (01 DO AEGON INSTITUTIONAL MARKETS, INC........ DE............. NIA..coooe. CORPORATION BOARD +..100.000 |AEGON N.V....ocioiiiiiieineeeeeieeseiseieees | v Neooooe | O
OWNERSHIP
0000 [ oo 00000... |orverrrermineins | rrrrrrreeenn0 | i (01 DO AEGON INTERNATIONAL B.V......ocovrirriinnee NLD........... UIP...onrnn. AEGON NV BOARD +..100.000 |AEGON N.V....ocioiiiiiieineneneesieeseieees | v Neooooor | O
OWNERSHIP
0000 [ ..o 00000... | oorverrerrreneins | im0 | i (01 PO AEGON LEVENSVERZEKERING N.V.............. NLD........... NIA..cooin. AEGON NV BOARD ....100.000 |AEGON N.V....ocioiiiiieineineineiesisessinees | v Neoooooe | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [30-0445264.. | ....ccccceeeeee0 | o0 [, AEGON MANAGED ENHANCED CASH, LLC.. |DE............. NIA...cooin. COMPANY BOARD ....100.000 |AEGON N.V....oiiiiiiiiiineneineesiseiseinees | v Nooooooe | O
TRANSAMERICA CORPORATION HOLDING | OWNERSHIP
0000 [ ..o 00000... [35-1113520.. | .cccoovvceerecn0 | e (010 PO AEGON MANAGEMENT COMPANY................. NG NIA..cooin. CORPORATION BOARD ....100.000 |AEGON N.V....ociiiiiiiiiineineineesseissinees | v Neoooooe | O
AEGON MARKET NEUTRAL INCOME FUND, AEGON USA INVESTMENT MANAGEMENT, | OWNERSHIP
0000 [ ..o 00000... [82-5359093.. | ....cccecveeern0 | e (018 O LLC. DE............. NIA..cooin. LLC BOARD ....100.000 |AEGON N.V....ocioiiiiineineineineieeiseissieees | v Nooooooe | O
OWNERSHIP
0000 [ oo 00000... | coorveererernrins | e | i (018 PO AEGON MEXICO HOLDING Il B.V........cccovveneec. NLD........... NIA...cooin. AEGON INTERNATIONAL B.V.......ccovvvrrnne. BOARD ....100.000 |AEGON N.V....oiioiiiiiiineineineiesisessieees | v Nooooooe | O
OWNERSHIP
0000 [ oo 00000... |oorreerermrennrns | rnrernrirneenn0 | i (018 DO AEGON MEXICO HOLDING IVB.V......cccceueuee. NLD........... NIA...cooiens AEGON INTERNATIONAL B.V......ccconvrrrnnnn BOARD +..100.000 |AEGON N.V....oiiiiiiiiiinineineineinsiseissinnes | v Neooooe | O
OWNERSHIP
0000 [ oo 00000... |.eovreerercrennens AEGON MUTLI-FAMILY EQUITY FUND, LLC.. |DE............. NIA ... AMFETF MANAGER, LLC BOARD |... 0.000 [AEGON N.V...oooiiiiiriieinnrinsriesinesisesisenisnes | s Novooore| O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... | cveorreerererencrene | ernrrrneirneenn0 | s (01 PO AEGON MUTLI-FAMILY EQUITY FUND, LLC.. |DE............. NIA...cooiens COMPANY BOARD ... 80.000 |AEGON N.V...ooiiiineneneseneseseinee | eeees Neooooe | O
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ .ooovereercireeeeeeeeereeeeeeeeeeeeeees 00000... |eeorrerrererencrene | errrernrrneenn0 | i (01 PO AEGON MUTLI-FAMILY EQUITY FUND, LLC.. |DE............. NIA...oniens INSURANCE COMPANY BOARD ... 20.000 |AEGON N.V....oooiiiiiniiniiineineiseissinsinees | cve Nooooore | O
OWNERSHIP
0000 | oo 00000... | eeoererrerrrirnrns | v | e 769218 |NYSE.........c...... AEGON NV NLD........... UIP s [ et BOARD ... 31838 | e | s Novoooe | O
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company 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) (Y/N) *
OWNERSHIP
0000 [ ..o 00000... [eorrerrerrrirerens [ errrrrmrireeennd0 | 0 e, AEGON NEDERLAND N.V.....cccovvuiiriirnrirniinnes NLD........... NIA ... AEGON N.V.oiiiiiee i BOARD ...100.000 |AEGON N.V....oiiiiiiiinineineineissiseinsinees | v Nooooooe| O
OWNERSHIP
0000 [ ..o 00000... [vorverrrerrrererns [ ervrrmrireeennd0 | 0 e, AEGON NEVAK HOLDING B.V.......cccovvvrnrirnn. NLD........... NIA...ooiens AEGON N.V.iiiiieiee e BOARD ...100.000 |AEGON N.V....oiioiiiiiineineineineissiseissinees | v Nooooooe | O
AEGON OPPORTUNITY ZONE FUND JOINT OWNERSHIP
0000 | oo 00000... [83-3912637... | .covvvrereene0 | i [ VENTURE 1, LLC DE......ccc.... NIA ..o AEGON OZF INVESTMENTS 1, LLC.............. BOARD ...100.000 |AEGON N.V...ooiiiiiieieiseeesesesissiseiesssnins | evees N [ O
OWNERSHIP
0000 [ oo 00000... [veoereerererirerens [ ernernerrneend0 | eiriininn0 e, AEGON OZF INVESTMENTS 1, LLC................ DE.....cccco... NIA. e AEGON USA REALTY ADVISORS, LLC......... BOARD +..100.000 |AEGON N.V....oiiiiiiiniineineiniineineiseiseinees | cris Noveoore| O
AEGON PRIVATE OPPORTUNITIES TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 | oo 00000... [veereererererenens [ ernernerrneend0 | eiriirienn0 e, PARTNERS |, LLC DE......ccc.... NIA. s COMPANY BOARD +..100.000 |AEGON N.V...ooviiiiiieriersesiesesiesesssssssesssnens | evees Neoooe [ O
AEGON TALF 2.0 INVESTMENT AND AEGON USA INVESTMENT MANAGEMENT, | OWNERSHIP
0000 [ oo 00000... [veereerererererens [ errernerrneend0 | vriieienn0 [, RECOVERY FUND LLC DE......ccc.... NIA s LLC BOARD +..100.000 |AEGON N.V....oiiiiiiiniineineinsineissiseissinees | cres Novoore | O
AEGON TALF 2.0 INVESTMENT AND AEGON USA INVESTMENT MANAGEMENT, | OWNERSHIP
0000 [ oo 00000... [veereerermrererens [ enernerrneend0 | eiriieienn0 e, RECOVERY FUND (GP) LLC DE......ccc.... NIA. . LLC BOARD ...100.000 |AEGON N.V....oiiiiiiiniiniineineineiseiseissinees | cris Novoore| O
AEGON TALF 2.0 INVESTMENT AND AEGON TALF 2.0 INVESTMENT AND OWNERSHIP
0000 [ oo 00000... [vevreererererenens [ errernerrnennd0 | eiiriieiennn0 e, RECOVERY FUND L.P. KY oo NIA. i RECOVERY FUND LLC BOARD +..100.000 |AEGON N.V....oiiiiiiiiiniineineineissiseissinees | cris Noveore | O
AEGON TALF 2.0 INVESTMENT AND AEGON TALF 2.0 INVESTMENT AND OWNERSHIP
0000 [ oo 00000... [.correrrrrnrreres [ ererreriieeiend | erveeieiieenn0 e, RECOVERY GBP FUND L.P. [ - NIA.....ccoonn. RECOVERY FUND (GP) LLC BOARD +..100.000 |AEGON N.V...oooioiioiieisieeississiesississienns | v Neoooooo | O
OWNERSHIP
0000 [ oo 00000... [83-3261635.. | ..ccccevrveriec0 | crvvriienieenn0 [, AEGON UPSTREAM ENERGY FUND, LLC...... DE....cocoo... NIA....ccooonn. AEGON ENERGY MANAGEMENT, LLC......... BOARD +..100.000 |AEGON N.V...oooioiiieisiseesieeiesisssssienns | v Neoooooo| O
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ oo 00000... [52-1549874.. | ..cccvvvieecn0 | crriieiieen0 [, HOLDING, LLC. A NIA....ccooonn. AUSA HOLDING, LLC.......ovvrrrrrerirrirriene BOARD +...100.000 |AEGON N.V...oooioiiiieieiseissiesiesissssssenns | v Nevooooo | O
AEGON USA INVESTMENT MANAGEMENT, AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ oo 00000... [52-1549874.. | ..cccvvvieecn0 | civriieieenn0 [, LLC. 1N NIA....cccoonn. HOLDING, LLC BOARD +...100.000 |AEGON N.V....oovoiiicieieessissiesississsenns | v Nevooooo | O
OWNERSHIP
0000 [ oo 00000... [61-1098396.. | ....ccecveeie0 | corrrriiereenn0 [, AEGON USA REAL ESTATE SERVICES, INC. |DE............. NIA.....ccoonn. AEGON USA REALTY ADVISORS, LLC......... BOARD +...100.000 |AEGON N.V....ooioiiiciesiseesiesiesississsenns | v Nevooooo| O
AEGON USA REALTY ADVISORS OF OWNERSHIP
0000 [ ..o 00000... {20-5023693.. | ..ccccovierciec0 | crverieieenn0 [, CALIFORNIA, INC. A NIA.....ccooon.. AEGON USA REALTY ADVISORS, LLC......... BOARD +..100.000 |AEGON N.V....ooioiiiiicieineesieeiesississienes | v Neoooooo | O
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ oo 00000... [42-1205796.. | ..cccoevrerinc0 | coeiieieenn0 [, AEGON USA REALTY ADVISORS, LLC........... A NIA.....ccooon. HOLDING, LLC. BOARD +..100.000 |AEGON N.V....ooioiiiicieieeieeieeiesississienes | v Noooooor | O
AEGON WORKFORCE HOUSING FUND 2 AEGON WORKFORCE HOUSING FUND 2, |OWNERSHIP
0000 [ oo 00000... [.eorrerrrernrernrns | errrrerireniend | 0 e, HOLDING COMPANY, LLC DE......c..... NIA.....ccooon. LP BOARD +...100.000 |AEGON N.V....ooioiirieisineiesieeiesississienes | cves Neooooo | O
OWNERSHIP
0000 [ oo 00000... [83-3098933.. | .cccverierin0 | crrrreieenn0 [, AEGON WORKFORCE HOUSING FUND 2, LP |DE............. NIA.....ccooon. AWHF2 GENERAL PARTNER, LLC................ BOARD +...100.000 |AEGON N.V....ooioiiiririerineiseiseiesississienes | eves Neoooooo| O
AEGON WORKFORCE HOUSING FUND 3 OWNERSHIP
0000 [ oo 00000... [.correrrrrnrernrns | ererrreriienend | 0 e, HOLDING COMPANY, LLC DE............ NIA.....ccoonn. AEGON USA REALTY ADVISORS, LLC......... BOARD +..100.000 |AEGON N.V....ooioiiininrineiesiseiesississienes | eves Neooooor | O
OWNERSHIP
0000 [ oo 00000... | .correrrrernrernrns | ererrerirenend0 | 0 e, AEGON WORKFORCE HOUSING FUND 3, LP|DE............. NIA.....ccooon. AEGON USA REALTY ADVISORS, LLC......... BOARD +...100.000 |AEGON N.V....ooioiririerineiesineiesississienes | cves Neooooor | O
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AEGON WORKFORCE HOUSING BOYNTON AEGON WORKFORCE HOUSING OWNERSHIP
0000 [ ..o 00000... [84-3099336.. | ..cccovrvrreenc0 | w0 [, PLACE REIT, LLC DE......cc.... NIA ... SEPARATE ACCOUNT 1, LLC BOARD ...100.000 |AEGON N.V....oiiiiiiiinineineineissiseinsinees | v Nooooooe| O
AEGON WORKFORCE HOUSING PARK AT AEGON WORKFORCE HOUSING OWNERSHIP
0000 [ ..o 00000... [84-3090113.. | ovevvrereeend0 | o0 [ VIA ROSA REIT, LLC DE......cc.... NIA...ooiens SEPARATE ACCOUNT 1, LLC BOARD ...100.000 |AEGON N.V....oiioiiiiiineineineineissiseissinees | v Nooooooe | O
AEGON WORKFORCE HOUSING SEPARATE OWNERSHIP
0000 [ ..o 00000... [84-374148.... | ccccovveeeen0 | 0 [, ACCOUNT 1, LLC DE......ccc.... NIA ..o AWHSA MANAGER 1, LLC......cocovrvrrrrrinene BOARD ...100.000 |AEGON N.V....oiiiiiiiiineineineineissineissinees | v Novoooe| O
OWNERSHIP
0000 [ oo 00000... [42-1205796.. | ..ccooverrreen0 | cirriiriinnn0 [, AHDF MANAGER I, LLC.....ceooiereieieiciniinnee DE.....cccco... NIA. e AEGON USA REALTY ADVISORS, LLC......... BOARD +..100.000 |AEGON N.V....oiiiiiiiniineineiniineineiseiseinees | cris Noveoore| O
OWNERSHIP
0000 [ oo 00000... [42-1205796.. | ..ccooverrneen0 | cirriiniennn0 [, AMFETF MANAGER, LLC......cc.ovvvvrvrirrrirriennn. DE......ccc.... NIA. s AEGON USA REALTY ADVISORS, LLC......... BOARD +..100.000 |AEGON N.V....oiiiiiiiniinieneineineissiseissinees | cvis Novoore | O
AEGON USA INVESTMENT MANAGEMENT, | OWNERSHIP
0000 [ oo 00000... [47-1181499.. | .ccoovvineend0 | ciriiriennn0 [ AUIM CREDIT OPPORTUNITIES FUND, LLC.. |DE............. NIA s LLC BOARD ... 98.360 |AEGON N.V...ooiiiiieneneneneseneinee | veees Novoore | O
OWNERSHIP
0000 [ oo 00000... [52-1549874.. | ..cccovvineend0 | civriieienn0 [, AUSA HOLDING, LLC....c.ovvvrrierirrierieereeennes MD.......c.... NIA. . TRANSAMERICA CORPORATION................. BOARD ...100.000 |AEGON N.V....oiiiiiiiniiniineineineiseiseissinees | cris Novoore| O
OWNERSHIP
0000 [ oo 00000... [27-1275705.. | .cocvvrrneen0 | civriiriennn0 e, AUSA PROPERTIES, INC.......c.oocvrerrerrcrincnnnes A NIA. i AEGON USA REALTY ADVISORS, LLC......... BOARD +..100.000 |AEGON N.V....oiiiiiiiiiniineineineissiseissinees | cris Noveore | O
OWNERSHIP
0000 [ oo 00000... [42-1205796.. | ..cccoevrierin0 | covriieieenn0 [, AWHF2 GENERAL PARTNER, LLC.................. DE....cocoo... NIA.....ccoonn. AEGON USA REALTY ADVISORS, LLC........ BOARD +..100.000 |AEGON N.V...oooioiioiieisieeississiesississienns | v Neoooooo | O
OWNERSHIP
0000 [ oo 00000... [.correrrrrrrreres | ererrreriieeirnd | eveiieiieenn0 e, AWHF3 GENERAL PARTNER, LLC.................. DE....cocoo... NIA....ccooonn. AEGON USA REALTY ADVISORS, LLC........ BOARD +..100.000 |AEGON N.V...oooioiiieisiseesieeiesisssssienns | v Neoooooo| O
OWNERSHIP
0000 [ oo 00000... [.corrererverreres | ererrreriieeiend | errrrieiieenn0 e, AWHSA MANAGER 1, LLC......cocovvvrrrrrierins DE...ccco.... NIA....ccooonn. AEGON USA REALTY ADVISORS, LLC........ BOARD +...100.000 |AEGON N.V...oooioiiiieieiseissiesiesissssssenns | v Nevooooo | O
OWNERSHIP
0000 [ oo 00000... [32-0342677... | ceccverrerrn0 | covriieieenn0 [, EQUITABLE AGRIFINANCE, LLC..................... DE.....co.... NIA....cccoonn. AEGON USA REALTY ADVISORS, LLC........ BOARD ... 50.000 [AEGON N.V....ooioiieiceseieeseesisssninns | eeeee Nevooooo | O
OWNERSHIP
0000 [ oo 00000... [.correrrrvrrrerns | ererreriieniend0 | 0 e, BARFIELD RANCH ASSOCIATES, LLC........... | NIA.....ccoonn. MITIGATION MANAGER, LLC........ccccoevrrrnnee BOARD ... 50.000 [AEGON N.V....oooioiieiciessieesessesssiens | e Nevooooo| O
BAY STATE COMMUNITY INVESTMENTS |, TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ ..o 00000... {52-0419790.. | .ccccoevierciec0 | covriieieenn0 [, LLC. DE............ NIA.....ccooon.. COMPANY BOARD +..100.000 |AEGON N.V....ooioiiiiicieineesieeiesississienes | v Neoooooo | O
BAY STATE COMMUNITY INVESTMENTS I, TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... {52-0419790.. | .ccccoevierccnc0 | coiriieiceenn0 [, LLC. DE............ NIA.....ccooon. COMPANY BOARD +..100.000 |AEGON N.V....ooioiiiicieieeieeieeiesississienes | v Noooooor | O
OWNERSHIP
0000 [ oo 00000... [AA-1380027. | ..cccoeveerenc0 | creiieieenn0 [, BLUE SQUARE RE N.V.....c.ovvrrirriniirnnienines NLD........... NIA.....ccooon. AEGON NV BOARD +...100.000 |AEGON N.V....ooioiirieisineiesieeiesississienes | cves Neooooo | O
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [.correrrrrnrernrns | ererireriienend | 0 e, CARLE PLACE LEASHOLD SPE, LLC.............. DE......c..... NIA.....ccooon. INSURANCE COMPANY BOARD +...100.000 |AEGON N.V....ooioiiiririerineiseiseiesississienes | eves Neoooooo| O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 | oo 00000... [98-1055613.. | .ocverrrerenc0 | crvrriieiceenn0 [, CEDAR FUNDING, LTD.....covorerrerireeirerirerireris CYM.......... NIA.....ccoonn. COMPANY BOARD +..100.000 |AEGON N.V...ooioiieirieeiseinsiseeesississienes | evis Nevoooor | O
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company 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) (Y/N) *
COMMONWEALTH GENERAL OWNERSHIP
0000 [ ..o 00000... [51-0108922.. | ......cccouucen. (010 (010 PO CORPORATION DE......cc.... UIP...oovvin. TRANSAMERICA CORPORATION................. BOARD ...100.000 |AEGON N.V....oiiiiiiiinineineineissiseinsinees | v N...... [
CORNERSTONE INTERNATIONAL OWNERSHIP
0000 [ ..o 00000... [.eerverrerrrrirenins [ eererreienenens (010 (018 PO HOLDINGS, LTD. GBR.......... NIA...ooiens AEGON DMS HOLDING B.V......cccovverirrienn. BOARD ...100.000 |AEGON N.V....oiioiiiiiineineineineissiseissinees | v N...... [
OWNERSHIP
0000 [ ..o 00000... [42-1079584.. | ... (010 (01 PO CREDITOR RESOURCES, INC.........cccovvvrernne M. NIA ..o AUSA HOLDING, LLC.....c.ovvvrrrrrirrirriereenene BOARD ...100.000 |AEGON N.V....oiiiiiiiiineineineineissineissinees | v N...... [
OWNERSHIP
0000 [ oo 00000... [52-1363611.. | .cccoverennene (010 (018 PO CRI SOLUTIONS, INC.....cooovrvrrirrinrireinienneens MD.......c.... NIA. e CREDITOR RESOURCES, INC.........ccocrnvunne BOARD +..100.000 |AEGON N.V....oiiiiiiiniineineiniineineiseiseinees | cris N....... Oueverene
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................... 00000... |20-4498171.. seeeenennsnnseensennne. | CUPPLES STATE LIHTC INVESTORS, LLC.... | DE............. |NIA............... | COMPANY BOARD AEGON NV
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................... 00000... |01-0969916.. seeeesensessseenseennes | FD TLIC, LIMITED LIABILITY COMPANY.......... |NY............. |NIA............... | COMPANY BOARD AEGON N.V.ioienesesese e
COMMONWEALTH GENERAL OWNERSHIP
....................................... 00000... |23-2130174.. seeenneeenseenneennenns. | FINANCIAL PLANNING SERVICES, INC.......... | DC.............|NIA............... | CORPORATION BOARD AEGON N.V.iiieesesese e
COMMONWEALTH GENERAL OWNERSHIP
....................................... 00000... |14-1893533.. cevenneensnnseeneene. | GARNET ASSURANCE CORPORATION II...... | IA.............. |NIA............... | CORPORATION BOARD AEGON N.V.cioicnesesese s
INTERSECURITIES INSURANCE AGENCY, TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................... 00000... [42-1517005.. [ |\ (o CA.......[NA...... | COMPANY BOARD AEGON NV
OWNERSHIP
....................................... 00000... |42-1154276.. sevcersiensiensiennenns | INVESTORS WARRANTY OF AMERICA, LLC. | IA.............. [NIA............... |[RCC NORTH AMERICA, LLC.................... BOARD AEGON NV
COMMONWEALTH GENERAL OWNERSHIP
AEGON US HOLDING GRP.. [15633... |47-1703149.. | ..ccccoeveeeen0 | o [, IRONWOOD RE CORP.......ccoovveririrrierirenn. [ [ A, CORPORATION BOARD AEGON NV
OWNERSHIP
....................................... 00000... |20-8687142.. revcersiensisnsiensiennes | LCS ASSOCIATES, LLC.......ovvevvveevvceviisviissinns | DEeccveen | NIA............. |RCC NORTH AMERICA, LLC.................... BOARD AEGON NV
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................... 00000... |42-1483973.. reveessisssisnsennsennns | LIFE INVESTORS ALLIANCE, LLC.................. | DE.............|NIA............... | COMPANY BOARD AEGON N.V.eeese e
TRANSAMERICA LIFE INSURANCE OWNERSHIP
....................................... 00000... |20-5927773.. revennrsnsssssnsinnnes [LICARE ML INCooovevecvesseesesseesseienes | VT [ Acncee.. | COMPANY BOARD AEGON NV
MASSACHUSETTS FIDELITY TRUST OWNERSHIP
....................................... 00000... |42-0947998.. reverneinnsnnsnnsennne. | COMPANY IA.....ccoeeeoe. [NIA............... |JAUSA HOLDING, LLC......cocrrrrrrrrrrrirrrrrnen. BOARD AEGON NV
OWNERSHIP
....................................... 00000... |20-8736609.. revenssinnsinnsinneennes | MITIGATION MANAGER, LLC............ccooveveveveee | DE.c.ceeo. | NIAL............. |RCC NORTH AMERICA, LLC.................... BOARD AEGON NV
MONGERAL AEGON ADMINISTRACAO E MONGERAL AEGON SEGUROS E OWNERSHIP
....................................... 00000... |.correrrrerrernen. reveneeinnsinnsennnennns | BENEFICIA LTDA BRA.......... INIA............... |PREVIDENCIA SA BOARD AEGON NV
OWNERSHIP
....................................... 00000... | .correrrrerrennen. revvnneinnsisnsinnsenes | MONGERAL AEGON HOLDING LTDA............. |BRA.......... [NIA............... |AEGON BRAZIL HOLDING I B.V.............. BOARD AEGON NV
OWNERSHIP
....................................... 00000... | .correrrerrrennens revcrneinnsinnsinnnennne. | MONGERAL AEGON INVESTIMENTOS LTDA |BRA.......... |NIA............... |MONGERAL AEGON HOLDING LTDA BOARD AEGON NV
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company 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) (Y/N) *
MONGERAL AEGON SEGUROS E OWNERSHIP
0000 [ ..o 00000... [eorrerrerrrirerens [ errrrrmrireeennd0 | 0 e, PREVIDENCIA SA BRA......... [NIA.............. AEGON BRAZIL HOLDING B.V........cccoouuc.. BOARD AEGON NV
OWNERSHIP
0000 [ ..o 00000... [vorverrrerrrererns [ ervrrmrireeennd0 | 0 e, MONGERAL AEGON TECNOLOGIA LTDA...... BRA......... [NIA............. MONGERAL AEGON HOLDING LTDA....... BOARD AEGON NV
OWNERSHIP
0000 [ ..o 00000... [42-1079580.. | ..ccoovvrrveenc0 | criviiriennn0 e, MONEY SERVICES, INC.......cccovvrmirneirneirneinens DE...cooeen [NIALcocc. AUSA HOLDING, LLC.....c.ovvvvrrrririrrirnens BOARD AEGON N.V.iioieeesese s
MONUMENTAL GENERAL OWNERSHIP
0000 [ oo 00000... [52-1243288.. | ....ccccoeveee0 | coiviirienn0 [, ADMINISTRATORS, INC. MD....cccooee [NIALcoecnc. AUSA HOLDING, LLC.....ccovvvrrrrrrrirerennns BOARD AEGON NV
MT ADMINISTRADORA E CORRETORA DE OWNERSHIP
0000 [ oo 00000... [veereererererenens [ ernernerrneend0 | eiriirienn0 e, SEUGORES LTDA BRA......... [NIA.............. AEGON BRAZIL HOLDING I B.V............... BOARD AEGON NV
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [veereerererererens [ errernerrneend0 | vriieienn0 [, PORTFOLIO |, LLC MD.....cceoe. [NIAL.oecec. COMPANY BOARD AEGON N.V.ioienesesese e
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [veereerermrererens [ enernerrneend0 | eiriieienn0 e, PORTFOLIO |, LLC MD.....ccooee [NIALooecnc. INSURANCE COMPANY BOARD AEGON N.V.iiieesesese e
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [vevreererererenens [ errernerrnennd0 | eiiriieiennn0 e, PORTFOLIO II, LLC DE...ccooeen [NIALconc. COMPANY BOARD AEGON N.V.cioicnesesese s
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [.correrrrrnrreres [ ererreriieeiend | erveeieiieenn0 e, PORTFOLIO II, LLC DE....ccoooeee. [NIAL.......... INSURANCE COMPANY BOARD AEGON NV
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [.correrrrrrrreres | ererrreriieeirnd | eveiieiieenn0 e, PORTFOLIO 3, LLC DE....cccoeee. [NIALL........... COMPANY BOARD AEGON NV
NATURAL RESOURCES ALTERNATIVES TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [.corrererverreres | ererrreriieeiend | errrrieiieenn0 e, PORTFOLIO 3, LLC DE....ccceee. [NIAL.......... INSURANCE COMPANY BOARD AEGON NV
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ oo 00000... [.correrrrrnrreres | ererreriieniend | 0 e, NOMAGON TITLE GRANDPARENT, LLC........ DE....cccoeeo. [NIAL............ HOLDING, LLC BOARD AEGON NV
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ oo 00000... [.correrrrvrrrerns | ererreriieniend0 | 0 e, NOMAGON TITLE HOLDING 1, LLC................. DE....cccoeee. [NIAL........... HOLDING, LLC BOARD AEGON N.V.eeese e
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ ..o 00000... [.correrrrernrrnrns [ ererrerireniend | 0 e, NOMAGON TITLE PARENT, LLC.........ccoorrrenee DE...cco... [NIAL............. HOLDING, LLC BOARD AEGON NV
OWNERSHIP
0000 [ oo 00000... [.corverrrernrernrns | ererierirenirnd | errriieiieenn0 e, OSCEOLA MITIGATION PARTNERS, LLC....... FLooororroee [NIAL MITIGATION MANAGER, LLC.................... BOARD AEGON NV
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ oo 00000... [20-1063558.. | ..cccoevrierinc0 | crvrrirenennn0 [, PEARL HOLDINGS, INC. L....vvvvrrerrrirrirnnn. DE....ccee.. [NIALL........... HOLDING, LLC BOARD AEGON NV
AEGON USA ASSET MANAGEMENT OWNERSHIP
0000 [ oo 00000... [20-1063571.. | .coccvereerenc0 | crvrrieieenn0 [, PEARL HOLDINGS, INC. ll.....ovvvrrrrrrrricirnnn. DE....ccee.. [NIAL........... HOLDING, LLC BOARD AEGON NV
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [23-1705984.. | ..cccceviercce0 | o0 [, PEOPLES BENEFIT SERVICES, LLC............... PA............ INIA............. COMPANY BOARD AEGON NV
OWNERSHIP
0000 [ oo 00000... [45-3601940 . | ..cccvevierinc0 | covrrieiceenn0 [, PLACER 400 INVESTORS, LLC........ccccoovrrrnnn. CA..........[NIA............. RCC NORTH AMERICA, LLC.......ccccouvumne. BOARD AEGON NV
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ ..o 00000... [eorrerrerrrirerens [ errrrrmrireeennd0 | 0 e, PRIMUS GUARANTY, LTD.....cccovevrrrrcrrncirenene BMU.......... NIA ... COMPANY BOARD ... 20.000 {AEGON N.V...ooiiiiieneneneseseneinee | eeees Nooooooe| O
OWNERSHIP
0000 [ ..o 00000... [42-1154276.. | ..cccovrreecen0 | o0 [, PSL ACQUISITIONS OPERATING, LLC........... A NIA...ooiens RCC NORTH AMERICA, LLC.......ccccoevvurrrnnnn. BOARD ...100.000 |AEGON N.V....oiioiiiiiineineineineissiseissinees | v Nooooooe | O
OWNERSHIP
0000 [ ..o 00000... [13-3256226.. | ...ccovvveveenc0 | corviiriennn0 [, RCC NORTH AMERICA, LLC.....c.coccverrerreirs DE......ccc.... NIA ..o TRANSAMERICA CORPORATION................. BOARD ...100.000 |AEGON N.V....oiiiiiiiiineineineineissineissinees | v Novoooe| O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [02-0685017.. | .ocvverrneenc0 | vevviiriennn0 [ 2,LLC. DE.....cccco... NIA. e COMPANY BOARD ... 92.500 {AEGON N.V..oooiiiieneneseseseneinee | eeees Noveoore| O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [02-0685017.. | .ocevrvrneend0 | virriiriennn0 [ 2,LLC. DE......ccc.... NIA. s INSURANCE COMPANY BOARD |... 7.500 [AEGON N.V....oooiiiiiririenirieninenienieninenens | s Novoore | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [20-1378364.. | ..ccooveeveend0 | civiieiennn0 [, 3, LLC. DE......ccc.... NIA s COMPANY BOARD +..100.000 |AEGON N.V....oiiiiiiiniineineinsineissiseissinees | cres Novoore | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [20-1627078.. | .ccoovrreneenc0 | virvviiriennn0 [ 3A, INC. DE......ccc.... NIA. . COMPANY BOARD ... 90.600 |AEGON N.V...ooiiiiiieieinenesesseseisneines | cvene Yoo | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [20-1627078.. | .ccovvereneenc0 | virviiriennn0 e 3A, INC. DE.....cccoo... NIA. i INSURANCE COMPANY BOARD  |.. 9.400 [AEGON N.V....oooiiiriririnerierinerinenisesieninenens | oeeees Yoo | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [20-3878375.. | .ccverreerrn0 | covriieieenn0 [, 4HR, LLC. DE....cocoo... NIA.....ccoonn. COMPANY BOARD ... 96.000 [AEGON N.V...oooioiicceeeesesesesnines | e Neoooooo | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [20-3878375.. | .ccverreeeen0 | cevriieieenn0 [, 4HR, LLC. DE....cocoo... NIA....ccooonn. INSURANCE COMPANY BOARD |.. 4,000 [AEGON N.V..ovooiiveieiesseeseisesssssssssinns | evees Neoooooo| O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [20-3878417... | ecverreeree0 | coriieieenn0 [, 4MR, LLC. DE...ccco.... NIA....ccooonn. COMPANY BOARD ... 96.000 [AEGON N.V....oooiviciccseieesessesssinns | e Nevooooo | O
REAL ESTATE ALTERNATIVES PORTFOLIO TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [20-3878417... | ovverreeren0 | cieiieieen0 [, 4MR, LLC. DE.....co.... NIA....cccoonn. INSURANCE COMPANY BOARD |.. 4,000 [AEGON N.V..oooviieieiesseiseisesssssssssinns | evees Nevooooo | O
OWNERSHIP
0000 [ oo 00000... [20-0877184.. | ..cccoeveeeee0 | civeiieieenn0 [, RIVER RIDGE INSURANCE COMPANY........... VT N, AEGON MANAGEMENT COMPANY............... BOARD +...100.000 |AEGON N.V....ooioiiiciesiseesiesiesississsenns | v Nevooooo| O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ ..o 00000... {03-0164230.. | ..cccoeviercrec0 | crvrriereenn0 [, SB FRAZER OWNER, LLC.......c.covvrrirririrnnn. DE............ NIA.....ccooon.. COMPANY BOARD +..100.000 |AEGON N.V....ooioiiiiicieineesieeiesississienes | v Neoooooo | O
SENIOR SERVICES DO BRASIL OWNERSHIP
0000 [ oo 00000... [.corverrrernrernrns | ererierirenirnd | errriieiieenn0 e, ADMINISTRACAO DE BENEFICIOS LTDA BRA......... NIA.....ccooon. MONGERAL AEGON HOLDING LTDA........... BOARD ... 99.000 [AEGON N.V...oooioieeseseseseesseiseinns | eeees Noooooor | O
OWNERSHIP
0000 [ oo 00000... [.eorrerrrernrernrns | errrrerireniend | 0 e, SEPARATE ACCOUNT FUND B.......cccovvrrenee o7V NIA.....ccooon. TRANSAMERICA SERIES TRUST.................. BOARD +...100.000 |AEGON N.V....ooioiirieisineiesieeiesississienes | cves Neooooo | O
OWNERSHIP
0000 [ oo 00000... [.correrrrrnrernrns | ererireriienend | 0 e, SEPARATE ACCOUNT FUND C......c.oevvvrrvnen. o7V NIA.....ccooon. TRANSAMERICA SERIES TRUST.................. BOARD +...100.000 |AEGON N.V....ooioiiiririerineiseiseiesississienes | eves Neoooooo| O
TRANSAMERICA CORPORATION HOLDING | OWNERSHIP
0000 | oo 00000... [42-1338496.. | ..ccccovierinc0 | covrrierennn0 [, SHORT HILLS MANAGEMENT COMPANY...... [\ YT NIA.....ccoonn. CORPORATION BOARD +..100.000 |AEGON N.V...ooioiieirieeiseinsiseeesississienes | evis Nevoooor | O
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COMMONWEALTH GENERAL OWNERSHIP
0000 [ ..o 00000... [75-2548428.. | ......cccocuc.n. (010 (010 PO STONEBRIDGE BENEFIT SERVICES, INC...... DE......cc.... NIA ... CORPORATION BOARD ...100.000 |AEGON N.V....oiiiiiiiinineineineissiseinsinees | v N...... [
STONEBRIDGE INTERNATIONAL CORNERSTONE INTERNATIONAL OWNERSHIP
0000 [ ..o 00000... [.eerverrerrrrirenins [ eererreienenens (010 (018 PO INSURANCE, LTD. GBR.......... NIA...ooiens HOLDINGS, LTD. BOARD ...100.000 |AEGON N.V....oiioiiiiiineineineineissiseissinees | v N...... [
OWNERSHIP
0000 [ ..o 00000... [94-3026780.. | ..cccovvviveenc0 | corviiriennn0 [, TABR REALTY SERVICES, LLC........cccovvvrnrunnee DE......ccc.... NIA ..o AUSA HOLDING, LLC.....c.ovvvrrrrrirrirriereenene BOARD ...100.000 |AEGON N.V....oiiiiiiiiineineineineissineissinees | v Novoooe| O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [52-0419790.. | .cccovverrveenc0 | virriiriennn0 [ TA PRIVATE EQUITY ASSETS, LLC................ DE.....cccco... NIA. e COMPANY BOARD +..100.000 |AEGON N.V....oiiiiiiiniineineiniineineiseiseinees | cris Noveoore| O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [42-1154276.. | ..ccooveineen0 | civiiriennn0 e THH ACQUISITIONS, LLC......coorvverreererirerirerine A NIA. s COMPANY BOARD +..100.000 |AEGON N.V....oiiiiiiiniinieneineineissiseissinees | cvis Novoore | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [veereerererererens [ errernerrneend0 | vriieienn0 [, TLIC BRANCH - UK.....oovviieinieineineinneinenns GBR.......... NIA s COMPANY BOARD +..100.000 |AEGON N.V....oiiiiiiiniineineinsineissiseissinees | cres Novoore | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. |15549... |47-1026613.. | ....ccoccervens0 | v [, TLIC OAKBROOK REINSURANCE, INC........... A A COMPANY BOARD ...100.000 |AEGON N.V....oiiiiiiiniiniineineineiseiseissinees | cris Novoore| O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. [16032... |81-3715574.. | ..coccoveernen0 | v [, TLIC WATERTREE REINSURANCE, INC. ....... A RE...cconiinenns COMPANY BOARD +..100.000 |AEGON N.V....oiiiiiiiiiniineineineissiseissinees | cris Noveore | O
OWNERSHIP
0000 [ oo 00000... [42-1154276.. | ..cccceviericn0 | coieiieiieenn0 [, TRADITION LAND COMPANY, LLC..........c....... A NIA.....ccoonn. RCC NORTH AMERICA, LLC.......cccoevrrrrrren. BOARD +..100.000 |AEGON N.V...oooioiioiieisieeississiesississienns | v Neoooooo | O
TRANSAMERICA AFFINITY MARKETING OWNERSHIP
0000 [ oo 00000... [.correrrrrrrreres | ererrreriieeirnd | eveiieiieenn0 e, CORRETORA DE SEGUROS LTDA BRA.......... NIA....ccooonn. AEGON DMS HOLDING B.V......ccoovverririnne. BOARD +..100.000 |AEGON N.V...oooioiiieisiseesieeiesisssssienns | v Neoooooo| O
AEGON DIRECT MARKETING SERVICES, |OWNERSHIP
0000 [ oo 00000... [42-1523438.. | .cccveveerce0 | covriieeieenn0 [, TRANSAMERICA AFFINITY SERVICES, INC.. |MD............ NIA....ccooonn. INC. BOARD +...100.000 |AEGON N.V...oooioiiiieieiseissiesiesissssssenns | v Nevooooo | O
TRANSAMERICA AFFORDABLE HOUSING, OWNERSHIP
0000 [ oo 00000... [94-3252196.. | ..ccccevierrn0 | corrrienieenn0 [, INC. (67— NIA....cccoonn. TABR REALTY SERVICES, LLC........cccoovee... BOARD +...100.000 |AEGON N.V....oovoiiicieieessissiesississsenns | v Nevooooo | O
OWNERSHIP
0000 [ oo 00000... [61-1513662.. | ..ccccevreerre0 | crveiieieenn0 [, TRANSAMERICA AGENCY NETWORK, INC... | A.............. NIA.....ccoonn. AUSA HOLDING, LLC.......ccvvvrrrrrerrrieriene BOARD +...100.000 |AEGON N.V....ooioiiiciesiseesiesiesississsenns | v Nevooooo| O
TRANSAMERICA ASSET ALLOCATION TRANSAMERICA ASSET MANAGEMENT, | OWNERSHIP
0000 [ ..o 00000... [.correrrrernrrnrns [ ererrerireniend | 0 e, VARIABLE FUNDS NY oo NIA.....ccooon.. INC BOARD +..100.000 |AEGON N.V....ooioiiiiicieineesieeiesississienes | v Neoooooo | O
TRANSAMERICA ASSET MANAGEMENT, TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [59-3403585.. | ....ccoecveeeiec0 | crvrriercennn0 [, INC. | NIA.....ccooon. COMPANY BOARD ... 77.000 [AEGON N.V.oooiiieeeesesesessssins | evee Yoo | O
TRANSAMERICA ASSET MANAGEMENT, OWNERSHIP
0000 [ oo 00000... [59-3403585.. | ....ccovierinc0 | crrrrriercennn0 [, INC. | NIA.....ccooon. AUSA HOLDING, LLC.....vvveerireireierininne BOARD ... 23.000 |AEGON N.V....oooiirrieinineesiesisesisesisssisenes | s S G |
TRANSAMERICA (BERMUDA) SERVICES OWNERSHIP
0000 [ oo 00000... [.correrrrrnrernrns | ererireriienend | 0 e, CENTER, LTD. BMU.......... NIA.....ccooon. AEGON INTERNATIONAL B.V......oooevrrrrrnn. BOARD +...100.000 |AEGON N.V....ooioiiiririerineiseiseiesississienes | eves Neoooooo| O
OWNERSHIP
0000 [ oo 00000... [95-3141953.. | evvereercen0 | crrriieiceenn0 [, TRANSAMERICA CAPITAL, INC..........cccorrrnnne (SN NIA.....ccoonn. AUSA HOLDING, LLC.....vvverrricireieeiseiane BOARD +..100.000 |AEGON N.V....ooioiiininrineiesiseiesississienes | eves Neooooor | O
TRANSAMERICA CASUALTY INSURANCE OWNERSHIP
0468 | AEGON US HOLDING GRP.. |10952... |31-4423946.. | .....ccccceeee0 | o0 [, COMPANY 1N N, TRANSAMERICA CORPORATION................. BOARD +...100.000 |AEGON N.V....ooioiririerineiesineiesississienes | cves Neooooor | O
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| 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 | oeoereeerereereereeereeee s 00000... [98-6021219.. | ...cvverrernnes (0] I (01 TRANSAMERICA CORPORATION (OR)........... OR....coceuu. [T TRANSAMERICA CORPORATION.................. BOARD +..100.000 |AEGON N.V....oimiiiirrinirneeneineieeseseesseessssessenes | eeene N..ooowe [
OWNERSHIP
0000 | oeoereeeereereerrereeeseeeeseeeeseeeees 00000... [42-1484983.. | ......covuuvnn. (01 I (01 TRANSAMERICA CORPORATION.......cc.covmrenee DE....ccoo.... (U] = THE AEGON TRUST ..ot BOARD ...100.000 |AEGON N.V....ooimiiriirriniineinnireieesesessseeseasessenes | eeene N...oo. [
TRANSAMERICA DIRECT MARKETING ASIA OWNERSHIP
0000 | oo 00000... [08-2507515.. | .eovveneenenes (01 I (01 PACIFIC PTY, LTD. AUS.......... [\ AEGON DMS HOLDING B.V.......cocvvrririnenne. BOARD ...100.000 |AEGON N.V....oimiiiiriniinieneeneieeseseesneeseseesenes | eeene N....o.. [
TRANSAMERICA DIRECT MARKETING OWNERSHIP
0000 | oo 00000... |eorerrerrrreenrens | eevreerreeneenns (01 I (01 CONSULTANTS PRIVATE LIMITED IND............ [\ AEGON DMS HOLDING B.V.......cocvvrrrirrinnes BOARD ...100.000 |AEGON N.V....ooimiiriirreniineeneireieeseressnsessssessenes | eeene N...ooe [
OWNERSHIP
0000 | oo eeeeeeseeeees 00000... [95-1077235... | ...cvveeenenes (01 I (01 TRANSAMERICA FINANCE CORPORATION... [DE............. NIA .. TRANSAMERICA CORPORATION.................. BOARD ...100.000 |AEGON N.V....oomiiiiriniineineineieeseeeeeseesesseesenes | eeene N....o.. [
OWNERSHIP
0000 | oeoereeeeeeereereeereeee s 00000... [59-2476008.. | ......cocenv.e. (01 I (01 TRANSAMERICA FINANCIAL ADVISORS, INC.|DE............. NIA .o AUSA HOLDING, LLC......ooovvrirrirenrireieies BOARD ... 51.600 [AEGON N.V....oooiiiirnencneeeeceeneiseieen | s N....... [
AEGON ASSET MANAGEMENT SERVICES, |OWNERSHIP
0000 | ceoereeeeeereereereeeeeee s 00000... [59-2476008.. | ......crvenves (01 I (01 O TRANSAMERICA FINANCIAL ADVISORS, INC.|DE............. NIA .o INC. BOARD ... 37.620 [AEGON NV | s N..oowe [
COMMONWEALTH GENERAL OWNERSHIP
0000 | oo 00000... [59-2476008.. | ......cocenv..n. (01 I (01 TRANSAMERICA FINANCIAL ADVISORS, INC.|DE............. [\ CORPORATION BOARD ... 10.780 |AEGON N.V.....ooiiieieeiriieeineineieeseeneeseeseseees | erene N...coo. [
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0468 | AEGON US HOLDING GRP... | 70688... |36-6071399.. | ..ccccvvunrune (01 I (01 INSURANCE COMPANY NY.oies A TRANSAMERICA CORPORATION.................. BOARD ...100.000 |AEGON N.V....oooiiiineineieieerneinsineesssssesseeseesees | ceenne Y. [
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 | oeoereeeeeereereereeeeiee s 00000... [59-3403587.. | ...cccovvvnvnes (01 I (01 TRANSAMERICA FUND SERVICES, INC......... | I NIA. .o COMPANY BOARD ... 44,000 [AEGON N.V....oooiiiinieiincineneieeeeinsiseesesnens | eeene N..oowe [
TRANSAMERICA ASSET MANAGEMENT, | OWNERSHIP
0000 | oo 00000... |.eervererrerrrerneens | cerrrerreeneenas (01 IO (01 DO TRANSAMERICA FUNDS........ccocneirieiriieennns DE...cccon. NIA .. INC BOARD ...100.000 |AEGON N.V....ooioiiriieiiiniineineieeseineeseisesseesenes | cevne N.ooes (-
OWNERSHIP
0000 | ceoereeeeeereereereeeeiee e 00000... [59-3403587.. | ...cocovvvnvnes (01 I (01 TRANSAMERICA FUND SERVICES, INC......... | I NIA .o AUSA HOLDING, LLC......coovvrrieieiieneireieins BOARD ... 56.000 [AEGON N.V. ..o | s N...coo. [
TRANSAMERICA HEALTH SAVINGS TRANSAMERICA RETIREMENT OWNERSHIP
0000 | cvoereeeeeererreereerereeeeeeeeeenes 00000... |.eervererrerrrerneens | cerreerreeneenas (01 I (01 SOLUTIONS, LLC DE....ccce. NIA .o SOLUTIONS, LLC BOARD ...100.000 |AEGON N.V....orimiiriieiiinirneineieeseinesseisenssesenes | cevne N.oows (/-
TRANSAMERICA CONSUMER FINANCE OWNERSHIP
0000 | oo 00000... [95-4390993.. | ...cccovvvuvnes (01 IO (01 OO TRANSAMERICA HOME LOAN.......c.cocniverninne CA.ovve NIA e HOLDING COMPANY BOARD +..100.000 |AEGON N.V....ooiiiiiiiriniineineieesnineiseiseseesenes | sevne N [
TRANSAMERICA ASSET MANAGEMENT, | OWNERSHIP
0000 | oo 00000... [.eeeererrerrrerrenne | erreerreeneenas (V1 I (01 O TRANSAMERICA INCOME SHARES, INC........ MD............ NIA o INC BOARD ...100.000 |AEGON N.V...ooiiiiiiiiiiniineineneieninsiseinessesenes | cevne N [/
TRANSAMERICA INSURANCE MARKETING TRANSAMERICA DIRECT MARKETING ASIA | OWNERSHIP
0000 | oo 00000... [.eeeererrerrrerrenne | erreerreeneenas (01 I (01 O ASIA PACIFIC PTY, LTD. AUS.......... NIA . PACIFIC PTY, LTD. BOARD ...100.000 |AEGON N.V....ooimiiiiiiriniininenseenissiseinessesenes | sevne N (/-
TRANSAMERICA INTERNATIONAL DIRECT AEGON DIRECT MARKETING SERVICES, |OWNERSHIP
0000 | oo 00000... [42-1470697.. | ...cocovvvnvnes (V1 IO (01 O MARKETING CONSULTANTS, LLC. MD............ NIA..coone INC. BOARD ...100.000 |AEGON N.V....ooiviiiiiriniiniineiseeniseiseinessesenes | sevne N.oooes (-
TRANSAMERICA INTERNATIONAL RE OWNERSHIP
0000 | .ovoerrieeeererieereirereeeneeeeeenes 00000... [AA-3190773. | .covvvernnes (V1 I (01 (BERMUDA), LTD. BMU.......... A i TRANSAMERICA CORPORATION........cccccnuce. BOARD ...100.000 |AEGON N.V....oiviiiiirininiinenrisrinsiseenenssesenes | seene N [
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO TRANSAMERICA INTERNATIONAL OWNERSHIP
0000 | oo 00000... |.eeeererrerirerrenne | cereeerreiennes (V1 I (V1 O BRASIL, LTD. BRA.......... NIA o RE(BERMUDA), LTD. BOARD ... 95.000 |AEGON N.V...covuiiiiiicicrninncrssrnsisenenieens | s N [
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company 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) (Y/N) *
TRANSAMERICA INTERNATIONAL RE
ESCRITORIO DE REPRESENTACAO NO COMMONWEALTH GENERAL OWNERSHIP
0000 [ ..o 00000... [.corverrrernrrrrns | errrrreriienirnd | eirriieiieenn0 e, BRASIL, LTD. BRA......... NIA.....ccooon. CORPORATION BOARD |... 5.000 [AEGON N.V....oooiiuieireirireiesssisesissesssisenens | s Neoooooo | O
TRANSAMERICA INVESTORS SECURITIES TRANSAMERICA RETIREMENT OWNERSHIP
0000 [ oo 00000... [13-3696753.. | .ovverreerenc0 | crvrrierieenn0 [, CORPORATION DE........... NIA.....ccoonn. SOLUTIONS, LLC BOARD +..100.000 |AEGON N.V....ooioieierineineieeineiesississienes | v Nevoooor | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [AA-3190868. | .....cccceevie0 | corrrrierennn0 [, TRANSAMERICA LIFE (BERMUDA), LTD........ BMU.......... A, COMPANY BOARD .. 94.070 [AEGON N.V.oooiiicseeesesessssissinns | evee Yoo | O,
OWNERSHIP
0000 [ oo 00000... [AA-3190868. | .....cccceevie0 | covrriercenn0 [, TRANSAMERICA LIFE (BERMUDA), LTD........ BMU.......... A, AEGON INTERNATIONAL B.V.......ccovvvrrrrnn. BOARD |... 5.900 [AEGON N.V....oooiiriirrirrirnieiisesisssisesisesisnnes | evees Yoo | O,
TRANSAMERICA LIFE INSURANCE COMMONWEALTH GENERAL OWNERSHIP
0468 | AEGON US HOLDING GRP.. |86231... |39-0989781.. | ...cccecceeee0 | o0 [, COMPANY A UDP.............. CORPORATION BOARD +...100.000 |AEGON N.V....ocioiiiieieieneineiesississienes | v Neooooor | O
TRANSAMERICA LIFE INTERNATIONAL OWNERSHIP
0000 [ oo 00000... [AA-3190837. | ..ccovvveecn0 | 0 [ (BERMUDA), LTD. BMU.......... A AEGON INTERNATIONAL B.V.......ccovvvrrnnn. BOARD +..100.000 |AEGON N.V....ocioiiiiiieineneneeeiseseinees | v Neoooe | O
TRANSAMERICA PACIFIC INSURANCE COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 12134... | 94-3304740.. | coooveveeen0 | v COMPANY, LTD. Hlen. A, CORPORATION BOARD +..100.000 |AEGON N.V....ocioiiiiiieineeeeeieeseiseieees | v Neooooe | O
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 16815... | o | e [0 TRANSAMERICA PACIFIC RE, INC................. VT NIA..coon. COMPANY BOARD +..100.000 |AEGON N.V....ocioiiiiiieineneneesieeseieees | v Neooooor | O
TRANSAMERICA PYRAMID PROPERTIES, TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ ..o 00000... [52-0419790.. | ..cccovvveecce0 | ciriieiennn0 [, LLC. A NIA..cooin. COMPANY BOARD ....100.000 |AEGON N.V....ocioiiiiieineineineiesisessinees | v Neoooooe | O
TRANSAMERICA REALTY INVESTMENT TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [52-0419790.. | .cccovveeeccn0 | 0 [, PROPERTIES, LLC. DE............. NIA...cooin. COMPANY BOARD ....100.000 |AEGON N.V....oiiiiiiiiiineneineesiseiseinees | v Nooooooe | O
OWNERSHIP
0000 [ ..o 00000... | eorverrerrrenrrns [ errrererireeend0 | 0 e, TRANSAMERICA REDWOOD PARK, LLC....... DE............ NIA..cooin. TRANSAMERICA CORPORATION................. BOARD ....100.000 |AEGON N.V....ociiiiiiiiiineineineesseissinees | v Neoooooe | O
MONUMENTAL GENERAL OWNERSHIP
0000 [ ..o 00000... [52-1525601.. | ..cccovvveecenc0 | ciriirienn0 [, TRANSAMERICA RESOURCES, INC............... MD............ NIA..cooin. ADMINISTRATORS, INC. BOARD ....100.000 |AEGON N.V....ocioiiiiineineineineieeiseissieees | v Nooooooe | O
TRANSAMERICA RETIREMENT ADVISORS, TRANSAMERICA RETIREMENT OWNERSHIP
0000 [ oo 00000... [42-2892702.. | ..cccovvveecen0 | o0 [, LLC DE............. NIA...cooin. SOLUTIONS, LLC BOARD ....100.000 |AEGON N.V....oiioiiiiiiineineineiesisessieees | v Nooooooe | O
TRANSAMERICA RETIREMENT INSURANCE TRANSAMERICA RETIREMENT OWNERSHIP
0000 [ oo 00000... [46-2720367.. | .cccovvreecenc0 | coiriieiennn0 [, AGENCY, LLC DE......cc.... NIA...cooiens SOLUTIONS, LLC BOARD +..100.000 |AEGON N.V....oiiiiiiiiiinineineineinsiseissinnes | v Neooooe | O
TRANSAMERICA RETIREMENT SOLUTIONS, OWNERSHIP
0000 [ oo 00000... |13-3689044.. LLC DE......cc.... NIA ... AUSA HOLDING, LLC.....c.ovvvrrirrrnrirrierennene BOARD ...100.000 |AEGON N.V....oiioiiiiniineineineineinsineiseinees | v Novooore| O
TRANSAMERICA ASSET MANAGEMENT, | OWNERSHIP
0000 [ oo 00000... [eoerererermrererens [ errrrrnerrneend0 | eivriinienn0 e, TRANSAMERICA SERIES TRUST........ccovvvvnee DE......ccc.... NIA...cooiens INC BOARD ...100.000 |AEGON N.V....oiiiiiiineineineineineiseineissinees | cvis Neooooe | O
TRANSAMERICA STABLE VALUE COMMONWEALTH GENERAL OWNERSHIP
0000 | oo 00000... |27-0648897.. | ..cccovveveen0 | coriiriennn0 [ SOLUTIONS; INC. DE......cc.... NIA...oniens CORPORATION BOARD +..100.000 |AEGON N.V....oiiiiiiiniiniineineineinsinsiseinees | cves Neooooe | O
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company 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) (Y/N) *
TRANSAMERICA TRAVEL AND OWNERSHIP
0000 [ ..o 00000... [42-1079580.. | ..cccovvreeen0 | ciriiriinnn0 [, CONFERENCE SERVICES, LLC A NIA ... MONEY SERVICES, INC........cccoovmrrnrrrnrrrnnen. BOARD ...100.000 |AEGON N.V....oiiiiiiiinineineineissiseinsinees | v Nooooooe| O
OWNERSHIP
0000 [ ..o 00000... [vorverrrerrrererns [ ervrrmrireeennd0 | 0 e, TRANSAMERICA VENTURES, LLC.................. DE......cc.... NIA...ooiens AUSA HOLDING, LLC.....c.ovvvrrvrrirrirriereenene BOARD ...100.000 |AEGON N.V....oiioiiiiiineineineineissiseissinees | v Nooooooe | O
OWNERSHIP
0000 [ ..o 00000... [veovreererrrerenens [ s | eriinienn0 e, TRANSAMERICA VENTURES FUND, LLC....... DE......ccc.... NIA ..o TRANSAMERICA VENTURES, LLC................ BOARD ...100.000 |AEGON N.V....oiiiiiiiiineineineineissineissinees | v Novoooe| O
OWNERSHIP
0000 [ oo 00000... [veoereerererirerens [ ernernerrneend0 | eiriininn0 e, TRANSAMERICA VENTURES FUND II, LLC.... | DE............. NIA. e TRANSAMERICA VENTURES, LLC................ BOARD +..100.000 |AEGON N.V....oiiiiiiiniineineiniineineiseiseinees | cris Noveoore| O
OWNERSHIP
0000 [ oo 00000... [52-1263786.. | ...cccveriveenc0 | cirvriiriennn0 [, UNITED FINANCIAL SERVICES, INC............... MD......cc.... NIA. s TRANSAMERICA CORPORATION................. BOARD +..100.000 |AEGON N.V....oiiiiiiiniinieneineineissiseissinees | cvis Novoore | O
OWNERSHIP
0000 [ oo 00000... [42-1334744.. | ..ccoovvinen0 | ciiriieinn0 [, UNIVERSAL BENEFITS, LLC....ccovvvvvireiriirs A NIA s AUSA HOLDING, LLC.....c.ovrvrrerrirrirriereenens BOARD +..100.000 |AEGON N.V....oiiiiiiiniineineinsineissiseissinees | cres Novoore | O
OWNERSHIP
0000 [ oo 00000... [veereerermrererens [ enernerrneend0 | eiriieienn0 e, US PENG, INC....ccooorriririerirerierierienienienines DE......ccc.... NIA. . AEGON LEVENSVERZEKERING N.V............ BOARD ...100.000 |AEGON N.V....oiiiiiiiniiniineineineiseiseissinees | cris Novoore| O
VERENIGING AEGON NETHERLANDS OWNERSHIP
0000 [ oo 00000... [vevreererererenens [ errernerrnennd0 | eiiriieiennn0 e, MEMBERSHIP ASSOCIATION NLD........... NIA ooeies e BOARD ...100.000 |AEGON N.V..ooovieiiiierierseeiesesiesessssessenssnens | evees Neoooe [ O
WFG INSURANCE AGENCY OF PUERTO WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
0000 [ oo 00000... [66-0621281.. | ....cceeveeee0 | covvrriereenn0 [, RICO, INC. PR...coon. NIA.....ccoonn. AGENCY, INC. BOARD +..100.000 |AEGON N.V...oooioiioiieisieeississiesississienns | v Neoooooo | O
OWNERSHIP
0000 [ oo 00000... {20-2133638.. | .cccoerrierre0 | crvriieiieenn0 [, WFG PROPERTIES HOLDINGS, LLC.............. GA........... NIA....ccooonn. WORLD FINANCIAL GROUP, INC.................. BOARD +..100.000 |AEGON N.V...oooioiiieisiseesieeiesisssssienns | v Neoooooo| O
WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0000 [ oo 00000... [.corrererverreres | ererrreriieeiend | errrrieiieenn0 e, WFG SECURITIES INC......cooovvvrrerreireirciianes CAN.......... NIA....ccooonn. COMPANY OF CANADA, INC. BOARD +...100.000 |AEGON N.V...oooioiiiieieiseissiesiesissssssenns | v Nevooooo | O
WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0000 [ oo 00000... [.correrrrrnrreres | ererreriieniend | 0 e, WORLD FINANCIAL GROUP CANADA, INC.... [CAN.......... NIA....cccoonn. COMPANY OF CANADA, INC. BOARD +...100.000 |AEGON N.V....oovoiiicieieessissiesississsenns | v Nevooooo | O
WORLD FINANCIAL GROUP HOLDING COMMONWEALTH GENERAL OWNERSHIP
0000 [ oo 00000... [.correrrrvrrrerns | ererreriieniend0 | 0 e, COMPANY OF CANADA, INC. CAN.......... NIA.....ccoonn. CORPORATION BOARD +...100.000 |AEGON N.V....ooioiiiciesiseesiesiesississsenns | v Nevooooo| O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0000 [ ..o 00000... [.correrrrernrrnrns [ ererrerireniend | 0 e, AGENCY OF CANADA, INC. CAN.......... NIA.....ccooon.. COMPANY OF CANADA, INC. BOARD .. 50.000 [AEGON N.V...ooioiieneseiseseseseiseinns | eeeee Neoooooo | O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP SUBHOLDING |OWNERSHIP
0000 [ oo 00000... [.corverrrernrernrns | ererierirenirnd | errriieiieenn0 e, AGENCY OF CANADA, INC. CAN.......... NIA.....ccooon. COMPANY OF CANADA, INC. BOARD . 50.000 [AEGON N.V....ooiiieienesesesesessseinns | eeees Noooooor | O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
0000 [ oo 00000... [99-0277127... | evveriercen0 | crriieiceenn0 [, AGENCY OF HAWAII, INC. Hlrien. NIA.....ccooon. AGENCY, INC. BOARD +...100.000 |AEGON N.V....ooioiirieisineiesieeiesississienes | cves Neooooo | O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
0000 [ oo 00000... [04-3182849.. | ..cccoeveeecce0 | o0 [, AGENCY OF MASSACHUSETTS, INC. MA............ NIA.....ccooon. AGENCY, INC. BOARD +...100.000 |AEGON N.V....ooioiiiririerineiseiseiesississienes | eves Neoooooo| O
WORLD FINANCIAL GROUP INSURANCE WORLD FINANCIAL GROUP INSURANCE | OWNERSHIP
0000 [ oo 00000... [42-1519076.. | .coccoerierenc0 | o0 [, AGENCY OF WYOMING, INC. WY NIA.....ccoonn. AGENCY, INC. BOARD +..100.000 |AEGON N.V....ooioiiininrineiesiseiesississienes | eves Neooooor | O
WORLD FINANCIAL GROUP INSURANCE TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [95-3809372... | .cccverrrercenc0 | corriencennn0 [, AGENCY, LLC 1N NIA.....ccooon. COMPANY BOARD ....100.000 |AEGON N.V....ooooiiorieineneiesssiesiesissinnes | s Yoo | O,
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LL°€ES

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company 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) (Y/N) *
WORLD FINANCIAL GROUP SUBHOLDING WORLD FINANCIAL GROUP HOLDING OWNERSHIP
0000 [ ..o 00000... [ [ eererrrerenenene (010 (010 PO COMPANY OF CANADA, INC. CAN.......... NIA ... COMPANY OF CANADA, INC. BOARD ...100.000 |AEGON N.V....oiiiiiiiinineineineissiseinsinees | v N...... [
AEGON ASSET MANAGEMENT SERVICES, |OWNERSHIP
0000 [ ..o 00000... [42-1518386.. | .....cocovnvn. (010 (018 PO WORLD FINANCIAL GROUP, INC........c.cccovvunne. DE......cc.... NIA...ooiens INC. BOARD ...100.000 |AEGON N.V....oiioiiiiiineineineineissiseissinees | v N...... [
REAL ESTATE ALTERNATIVES PORTFOLIO| OWNERSHIP
0000 [ ..o 00000... [27-5278588.. | .....c.cocuun. (010 (01 PO YARRA RAPIDS, LLC......coovvivrirnriniinrireinens DE......ccc.... NIA ..o 4 MR, LLC BOARD .. 49.000 |AEGON N.V....oooiiiiniiniineineineiseississinees | cve N...... [
OWNERSHIP
0000 [ oo 00000... [95-2775959.. | ..ccovvvrennene (010 (018 PO ZAHORIK COMPANY, INC....ccvvverrirrirnrirerins CA.co NIA. e AUSA HOLDING, LLC.....ccovrvrrerrirrirriereenene BOARD +..100.000 |AEGON N.V....oiiiiiiiniineineiniineineiseiseinees | cris N....... Oueverene
TRANSAMERICA LIFE INSURANCE OWNERSHIP
0000 [ oo 00000... [26-1298094.. | .....c.cocucn. (010 (01 PO ZERO BETA FUND, LLC...c.oovvveireirrireireines DE......ccc.... NIA. s COMPANY BOARD ... 83.420 [AEGON N.V..oooiiiieeneseneseseneinee | eeees N....... [
TRANSAMERICA FINANCIAL LIFE OWNERSHIP
0000 [ oo 00000... [26-1298094.. | .....c.cocuen. (010 (018 PO ZERO BETA FUND, LLC....cooovvieireirriiircinee DE......ccc.... NIA s INSURANCE COMPANY BOARD ... 16.580 [AEGON N.V....oooviriiricrierierierinerineninenineninenens | onees N....... (S
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
4 5 6 7 8

1 2 3 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
Affiliated Transactions
42-1470697.............. AEGON Direct Marketing SErVICES...........ccovverreririieeieiieeice e | ceveevsssesessssessessssessenns (01 IO 1,091,469 | cooveveeeeee [0 RO | N SO (38,358) | .ucvevvererrrrrereiereeend0 | | e | 1,053,111 | oo 0
81-4266921.............. AEGON GLOBAL SERVICES, LLC......cooiceeeeecneireieieeseeneeseiesensines | eeereiseessssssssesssssssenens (0 T (0 T 0 [ oerrrierieninriieeeen | s 78,266,503 | ..o | | s | 78,266,503 | ..o 0
41-1479568.............. AEGON Financial Services Group, INC...........courreerrrnrereeeeneensensersinens | cevereeeesssssssssessesessecens (0 (0 [0 RN | SO (11,549) | coveveerrnrnrreineennd0 | | cvrreinenrnerineineeen0 [ (11,549) | oo 0
42-1310237.............. AEGON USA Investment Management, LLC...........cc.coooeeviercrreeeeereees | ceveereeieeeveseseeveseae (O (0 (01 EOURRTORRPTRTON B ISR 79,899,222 | ...coovvveevrveiieieeennd0 e | e | 79,899,222
42-1205796.............. AEGON USA Realty AQVISOrS, INC........cueveevirereeieieeeicsisieesseveiesieies | ceveeesssessessssessessssessenns 0 | oo [0 U (01 RTINS 31,328,761 | ccvoeeeerevreerceieieeen0 | | ceeeeeeeeeenieeeend0 | 31,328,761
.151-0108922... ... | Commonwealth General Corp... ..(1,686,630)] .... ..498,313,370
52-1363611.............. CRISOIULIONS, INC...ecvoeeeveeeecreescee e enneeesssnnsenens | eveeeresensnnsssenssesensnens0 | overieeneesenenisissensereneQ [ eveeveereneeisresieieeneesernl0 | oeeeseeieeeeeeseseerenens0 | e 8 | o0 e | 0 | e, 8
47-1703149.............. 1rONWOOA RE COP......ocoonieeiieieiieiseiseisneiseisesissssesssssssesssssssssssnssenssns | sesenssnnssensssnssenssenssensss0. | veverenesenssnsssnsnnsensseni | everienienssnsissssnninens0 | veveenesisniessnenien0 | oo (170,578) | ..............333,050,852 | ..cooee | cervrrrreeenrirererineennen0 [ i 332,880,274
20-5927773.............. LHCA RE Hl.ccooiirieeieeieeieesesesssiseisssisssssssssssssssssssssssssnssnnnes. | svssisssinsssnsssnssssnssnnsensQ. | oeverssissssssssssssssssssssnns (0 R [0 USSR | B IO (13,098,814 | ..ovvrererrnn 27,432,538 | oo | o0 | i, 14,333,724
42-0947998.............. Massachusetts Fidelity Trust COMPENY..........cceeereerneeneireinineeneiseireins | eeeseerersessseinssseesessnnes (0 O (0 [0 SO | I SRR (B77,276) | veoveeeeeerenererrerineenn0 v | e | i (377,276) | ceoveeereereernerreireieennd 0
.. |42-1079580... ... | Money Services, Inc . . . 12,019,725 | .... 72,019,725 | ..
26-2311888.............. ONCOR INSUTANCE SEIVICES.......vvuierieriiieeiese sttt st sseesssessssssns | ssesisesssesssesssesssessseseens (O T (0 O 0 [ o0 | s (24,193) | v s | 0 | (24,193)
20-1627078.............. Real Estate Alternatives POrtfolio 3A, INC.........cooveevrrurereeneereireinineneins | ceereereisssnensiseessesnnens (0 (0 (0 SO | I (SRR (4,806,206) cre(4,808,208) | -..oovenerereeeeeeennes 0
20-0877184.............. River Ridge INSUrance COMPENY...........coruurereenrereereerneeneeneieesssssseseeenns | seeseesessessesssssesssssesenns (0 (0 S (0 SOOI | I (SRR (2,705,426) (2,705,428) | oo 0
75-2548428.............. Stonebridge Benefit SErviCes INC..........cccvvveeenineneinineneresineneiens | o0 | e 0 | 0 [0 | (31,430) | weoveveeerrenrerereireeneens0 e | crrrerenereeieeneeen0 [ (31,430 [ ..oveerereeerreereieeenn 0
. |47-1026613... ... | TLIC Oakbrook Reinsurance, Inc.. ..(9,110,116) | .... .447,818,006 | .........(6,105,272,527)
81-3715574.............. TLIC Watertree ReinSUrance, INC............cocveereinrineineineineeseiseeieeeis 21,158,868 | .............. 192,811,920 | ..o | v | e 213,970,788 | ......... (1,221,626,145)
61-1513662.............. Transamerica AGency NEtWOTK, INC........coveviuiiiirieiesieeseee e | e 0 | oo 0 | oo 0 | e | e (429)| o0 [ | e 0 | e (429)
59-3403585.............. Transamerica Asset Management............cccoucueeereveniereessesessieseniens | seriessnienns (15,400,000) | ..cvvvererrreiercirriennes 0 | oo 0 | coeeeiereieieeeienieneen0 | e (6,789,867) (22,189,867)
95-3141953.............. Transamerica Capital, INC ........c.ccviueiveieieieieese s | ereesssesesss s 0 | oo 0 | oo L0 EOOUUSOUITSRRSOR | B ISVURORRIOOO (37,525,236) (37,525,236)
. |31-4423946... ... | Transamerica Casualty Insurance Company . .(10,000,000)| .... ...(20,000,000) | .. .. . .(3,198,022)| ... ..(33,198,022) | ..
42-1484983.............. Transamerica COrPOrAtioN.............wuururrurrusreseeseeisesesesssesssessseessesssensis | oeeesesesssennes 85,000,000 | ....ccoouunee. 20,000,000 | ovooeverieieieieiis 0 [ o0 | i (39,260,371 | oo [V PR ISV 194,300,000 | ............. 260,039,629
59-2476008.............. Transamerica Financial AQVISOTS............cueiveieeiernieieesisesessiesieiieies | ceviessssessessssessessssessenns 0 | oo 0 | oo L0 ETOUUUOUITSRORIROON | B ISVUOORROO (10,244,869) | ....co.cvovvrerirrireireinad 0 [ | e (1 I (10,244,869)
36-6071399.............. Transamerica Financial Life Insurance Company..........cccccvveveuveneniiens | corvversnvennes (75,000,000) | ....covveve. (96,035,258) | ...cvovveveerrierieiiiriiennes L0 ETOUUSRUITURRRTRSOR | N ISVUROORRRIOO (73,083,510)| ............. (126,003,911) [ cocves | v (01 I (370,122,679)
59-3403587.............. Transamerica Fund Services, INC...........ccoeiveieievnieiieiieeieessesessiens | ceevessesensenns (2,206,500) | ..vvverrerereirereiniennns 0 | oo 0 | coevererereieieieienieneend0 | e, (1,764,198) | ..oovovereeeerieean (01 OO OO (1 I (3,970,698)
. 198-0199561... .. | Transamerica International Re (Bermuda).... . (649,521)] ... 148,322,773 | ....... 147,673,252 | ...
13-3696753 Transamerica Investors Securities Corporation...........ccceveereveerieiveies | vevesnvervesseneinsrennenns | evvesiieieisiieieisieend0 [0 [0 [ (3,454,069) | ...ooovverrrerereirieiean 0 [ | cerrerreereienieieienen0 e (3,454,069)
98-0481010.............. Transamerica Life (Bermuda) LTD..........cocuvcurrunrirnrineincineeineisneiinsninens | ceeeseesneens (32,924,000) | ..ooveonverrenrinrirneinneens0 | errrenrnineneinnenn0 [0 | i (1,682,536) | ...ovvvvrennne (2,044,212) [ c.oovve | w0 [ e (36,650,748) | ......... (2,681,834,874)
... |39-0989781... ... | Transamerica Life Insurance Company......... (1,114,469,500) | .... 148,042,288 | ..........(1,074,397,523) | ....... .(2,090,296,421) | ........14,703,953,759
... |AA-3190837.. .. | Transamerica Life International (Bermuda) LTD... (17,020) [ o e | eeneieieieiieeen0 e [R0740 ) |
. | 94-3304740... ... | Transamerica Pacific Insurance Company........ . ..35,134,955 654,149,871 | oo
85-1028131........c00.u. Transamerica Pacific Reinsurance, INC..........cccocveeneneneenensrinenenseinins | evrernenenerieensnineineens0 | v 79,000,000 | o0 |0 61,491,594 | ...oovinrcienenn0 [ | 0 [ 136,491,594
46-2720367.............. TA Retirement INSUraNCe AGENCY........covevercrreeieiesseseissiesesssseseniess | cevessssensesssssssensssensenna | vevenvsniesessneennsiensenns | vevervsneiseissieenssienensd [ eveeeiiisensiienend0 [, (2,374,848) | ...oooverevereierrieeeen0 | e | e 0 (2,374,848)
... | 13-3689044... ...| TA Retirement Solutions, LLC... ...(294,357,695) | ... (294,357,695) | ..
.. |42-1334744... ... |Universal Benefits LLC..........c..ccoocrnrirnrirniinnee 22,102 | 0 e | 0 | 2,102 | ..
. |95-3809372... .. | World Financial Group Insurance Agency, Inc.. RSN 01... ..(35,000,000) | ..
42-1518386 World Financial Group , INC........ooveenrnnrnninnensinsensenssnssnssnssnssnees | sevnernesnssnssnssnessnen0 [ e | 0 [0 | s (22,897,628) | ..ovvevvererrnerneirneennn0 v | e 0 [ (22,897,628)
26-12980%.............. 2610 Beta FUNG, INC..ouvviiiiiiii i ssissssssisssensis | sesiesiesissiesiesiesiens (O (0 R (0 RN (0 [ 2,016,369 | ..oovvrrireieieeiens (0 OO IR (U [ 2,016,369 | ..o 0
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
9999999, | CONEIOl TOAIS........cvucvrivreeicrieic ettt s sstesse s sesse s sssssssesssssnsesns | seessssessessnsessesesssnseseensQ | eeesveriessesessesisseniereensQ | eevsssesessesesesessesseseens 0 [ o0 | s 0 [ el XXX e | eceiieeiieienennd0 | e
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The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

questions.
MARCH FILING
1. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1?
2. Will the confidential Risk-Based Capital Report be filed with the NAIC by March 1?
3. Will the confidential Risk-Based Capital Report be filed with the state of domicile, if required, by March 1?
4. Will an actuarial opinion be filed by March 1?
APRIL FILING
5. Will Management's Discussion and Analysis be filed by April 1?
6. Will the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit be filed with the state
of domicile and the NAIC by April 1?7 (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
and electronically with the NAIC (as a regulator-only non-public document) by August 1?
The following supplemental reports are required to be filed as part of your statement filing if your company is engaged in the type of business covered by

the supplement. However, in the event that your company does not transact the type of business for which the special report must be filed, your
response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed below.

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

following the interrogatory questions.

12.
13.
14.
15.

16.

17.
18.
19.
20.

21.

22.

23.

24.

25.
26.
21.

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 XXXVI (Updated Market Value) be filed with the
state of domicile and electronically with the NAIC by March 1?

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

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

. Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically

with the NAIC by March 1?

34.
35.
36.
37.

38.

39.

40.

41.

42.
43.
44.
45.
46.
47.
48.
49.
50.
51.
52.

. 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?

Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 1?

Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 1?

Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed wtih the state of domicile by April 1?

55

Responses
NO
NO
YES
YES

NO
NO

NO
NO

YES
YES

YES

NO
NO
NO

NO

NO
YES
NO
NO

NO
NO
NO
NO

NO
NO
NO

NO

£

£

£

£

NO
NO
NO

NO

NO

NO
NO

NO
NO
NO
NO
NO
NO
NO
NO
NO
NO
NO
NO
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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.

AUGUST FILING

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

EXPLANATIONS: BARC
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’ WMWWMWMWWWMMWMWMWMM
3.
4.
’ A0 0 K00 0 0 R
* 1 6 0 322 032035000000 *
' 0RO O R
' WMMMMMMMMWMWMWMWMWM
' WMMMMMMMMWMMMWMWMWM
9.
10.
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o T e e o et HMWWWWWWMWWWMWWWWWMM
1 Tt e e o et 0000 0 0 O
* 1 6 032202037 00O0O0O0O0 *
17.
1 T e e o et A0 0 A0 0D 0 A 0 A R
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1 Tt e e o et A0 0 A D00 0 0 0 D 0 A R
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o Tessalris et e ntensd 000 000 L AR 0
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* 1 6 0 32 2 032 04480000 O0 =*
o Tesarin st e tened AT AN A REIR AR AR VRRTA R
> Tesssrin st e tened HMWWWWWWMMWWWWWWWWMW
5 Tessalrin s e tened HMWWWWWWMMWMWMWWWWMW
o Tessalrnn e et s
* 1 6 0 32202 045200000 =*
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Lines 29 thru 32 are marked as strike through above, so there is nothing required for explanation or barcodes.
e et e 000 000 A AR 0
* 1 6 0 322032 045400000 =*
e et e 00X 000 R AR 0
* 1 6 0 3220204950000 0 =*
T et el 00 000 RO AR
* 1 6 0 322032 04650000 0 =*
TS e ot A0 0 A0 0 0 0 R
* 1 6 0 322 02036500000 =*
o TS e ot A0 0 A0 AR 0
* 1 6 0 3 2 20202 2400000 =

55.1



Annual Statement for the year 2020 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.

TR e ntets A0 0 L ARSI DA A
* 1 6 0 3220202 2500000 =*
TR e ntesd A O A RSO AL A A
* 1 6 0 322 0202 26 00000 =*
T sppmeb msedntelsd A 0 A0 AR L A A
* 1 6 0 322032 0456 00000 =*
I T sppmeb rsedntesd A 00 L0 00 R A
* 1 6 0 322032 043400000 =*
1 Tesarissppmeb sedntetsd AR O A AR G R LA A
* 1 6 0 322020306 0O0O0O0O0 =*
o T sppmetb sedntels A0 I O R
T s sednteisd HMWWWWWWMWMMWWWWMWMW
o T sppmetb e nteisd HMWWWWWWMWMMWWWWMWMW
o Trsarinsppmetb sedntesd 00
* 16 03 2202021700000 =
Tl sppmetb sesntesd A0 000 R AR
* 1 6 0 32202 043500000 =
o Trsalrinsppmets sedntesd R0 0 AR 0
* 1 6 0 3220203450000 0 =
o Trsarinsppmets e ntesd AR 00 AR 0
* 1 6 0 3220202386 00000 =*
T e ntetsd 000 000 AR
* 1 6 03 2202045700000 *
o T e ntetsd A0 000 AR
* 1 6 032 202045800000 =*
T e ntetsd AR 00 R AR
* 1 6 0 3220204590000 0 =*
T e tesd A0 00 00 AL
* 1 6 0 3 2202022300000 =*
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Overflow Page
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Overflow Page
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SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENS.......coorerenrieriniieriesiesiesiesesseesssssessssssssssenss | seeeseeens 166,204,109 | .....c.o..c.... 346 | 166,204,109 | ..oovvevveerriei (/) - 166,204,109 | ...cccovevnnee 34.6
1.02 All Other GOVEIMMENTS...........cvuurverrirerierieriesiesesssessesiessessesssees | seeeesisssessnesessseens (U [P 0.0 [ oo (01 (V) [ (1N [P 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | wvenrinrinninniins (VN [P 0.0 [ oo (01 (V) [ (1N [P 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE........couieceeieieeeeeireieceieieesiseiessessssseees | ereeeesesiseeseseeseseees (1N (VR0 (11 IO (V1N IR (1N I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etC., NON-GUAraNtEE..........courierircieiiee s
1.06 Industrial and MiSCEIIANEOUS...........c.evuierrueereeiitneireieeineseieeeeeneines
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGAS..........cooverieriirireesee e
1.10 Unaffiliated Bank LOANS............coueueerneenieneiineineneieeseiseieese s
1.11 Total Long-Term Bonds..........cccoevreeneirrineneeneieeeeneiseeseessessseseeeesees
2. Preferred Stocks (Schedule D, Part 2, Section 1):

. Total Invested Assets

2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates
2.03 Total Preferred Stock

Common Stocks (Schedule D, Part 2, Section 2):
Industrial and Miscellaneous Publicly Traded (Unaffiliated) .............
Industrial and Miscellaneous Other (Unaffiliated) ..........cccoervvrreenncn.
Parent, Subsidiaries and Affiliates Publicly Traded.
Parent, Subsidiaries and Affiliates Other
MUBUAT FUNGS.....ccooeoeiiie ettt
Unit Investment Trusts.
Closed-End Funds
tOCKS .eoeee et

3.01
3.02
3.03
3.04
3.05
3.06
3.07

3.08 Total Common S

Mortgage Loans Schedule B):
4.01 Farm MOMGAGES. .....ovuvererrerererereieeseesneeseeseesssssesseesessesssessessssessseseees

4.02 Residential Mortgages
4.03 Commercial Mortgages..........cocveereerrernreneen.
4.04 Mezzanine Real Estate Loans
4.05 Total Valuation Allowance

4.06 Total Mortgage L
Real Estate (Schedule

5.01 Properties Occupied by Company
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale
5.04 Total Real Estate

0aNS...oviiiiiiiii

A):

Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1)
6.02 Cash Equivalents (Schedule E, Part 2)

6.03 Short-Term Investments (Schedule DA)
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............

CONTACE LOBNS......covirircvicirisie sttt ensnes

Derivatives (Schedule DB)
(Schedule BA)...................

. Receivables for Securities

Other Invested Assets

. Securities Lending (Schedule DL, Part 1)
. Other Invested Assets (Page 2, Line 11)

............................ 0 [ 0.0 | e O 0 | 0.0
............................ 0 [ 0.0 | e O 0 | 0.0
............................ 0 [ 0.0 | e 0 0 | 0.0
............................ 0 [ 0.0 | e O 0 | 0.0
............................ 000 |l O L 0 i 0 e 0.0
............................ 0 [ 0.0 | e 0 0 | 0.0
............................ 0 0.0 | 0 |0 | 0 | 0.0
............................ 0 0.0 | 0 |0 |0 | 0.0
............................ 000 |l O L 0 i 0 e 0.0
............................ 0 0.0 | 0 |0 | 0 | 0.0
............................ 0 0.0 | 0 |0 |0 0.0
............ 22,939,123 | o8 [0 22,939,123 [ 0 [ 022,939,123 | 48
............................ 000 )i |0 0 e 0.0
............ 22,939,123 | .8 [0 22,939,123 [ 0 [ 022,939,123 | i 48
............................ 000 | 0 |0 |0 | 0.0
............................ 0 0.0 | 0 |0 |0 | 0.0
............................ 0 [ 0.0 | sl 0 0 | 0.0
............................ 0 [ o000 0 0 | 0.0
............................ 0 [ 0.0 | il [ e XXX ek XX | e XXX
............................ 000 |l O fiiiiiiinnl 0 0 | e 0.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas 0

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas 0
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvveeee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt 0

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

74 Totals, Part 1, COIUMN 12. ... sss st n s 0

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st 0
8. Deduct current year's depreciation:

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

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses 0
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb 0
11.  Statement value at end of current period (Line 9 MINUS LINE 10).........cueiviiviieieiiesiicieiesssse ettt s s bbbt s bbbt 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt
2. Cost of acquired:

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

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

3.1 Totals, Part 1, COIUMN 12.........iiii bbb 0

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s 0
4. ACCTUAL OF GISCOUNL.......couieeieieeite ettt bbb e £
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes 0

52 Totals, Part 3, COIUMN 8. NNE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvnrncrnrrrcncencn . N - IR v 0
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais 0
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s 0

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

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et 0

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees 0
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas 0
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt 0
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........coiuririierereieieeissie sttt ettt 0
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 0 0

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st 0
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0 0
ACCTUAL O QISCOUNL........oovevicvieese ettt ettt e b bbbt bbb s e s s s bbb e s b bes s b et s b e s st b s b b s bt s b e b s s s ss st e st ettt s b s s s see st entes et 0

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.........coeviieeieerceeeeee e N ‘ N W B 0
5.2 Totals, Part 3, Column 9.........ccoevverererereereeeee e ) - B e 0

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas

Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes

o |o |o |o

Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbbt bbb 0
9.2 Totals, Part 3, COIUMN T4.......oiiiieie ettt ettt bbbt 0 0

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s 0
10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s 0

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

Deduct total NONAAMILIEA AMOUNTS.........cccuiieieieieieicice e s bt b et s s bbb s e Rt s st s ettt

o o |o |o

Statement value at end of current period (LiNe 11 MINUS LINE 12).........ccviuiieiiiicieissiieieiesiesise ettt st ettt

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........vvuririierireieiesissiee sttt ss sttt 541,118,094

Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen 25,821,280

ACCIUAL OF QISCOUNL......vecvvveirieiscisesies sttt s8££ 8848 R e b s en 536,708

Unrealized valuation increase (decrease):

A PAMET, COIUMN 12, .t
4.2 Part2, SECtion 1, COIUMN 5.ttt
4.3 Part2, Section 2, COIUMN 3.t s
44 Partd, COIUMN TR 0

Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st 6,139,735

Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes 114,745,000

Deduct aMOTHZAtION Of PIEMIUML.........cciieiciiieee ettt et s e bbbttt b e b e s b st s st et e e b b e s s be s s st et n bttt s s et s st s s st ettt enen 967,191

Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 5.ttt
8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb
8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb
8.4 Part 4, COIUMN 15, .ot s bR

o o |o |©

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

9.1 Pt 1, COIUMN 14 .ottt
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb
94 Part4, Column 13 0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cc.cueieircieieineieiiesesse st sesens 0

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

) 457,903,626

Deduct total nonadmitted amounts...... 0

Statement value at end of current period (LiNe 11 MINUS LINE 12).........cciuiieiiiciieieiteeise ettt et bbb sttt a st 457,903,626
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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... ..166,204,109 ..185,703,315 ..165,400,628 ..167,500,000
Governments (Including all obligations 2. Canada........ .0 .0 .0 .0
guaranteed by governments) 3. Other COUNtTIES........cceviveres | crerreereiieiieieree s (O P (O P (O P 0
4. Totals.............. 166,204,109 185,703,315 165,400,628 167,500,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAlS....cvcvivereeeieieiisieis | e 0 ] o 0 ] o 0 ] o 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOHAIS. ..o | rnenriisisni s [0 N 0] o [0 PN 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. ..o | v 107,826,061 | ...oovvrvcrens 118,642,746 | ..coooovvvreen. 108,515,126 | ...ocovrvveecnens 104,000,000
Industrial and Miscellaneous, 8. United States..........cccovcuvercees | covvirvirnnies 167,328,584 | ......covcvvenenee 182,412,202 | ...oovvvn. 168,348,860 | ......coevreveneee 166,115,030
SVO Identified Funds, Unaffiliated Bank Loans 9. CaNada.......ccovveeeieieieieeiens | e 0 | e [0 L0 TR 0
and Hybrid Securities (Unaffiliated) 10. Other COUNMES.....cccvrvmereenns | crerrersrrernrieecnns 16,544,872 | ..ooovvvrriviinenns 16,926,676 | ..oocovvveerrrcnens 16,500,197 | oo 16,666,800
11, TOtalS. oo | s 183,873,456 | ..ooovvrvviens 199,338,878 | ..cooovvvrenens 184,849,057 | ..oovvovvveccnens 182,781,830
Parent, Subsidiaries and Affiliates 12, Totals. ..o | e 0 [ o 0 [ oo 0 [ oo 0
13. Total Bonds......ocuurssmsessssssnnns | cocviverinireenen 457,903,626 | .ovovveeen...503,684,939 | oo 458,764,811 | oo, 454,281,830
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals......cocvvineinniennes
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0
Parent, Subsidiaries and Affiliates 24, Totals.....coverinincinncinci | 0 [ o 0 [ o 0
25. Total Common StOCKS.....ees | oviiiiiiiniiiiicissisiian 0 [ o 0 [ oo 0
26. Total StoCKS......cnrermrersernsenns | i 0 [ oo (O R 0
27. Total Bonds and Stocks...... | ....ccccouvvennces 457,903,626 | ...ovvvrrrirnnns 503,684,939 | .....cccovrrerennn. 458,764,811
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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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

.............. 6,482,256

2.1

2.2
2.3
24
25
2.6
2.7

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

4.7

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

Totals

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a 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)

7.7

Totals

Parent, Subsidiaries and Affiliates

NAIC 1.

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans

NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC 5
NAIC 6
Totals

(0 N 0
LV N 0
(0 RN 0
(0 N 0
(0 RN 0
(0 R 0
0 ] s 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 Column 7 as a 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)
1. Total Bonds Current Year
11.1 NAIC 1
11.2 NAIC 2
11.3 NAIC 3...
11.4 NAIC4
11.5 NAIC5
11.6 NAIC6
117 OIS oot | freesenieeens 17,157,059
11.8 Line 11.7.:a5@ % Of COL 7.oveiieeieiesieisiesssssssessssssnsssnes | oversnssissessssenneas 3.7
12. Total Bonds Prior Year
12.1 NAIC1
12.2 NAIC 2
12.3 NAIC3
124 NAICA4...
12.5 NAIC5
12.6 NAIC6
12,7 TOAIS. ..ottt enes | ceveenesennns 15,534,819
12.8 Line 12.7.35@ % 0f Col. 9....cvuiiiiiiiiiiiciisisiisesrsnssssisnsninnins | svissesssenssssssesenas 2.9
13. Total Publicly Traded Bonds
13,1 NAIC 1ot | resseneneans 15,067,575
13.2
13.3
134
135
13.6
137 TOtAIS ..o | e 15,067,575 |....coounee 90,489,555
13.8 Line 13.7asa % of Col. 7..... . .35 ..21.3
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.......c.cccocvvvvvicis | overererireririrerennns KIS ...19.8
14. Total Privately Placed Bonds
14.1 2,089,484
142 .0
14.3
14.4
145 . .
14.6 .0 .0
T4.7 TOAIS....eecrecec i | s 2,089,484 |............. 28,568,713 T | 0 [0 0 [ 32,373,988 | ..o 1 033,461,031 | 8.2 | b XXX [ 32,373,988
14.8 Line 14.7 as a % of Col. 7..... . 8.5 | .. ..88.2 .53 .100.0 |.. . ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........cccvivrninne | cornrrerrernninninnenas 0.5 | s 8.2 | oo 04 | 0.0 0.0 | 0.0 | 0% I IO 0., CORTNIOV VTRRONOD 0,9, CORVRIPVEY IUTRUNOND 0., CORUNUNTI IVTRONID, 0,0, CONRRTRY [FPRROR RPN 71
(@) Includes $.....32,373,988 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $..........0 current year of bonds with Z designations and §......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includess.......... 0 current year of bonds with 5GI designations, §.......... 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.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............ 0; NAIC2S..... 0; NAIC3§... 0; NAIC4S...... 0; NAIC5S... 0; NAIC6S............ 0.



Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

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 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. U.S. Governments
1.01 ISSUET OBlGAtIONS. ......coucverirririeircriririrreerieeieeressenssseenesensinenes | evvsneneenennenennnnensQ | wonenerinnnnd 6,482,256 . R 166,204,109
1.02 Residential Mortgage-Backed Securities.. . . . .
1.03 Commercial Mortgage-Backed Securities.....
1.04 Other Loan-Backed and Structured Securities..

1.05 Totals

. All Other Governments
2.01 ISSUEr OblIgations........c..cvurerirerieiiiireireissiee e
2.02 Residential Mortgage-Backed Securities..
2.03 Commercial Mortgage-Backed Securities.....
2.04 Other Loan-Backed and Structured Securities..

2.05 Totals

. U.S. States, Territories and Possessions, Guaranteed
3.01 IsSUEr OblIGAtioNS.........couveieeicririeeiiee e
3.02 Residential Mortgage-Backed SECUNIES...........cceveveirereriiisieiciriinnns
3.03 Commercial Mortgage-Backed Securities.....
3.04 Other Loan-Backed and Structured Securities..

3.05 TOAIS....... ittt

80IS

U.S. Political Subdivisions of States, Territories an
Possessions, Guaranteed
4,01 1SSUET OBlIGAtIONS. ......vvveirvrieiscieiei ettt
4.02 Residential Mortgage-Backed Securities.
4,03 Commercial Mortgage-Backed Securities.....
4,04 Other Loan-Backed and Structured Securities..

4,05 TOMAIS. ...cuiveiisieiiittieisie s

U.S. Special Revenue
Non-Guaranteed
5.01 ISSUEr ODlIGAtIoNS.........cceveeeerieiririeirereieseiseree s
5.02 Residential Mortgage-Backed Securities
5.03 Commercial Mortgage-Backed Securities.....
5.04 Other Loan-Backed and Structured Securities..

5.05 Totals......

..85,910,559

. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUEK OBlIGAtIONS.........vvvreeeeiriiee s
6.02 Residential Mortgage-Backed Securities...........oovvririeninieneincininns

............ 25,853,565

6.03 Commercial Mortgage-Backed SeCUNties.............covevueverereeeecreeieenens | coerieeiane 1,254,205 | ............ 38,690,557 |............ AT487,197 | oo | 0 [ e b XXX [ 87,431,959 | ..ooovevvereeenn 191 [ 106,223,029 | ...cooovveeeeeere 196 | 87,431,959 | oo 0
6.04 Other Loan-Backed and Structured Securities.. ....15,902,853 | ... 36,304,683 | .. ..2,715,124 | . 0. . ..54,922,660 . ..71,813,184 RN 22,548,672 | .. ..32,373,988
B.05 TOMAIS.......cucveieereeeeicics ettt essenies b ss sttt ssenssnssnssnssnns | cresssesenns 17,157,059 |............ 90,660,509 |............ 76,055,886 | ...cocovreereercereeea0 |0 ek XXX | 100l 183,873,454 | 402 | 223,456,647 | ..cooveveeee 413 | 151,499,466 |............ 32,373,988

. Hybrid Securities
7.01 IsSUEr OblIgations.........ccoviuevriireieiieieieeeie e
7.02 Residential Mortgage-Backed Securities..
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities

7.05 Totals

. Parent, Subsidiaries and Affiliates
8.01 Issuer OblIgations.........ccouivevriireiriieicieiee e
8.02 Residential Mortgage-Backed SECUNtIES. .........coverevrierieiieirieiereinns
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities.
8.05 Affiliated Bank LOaNns - ISSUED..........cccouiveuriirriniieiniseeesiessse e
8.06 Affiliated Bank Loans - Acquired..

B.07 TOAIS. ..ttt
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Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

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

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

Distribution by Type

1
1 Year
orLess

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total

Publicly Traded

12
Total
Privately Placed

9.
9.01
9.02
9.03

SVO Identified Funds

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

10.
10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans

Unaffiliated Bank Loans

S ISSUBD. ...
- Acquired..

1.
11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
ISSUET OblIGAtIoNS.........cvucveieciirie e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities....

Other Loan-Backed and
SVO Identified Funds
Affiliated Bank Loans

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

Structured Securities..

...... 1254205 | ...
45902853 | .

XXX..

..... 60,606,059 | .
..... 36,304,663 |

195,258,021
..54,922,660

...195,258,021 | ..
22,548,672 |..

12.
12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year

Issuer Obligations.........

Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities

Other Loan-Backed and

Structured Securities

SVO Identified Funds.........ccocevrvvvrrnnnnes

Affiliated Bank Loans...
Unaffiliated Bank Loans

Line 12.08 as a % of Col. 9

13.
13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

Issuer Obligations.........

Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....

Other Loan-Backed and

Structured Securities..

SVO Identified Funds.........ccoccevrieerninnes

Affiliated Bank Loans...

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

............ 15,067,575
......... 35

14.
14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08

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

Total Privately Placed
Issuer Obligations.........

Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities

Other Loan-Backed and
SVO Identified Funds....
Affiliated Bank Loans...
Unaffiliated Bank Loans
Totals

Bonds

Structured Securities

.............. 2,089,484
......... 6.5

.............. 1,715,791
....... 53

............ 32,373,988
..100.0
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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, SI14
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Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PriOr YEAI.........ccoieveuriiiieeseie et

2. Cost of cash equivalents acquired

3. ACCIUAI OF QISCOUNL........cviiieicieic e sttt sttt

4. Unrealized valuation INCrease (ECIEASE)..........ciueieriirireiiieiesie ettt naa

5. Total gain (I0SS) ON AISPOSAIS..........cevevireriiiicieiiieie ettt bbb bbb s s b bnee

6. Deduct consideration received 0N AISPOSAIS...........cccvcreueiireiiiiieieeee et es bbb

7. Deduct amortization Of PrEMIUM.........c.ccciiiieieiece ettt ae e

8. Total foreign exchange change in book/adjusted Carrying ValUE............c.co.cueveeveeveesieieseesce e

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

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

11. Deduct total Nonadmitted @MOUNLS............cccviiieieiieircice st naes

.......................................................... 6,702,883
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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

EO1, E02, EO3, E04, E05, E06, E07, E08, E09
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Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

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

1 2 Codes 6 7 Fair Value 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2A 7 |UNITED STATES TREASURY 1.50% NOTE 8/15/2..........ccocovmmvrvmmniiinnins [ cvciane [ oo | vvnriiinns TA i | s 7,204,425 |...105.860 | .............. 7,940,025 | .......c...e. 7,500,000 7,323,001 0 29,505 | ..coovvvnenenns (V8 [P 0 ... 1.500 |...... 1.940 [FA...| s 42,493 | ... 112,500 | 11/09/2016. | 08/15/2026.
912828 2R 0 |UNITED STATES TREASURY 2.25% NOTE 8/15/2... 20,004,768 |...110.870 20,000,000 20,003,230 0 [ crrerrreenn(480) | o0 | a0 [ 2250 |...... 2240 [FA...| 169,973 | ........ 450,000 | 09/25/2017. | 08/15/2027.
912828 3W 8 |UNITED STATES TREASURY 2.75% NOTE 2/15/. ..18,313,316 |...114.650 18,500,000 | ........... 18,360,959 O [ e 17317 | 0 | 0 [ 2750 |...... 2.860 ..508,750 |03/07/2018. | 02/15/2028.
912828 4N 7 |UNITED STATES TREASURY 2.88% NOTE 5/15/2... 24,912,600 |...115.840 24,932,478 0 [ 8,045 | o0 | 0 [ 2870 |...... 2.910 718,750 | 06/22/2018. | 05/15/2028.
912828 U2 4 |UNITED STATES TREASURY 2.00% NOTE 11/15/... 57,993,209 |...108.820 58,748,368 0 [ 196,211 | 0 | 0 [ 2.000 |...... 2.380 [MN......| coo 155,801 | ... 1,200,000 |02/03/2017. | 11/15/2026.
912828 X8 8 |UNITED STATES TREASURY 2.38% NOTE 5/15/2... . 30,529,417 |...111.530 30,353,817 | .ooovvvvverrieencn0 [ eieees(51,386) | o0 | 0 [ 2370 |..... 2170 [MN......| e 92,507 | ........ 712,500 | 06/29/2017. | 05/15/2027.
912828 XW 5 |UNITED STATES TREASURY 1.75% NOTE 6/30/2.........ccccccvsuvivinniciannins | v B 6,442,893 | ...102.420 6,482,256 | ......cccooeicee0 | oo 11,568 | i | 0| 1.750 |...... 1.930 [JD.coe | v 314 | ... 113,750 | 07/06/2017. | 06/30/2022.
0199999. U.S. Government - Issuer Obligation . 165,400,628 XXX .185,703,315 166,204,109 XXX XXX XXX 746,570 | .....3,816,250 XXX XXX
0599999. Total - U.S. Government N 165,400,628 XXX | 185,703,315 166,204,109 | .. 210,780 XXX XXX XXX | s 746,570 | ... 3,816,250 XXX XXX
U.S. Special Revenue & Special A t Oblig: and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commermal Mortgage-Backed Securities
3137BE VH 4 |FHLMC MF STRUCTURED PT K040 3.24% A2 9/1.......cocoovorviimiiinciianns | v | o [ v AI1A | s 21,945,313 |...109.380 | ............21,876,660 | ............ 20,000,000 21,915,502 0 (29,810) | w.ovvvverrcienn0 | viriviriceenn0 [ 3.240 |...... 0.500 [MON...| ........54,017 | .cccoooviirrnnnncd 0 [ 12/08/2020. | 09/01/2024.
3137F2  LJ 3 |FHLMC MF STRUCTURED PT K066 3.12% A2 6/1.........coovvererverererrennns [ evcvene [ oo | vereeeedb | TA i | s 10,299,510 |...113.460 10,000,000 | ........... 10,197,914 | oo 0 )| o0 0 | 3.110 |...... 2.750 311,700 | 08/09/2017. | 06/01/2027.
3137FA WS 3 | FHLMC MF STRUCTURED PT K067 3.19% A2 7/ ..20,599,000 |...114.150 20,000,000 20,403,194 0 ) TSSO | R ISSOPOURRPOORRTOON | I DO 3190 |...... 2.830 ..638,800 |09/22/2017. | 07/01/2027.
3137FB BX 3 |FHLMC MF STRUCTURED PT K068 3.24% A2 8/1... 10,299,670 |...114.670 10,000,000 | ........... 10,204,443 | ....ooovrvir 0 ) STOUOPOUOPON | R ISOOPOUOPOOOPOON | I DO 3.240 |...... 2.880 324,400 |10/18/2017. | 08/01/2027.
3137FE BQ 2 |FHLMC MF STRUCTURED PT K072 3.44% A2 12/... B I 10,299,310 |...116.380 10,000,000 | ........... 10,214,283 0 ) SOOI | R ISSOPOURRPOORRTOON | I DR 3440 |...... 3.080 |MON... [ ..........28,700 | ........ 344,400 |01/23/2018. | 12/01/2027.
3137FG  6X 8 |FHLMC MF STRUCTURED PT K077 3.85% A2 5/1.......coooervvrervrrmrnrnenens [ evovene [ oo | v | LA i | s 10,268,660 |...119.440 10,000,000 | ........... 10,202,628 0 ) ST | N ISP | I DO 3.850 |...... 3.520 [MON...| .........32,083 | ........ 385,000 | 06/14/2018. | 05/01/2028.
3137FL N9 1 |FHLMC MF STRUCTURED PT K1510 3.50% A2 3/... ...118.280 10,000,000 | ........... 10,323,091 | .ovvoririn 0 ) [OOSR | INSOPOURPOROOON | I DO 3.500 |...... 3.040 |MON... | ..........29,208 | ........ 350,500 | 04/29/2019. | 03/01/2029.
3137FL YV 0 |FHLMC MF STRUCTURED PT K092 3.30% A2 4/1... . ...116.760 | . 4,670,636 ..4,000,000 4,101,803 0 ) STEOOTOUOPOR | R ESOTOPOUOPOOOPOON | B DU 3.290 |...... 2.930 [MON...| ........10,993 | ....... 131,920 |05/21/2019. | 04/01/2029.
3137FP HK 4 |FHLMC MF STRUCTURED PT K098 2.42% A2 8/1......cccorsvririnrnrrsnissianns | ovvene ..110.400 | ............ 11,040,470 | ............10,000,000 | ........... 10,263,203 0 )] (| 0 [ 2.420 |...... 2.070 |MON...| .........20,208 | ........ 242,500 |10/02/2019. | 08/01/2029.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities..........ccococoeerrvenneas XXX | 118,642,746 | ..........104,000,000 | ......... 107,826,061 .0 .(288,830) XXX XXX | XXX | ......281,450 | ... 2,729,220 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. XXX | e 118,642,746 | ..........104,000,000 | ......... 107,826,061 .0 .(288,830) XXX XXX | XXX | ........281,450 | ... 2,729,220 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
037833  BZ 2 |APPLE INC 2.45% SR UNSEC 8/4/2026............ccocouvvvemnmiinneiinniiisniiisnnns [ cviene [ oo | covnriins TIBFE s | i 3,905,346 |...108.970 | .............. 4,496,350 | ....ccocooene. 4,126,000 3,964,097 0 25789 | ..o (V8 [OOP 0 ... 2450 |...... 3.210 |FAL| v 41,277 | ... 101,087 | 09/12/2018. | 08/04/2026.
084670 BS 6 | BERKSHIRE HATHAWAY INC 3.13% SR UNSEC 3/.....covvvviirrrinniiienins [ crcvene [ e v T 1.CFE i | o 3,382,820 |...111.760 | .............. 3,911,705 | oo 3,500,000 3,415,277 (0 I 14,512 | o0 | 0 [ 3.120 |..... 3.630 |MS......| ccccceeen. 32,205 | ........ 109,375 | 09/12/2018. | 03/15/2026.
166764 BL 3 | CHEVRON CORP 2.95% SR UNSEC 5/16/2026 ...111.000 .2,308,966 ..2,080,000 2,085,849 0 (1,241) | o0 | 0 | 2.950 |..... 2.880 [MN......| coovvere 7,680 | oo 61,443 |02/13/2019. | 05/16/2026.
21688A AE 2 | COOPERATIEVE RABOBANK UA NEW 3.38% SR UN. ...111.550 4,077,408 ..3,655,000 3,666,115 0 (2,530) [ covoovevrerienn0 | i 3.370 |..... 3290 |MN...oo. | oo 13,706 | ........ 123,356 | 09/12/2018. | 05/21/2025.
30231G AT 9 |EXXON MOBIL CORP 3.04% SR UNSEC 3/1/2026... ...110.840 11,192,692 ..1,076,000 1,103,278 0 (5,153) | vvvvvererrerineenn0 [0 [ 3.040 |...... 2490 [MS......| oo 10,914 | .......... 32,743 | 10/06/2016. | 03/01/2026.
478160 BY 9 |JOHNSON & JOHNSON 2.45% SR UNSEC 3/1/202. . ...108.790 | . 8,589,128 | ... ..7,895,000 7,677,306 0 [ oo 37,412 | 0 | 0 [ 2450 |...... 3.020 |[MS..co.. | coovreenn. 64,476 | ........ 193,428 | 12/06/2018. | 03/01/2026.
594918 BB 9 |MICROSOFT CORPORATION 2.70% SR UNSEC 2/1.......ccccvvrvrrviririrnnine ..108.440 | ...ccovvennne 1,184,219 | oo 1,092,000 1,108,429 0 [ oo (d,020) | o0 [0 2.700 |...... 2290 [FA....o| oo 11,384 | .......... 29,484 | 10/06/2016. | 02/12/2025.
594918  BY 9 |MICROSOFT CORPORATION 3.30% SR UNSEC 2/6... ...113.950 .7,407,075 ..6,500,000 6,428,473 0 [ oo 0,327 | 0 | 0 [ 3.300 |...... 3.500 |FA..ooo| oo 86,3% | ........ 214,500 | 12/06/2018. | 02/06/2027.
742718 EP 0 |PROCTER & GAMBLE CO 2.70% SR UNSEC 2/2/2 ...110.830 11,893,028 1,649,456 0 [ i 0,358 | a0 | a0 [ 2.700 |...... 3440 [FA....| v 19,087 | oo 46,116 | 09/12/2018. | 02/02/2026.
822582 BX 9 | SHELL INTERNATIONAL FINANCE BV 2.50% SR.... ...109.580 .3,451,959 3,057,403 0 [ oo 14577 | 0 | 0 [ 2500 |...... 3.060 |MS...... | ccceeeen. 23844 | .......... 78,750 |02/13/2019. | 09/12/2026.
89153U AF 8 | TOTAL CAPITAL CANADA LTD 2.75% SR UNSEC... ...106.170 1,156,268 1,102,279 0 [ cireeeene(5,029) | o0 | a0 [ 2750 |...... 2.250 [ | v 13,809 | oo 29,948 | 10/06/2016. | 07/15/2023.
90331H MS 9 | US BANK NATIONAL ASSOCIATION 2.80% SR UN ...108.770 .3,980,982 3,599,461 0 [ oo 13,370 | 0 | 0 [ 2.800 |...... 3.230 | | e 43,839 | ........ 102,480 |09/12/2018. | 01/27/2025.
931142 DP 5 | WALMART INC 3.30% SR UNSEC 4/22/2024.... ...108.840 2,859,358 2,661,412 0. e(10,876) | ooovvccerrcce0 | o0 | 3.300 |...... 2.840 12/10/2018. | 04/22/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations XXX ...46,509,138 | ............42,158,000 | ........... 41,518,835 | .o 0 XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
085402 BC 2 | BANK 2019 BN18 3.58% Ad 51/2062. ..o | e [Tt AARM [ 3,089,064 | ..115.890 | ... 3476022 | oo 3,000,000 3,077,127 0 (8,360) | o 0 ] 0]...3580 [ ...3.230 [MON...] ... 8,960 | ....... 107,520 | 05/21/2019. | 05/01/2062.
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Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

SCHEDULE D - PART 1

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

2 Codes 6 7 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
065403 BC 0 |BANK 2019 BN17 3.71% A4 4/1/2052. 1.AFM.. ...116.550 .3,496,752 3,075,444 | ..oovvvvvviiienn0 | ieind(8,312) | a0 | 0 [ 3.710 |...... 3.360 |MON... | ..........9,285 | ........ 111,420 |03/21/2019. | 04/01/2052.
065405 AE 2 |BANK 2019 BN16 4.00% A4 2/1/2052. 1.AFM.. ...118.460 .3,5653,932 3,074,524 | o0 | ii(8,336) | 0 | 0 [ 4.000 |...... 3.650 |MON... | .......10,013 | ...... 120,150 |02/01/2019. | 02/01/2052.
08160B  AD 6 |BENCHMARKMTG TR 2018 B5 4.21% A4 7/1/20. 1.AFM.. ...119.330 .3,580,080 3,070,505 | ...covvvicviinieen0 [ i B AT | e [0 [ 4.200 |...... 3.850 |MON... | .........10,519 | ........ 126,228 | 07/27/2018. | 07/01/2051.
08162C AD 2 |BENCHMARKMTG TR 2018 B6 4.26% A4 10/1/2. 1.AFM.. ...120.030 .3,601,146 3,071,691 | o0 | ieid(8,324) | 0 | 0 [ 4.260 |...... 3.910 | MON... ..127,830 |09/20/2018. | 10/01/2051.
08162V AE 8 |BENCHMARK MTG TR 2019 B10 3.72% A4 3/1/2 1.AFM.. ...116.760 14,086,824 3,588,207 | ..oovvvveriirenn0 [ ciiieieend(9,788) | a0 | 0 [ 3.710 |...... 3.360 | MON... 03/21/2019. | 03/01/2062.
125910  AF 0 |COMM MTG TR 2014 UBS2 3.96% A5 3/1/2047.... 1.AFM.. ...109.300 12,623,224 2,472,967 | ..oovvvvvvriieenn0 | eecd(@3,191) | 0 | 0 [ 3.960 |...... 2.900 [MON...| ... 10/17/2017. | 03/01/2047.
126300 AY 0 |[COMM MTGE TR 2014-CR14 4.24% A4 2/1/2047. 1.AFM.. ...109.830 .1,356,436 1,284,757 | oocvciiviienncn0 | et (16,757) | 0 | iiicnnl0 s 4.230 |...... 2.760 |MON... | ... 09/27/2017. | 02/01/2047.
12634N AT 5 |CSAIL COMM MTG TR 2015 C2 3.50% A4 6/1/2 1.AFM.. ...110.120 .2,202,468 2,053,062 | ..coovvvvirriienn0 | e (12,254) | 0 | 0 [ 3.500 |...... 2.820 [MON...| ... 09/27/2017.| 06/01/2057.
17291C  BR 5 |CITIGROUP COMM MTGE 2016 C2 2.83% A4 8/1 1.AFM.. ...109.090 .3,272,889 2,965,868 | .ovvooveerrerree0 | o582 | 0 | o0 | 2.830 |...... 3.050 | MON... 12/19/2017. | 08/01/2049.
17321R AD 8 |CITIGROUP COMM MTGE 2013-GC17 4.13% A4 1.. 1.AFM.. ...109.170 11,091,725 1,047,255 | ..o | e (16,597) | 0 | 0 4130 |...... 2.340 [MON...| ... 10/25/2016. | 11/01/2046.
17322A  AD 4 | CITIGROUP COMM MTGE 2014 GC194.02% A4 3.. 1.AFM.. ...109.610 .1,096,107 1,044,099 | .o | e (14,185) | 0 | 0 4.020 |...... 2480 [MON...| ... 11/02/2016. | 03/01/2047.
36192C AF 2 |GS MTGE SEC TR 2013 GC10 2.56% AAB 2/1/2 1.AFM.. ...102.100 .2,562,959 2,520,775 | oo [ ciiieennd(8,104) | o0 [0 [ 2.560 |...... 2.070 [MON...| ... 09/23/2019. | 02/01/2046.
36250H AE 3 |GS MTGE SEC CORP I 2014 GC26 3.63% A5 1.. 1.AFM.. ...110.020 11,639,350 1,531,070 | oovocerviierceeen | eeieeee(10,407) | o0 | 0 3.620 |...... 2.850 [MON... 09/27/2017.| 11/01/2047.
36250S AE 9 |GSMTGE SEC CORP 112018 GS10 4.16% A5 1.AFM.. ...119.300 .3,579,111 3,070,059 | ..coovviiiriiienn0 | i (B419) | 0 | 0 [ 4150 |..... 3.800 | MON... 07/18/2018. | 07/01/2051.
36251F AW 6 |GS MTGE SEC CORP 112015 GC28 3.40% A5 2.. 1.AFM.. ...109.500 11,138,873 1,053,413 | oo | eieeed(3,290) | cvveiieciennd0 | 0 3.390 |...... 3.050 MON... 12/19/2017. | 02/01/2048.
36251X AR 8 |GSMTGE SEC CORP |1 2016 GS4 3.44% A4 11... 1.AFM.. ...112.520 11,125,205 1,018,311 | oo | eieeeeed(2,997) | 0 | 0 3.440 |...... 3.090 |MON... | ... 11/16/2016. | 11/01/2049.
36253G AE 2 |GS MTGE SEC CORP 11 2014 GC24 3.93% A59.. 1.AFM.. ...110.380 .2,759,525 2,580,530 | ..ooovviverriienn0 [ s RTATE) | 0 | 0 [ 3.930 |...... 2.970 [MON...| ... 12/19/2017.| 09/01/2047.
36254K AL 6 |GSMTGE SEC CORP 112017 GS8 3.47% A4 11 1.AFM.. ...113.660 .2,727,953 2,451,007 | .0 [ iieceed(8,970) | a0 | 0 [ 3.460 |...... 3.120 |MON... | ... 11/14/2017. | 11/01/2050.
465968 AE 5 |JPMORGAN CHASE COMM 2017 JP7 3.45% A5 91.. " 1.AFM.. ...113.480 | . .2,269,748 1,971,259 | o0 | 3494 | 0 | 0 3450 |...... 3.700 [MON...| ... 08/16/2018. | 09/01/2050.
46643P BE 9 | JPMBB COMM MTGE SEC 2014-C25 3.67% A5 11.....cvvvrervireirerisiiinines 1.AFM .110.260 | e 1,586,772 1,475,280 | coovvervcvinicenen0 [ eiieeen(9,429) | o0 [ ciiiinnl0 3.670 |...... 2.940 |MON... 10/11/2017. | 11/01/2047.
46648K AU 0 | JPMDB MTG SEC TR 2017 C7 3.41% A5 10/1/2 1.AFM.. ...113.410 .2,948,761 2,654,397 | ..oovvvvirieenn0 | a7 770) | a0 | 0 [ 3400 |...... 3.050 MON... 10/13/2017. | 10/01/2050.
61763K  BA 1 | MORGAN STNLY BAML TR 2014-C154.05% A4 4... 1.AFM.. ...109.850 .3,707,731 3,420,959 | ..o [ i (15,445) | o0 |0 [ 4.050 |...... 3.550 | MON... 12/07/2018. | 04/01/2047.
61764R  BF 4 | MORGAN STNLY TR 2015 C20 3.25% A4 2/1/20 1.AFM.. ...108.480 .1,084,852 1,024,325 | oo | eiceecd(6,110) | 0 | 0 3.240 |...... 2.570 [MON...| ... 10/25/2016. | 02/01/2048.
61766L BS 7 | MORGAN STNLY BAML TR 2016-C28 3.54% A4 1... 1.AFM.. L1670 .3,350,118 3,016,210 | .0 [ eiieieea(3,769) | a0 | 0 [ 3.540 |...... 3.410 |MON... | ... 10/02/2018. | 01/01/2049.
61767E  AE 4 |MORGAN STAN BAML TRST 2017 C34 3.54% Ad.........cooovvvmmrrrmrrrrinris 1.AFM L A13.820 | 3,414,801 3,006,694 | ...oovvovrriiinnn0 | i nd(9,374) | 0 | 0 [ 3.530 |...... 3.160 |MON... 12/19/2017. | 11/01/2052.
90269C AD 2 |UBS BARCLAYS COMM MTG 2012-C2 3.52% A4 5.. 1.AFM.. ..102.790 11,027,955 1,010,223 | ..ocvvvviieenen0 | eeeieecn(7,841) | cciieennl0 | 0 s 3.520 |...... 2.730 |MON... | ... 12/19/2017. | 05/01/2063.
90276T AG 9 |UBS COMM MTGE TRUST 2017 C5 3.47% A5 11/... 1.AFM.. ...113.340 .2,946,931 2,654,720 | o0 | e (7,628) | 0 | 0 [ 3470 |..... 3.120 |MON... | ... 11/01/2017. | 11/01/2050.
90278L  AY 5 |UBS COMM MTGE TRUST 2018 C154.34% A4 12.. 1.AFM.. ..119.420 .3,582,606 3,073,579 | o0 [ iend(8,339) | 0 |0 [ 4.340 |...... 3.980 |MON... 12/18/2018. | 12/01/2051.
90349G  BF 1 |UBS BARCLAYS COMM MTG 2013-C6 3.24% A4 4.. . 1.AFM.. ...105.250 1,205,197 . 1,159,579 | oo | i B871) | 0 | 0 3.240 |...... 2.610 [MON... 10/12/2017. | 04/01/2046.
92890K BA 2 |WF-RBS COMM MTGE TR 2014-C22 3.75% A5 9......evvvvvvinrreiiirrsinins 1.AFM ..110.140 650,000 676,452 | ..ccovvvvriviiennn0 | e (7,102) [ a0 | 0 3.750 |...... 2.550 | MON... 10/25/2016. | 09/01/2057.
92936T AB 8 |WF-RBS COMM MTGE TR 2012-C7 3.43% A2 6/1.... 1.AFM.. ...103.000 2,450,000 2,487,349 | ..coooiiicieenn0 | 27,91 | 0 | 0 [ 3.430 |...... 2210 [MON...| ... 09/23/2019. | 06/01/2045.
92936Y AC 5 |WF-RBS COMM MTGE TR 2012-C8 3.00% A3 8/1.... 1.AFM.. ...103.280 850,000 853,140 | ...ccovvvvcvciiienns0 | e 2,570) | a0 [0 [ 3.000 |...... 2.670 |MON... | ... 05/20/2019. | 08/01/2045.
92939L AE 6 |WFRBS COMM MTG TR 2014 C25 3.63% A5 11/1 1.AFM.. ...110.640 ..1,500,000 1,536,065 | ....ccovvvvrrrceec0 | oo QITT) | 0 | 0 3.630 |...... 2.950 [MON... 09/27/2017.| 11/01/2047.
94989Y AZ 6 |WELLS FARGO COMM MTG 2016 C32 3.56% A4 1 1.AFM.. 111790 ..4,315,000 4415785 | ...covvvciieinenn0 | e (19,717) | 0 [0 [ 3.560 |...... 3.040 |MON... | .........12,801 | ........ 153,614 | 04/25/2019. | 01/01/2059.
95000A AU 1 |WELLS FARGO COMM MTG 2015 P2 3.81% A4 12 1.AFM.. ...113.420 ..3,750,000 3,801,313 | oo [ iiecn(10,621) | o0 [0 [ 3.800 |...... 3.490 | MON... 142,838 | 12/11/2018. | 12/01/2048.
95000M BP 5 | WELLS FARGO COMM MTG 2016 C36 3.06% A4 1. 1.AFM.. ...109.170 ..2,000,000 2,017,193 | o0 [ iieend(3,026) | o0 [0 [ 3.060 |...... 2.890 |MON... eirr.61,300 | 09/27/2017. | 11/01/2059.
95001L AU 6 | WELLS FARGO COMM MTG 2018 C43 4.01% A4 3 1.AFM.. ...116.960 ..3,000,000 3,066,766 | ......ooccoociceen0 | i i(8,678) | v | 0| 4.010 |..... 3.650 |MON... | ..........10,030 | ....... 120,360 | 03/12/2018. | 03/01/2051.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES.........vuiuriiiiiriiiieisiisi s XXX ] ...........96,643,849 | ............ 85,749,236 87,431,959 XXX XXX XXX | .....262,771 | ... 3,155,015 XXX XXX

Industrial & Mi

(Unaffiliated) - Other Loan-Backed and Structured Securities
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Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
02007M  AF 7 |ALLY AUTO REC TR 2018 1 2.53% A4 2/15/20 .1,499,734 |...101.180 ...1,517,805 ...1,500,000 1,499,955 (U T 69 .0 .0 2530 |...... 2.540 |MON.. 01/23/2018. | 02/15/2023.
02582J JH 4 |AMERICAN EXPRESS CR MASTER TR 3.18% A 4. 11,446,828 | ...102.060 1,449,198 0 1,165 0 0 10/22/2018. | 04/15/2024.
02588Q AB 4 | AMERICAN EXPRESS CR MASTER TR 2.87% A 10... ...103.180 1,071,517 0 (8,490)| ... .0 .0 07/22/2019. | 10/15/2024.
05522R DA 3 |BACREDIT CARD TRUST 3.10% A3 12/15/2023.... ...101.520 1,998,175 0 3,381 .0 .0 10/22/2018. | 12/15/2023.
09202V AC 2 [BLACK DIAMOND CLOLTD 2017 1AFLT ATA4/....occvvvvicnnivciieivscians [ eeee | Cl i | LA FE i | 1,695,750 ... 99.630 1,698,185 0 716 0 0 05/22/2017. | 04/24/2029.
12549B  AQ 1 |CIFC FUNDING LTD 2013 2A FLT ATLR 10/18].......oovivvvenvrvennrvencrvenens [ evcvene [ C v | LAFE i | 12,987,344 | L 99.740 2,991,574 0 2,168 .0 .0 01/30/2019. | 10/18/2030.
14041IN  FQ 9 [CAP ONE MULTI-AST EXE TRUST 2.29% A6 7/1... ...103.520 405,000 406,569 0 (882) .0 .0 07/22/2019. | 07/15/2025.
14041N  FR 7 |CAP ONE MULTI-AST EXE TRUST 3.01% A1 2/1 ...100.800 ...2,500,000 2,508,923 0 (30,488) 0 0 08/21/2019. | 02/15/2024.
14041IN  FT 3 [CAP ONE MULTI-AST EXE TRUST 2.84% A1 12/... ...102.920 ...2,100,000 2,106,013 0 (5,214) | .... .0 .0 05/01/2019. | 12/15/2024.
161571 FQ 2 | CHASE ISSUANCE TRUST 2.16% A7 9/15/2024 ...103.310 1,000,000 1,001,965 0 (1,093)] ... .0 .0 11/09/2016. | 09/15/2024.
161571  GK 4 | CHASE ISSUANCE TRUST 2.77% A2 3/15/2023 ...100.490 986,000 986,502 0 (2,407) .0 .0 05/01/2019. | 03/15/2023.
17305 FR 1 | CITIBANK CC ISSUANCE TRUST 2.68% A5 6/7.........ccocoeerrreirrriirins ...101.080 2,000,000 2,006,295 0 [ e (14,139) | v (V8 [OPPR 0 08/21/2019. | 06/07/2023.
17305 GS 8 | CITIBANK CC ISSUANCE TRUST 3.96% A7 10/1 ...999,184 |...120.770 ....1,207,700 ...1,000,000 999,333 (U I 92 | ... 10/05/2018. | 10/13/2030.
254683 BX 2 |DISCOVER CARD EXEC NOTE TRUST 2.39% A27... .1,016,836 |...102.280 ...1,022,840 | ... ...1,000,000 1,004,114 0 (3,850) | .... 08/18/2017.| 07/15/2024.
254683 CH 6 |DISCOVER CARD EXEC NOTE TRUST 3.32% A5 3......cocoomvvvvmerrvmeneinnns [ eviveee [ oo | overeeedd | TAFE i | s 1,499,960 |...102.190 | ...coccvvene. 1,532,850 | ..oovvvennnee 1,500,000 1,499,960 0 0 10/04/2018. | 03/15/2024.
254683 CK 9 | DISCOVER CARD EXEC NOTE TRUST 3.04% A17 11,024,023 | ...102.950 1,010,232 0 (9,607) .... 07/22/2019. | 07/15/2024.
34529S AA 7 |FORD CREDIT AUTO TR 2017 2 2.36% A 3/15/. .2,985,515 |...103.430 2,994,640 0 3,036 11/29/2017. | 03/15/2029.
34531B AA 0 |FORD CREDIT AUTO TR 2016 2 2.03% A 12/15..........oovvvvmnrrinniianniians | vvnene | oo | cevveennn [ TAFE i | s 497,796 |...100.800 | ....c.coccccenns 501,011 497,000 497,203 0 (439) 08/21/2019. | 12/15/2027.
34531IN  AA 4 |FORD CREDIT AUTO TR 2020 1 2.04% A 8/15/.. 11,499,483 | ...105.410 ....1,681,285 ...1,500,000 1,499,499 (U I 16 | ... 02/11/2020. | 08/15/2031.
34532P  AA 8 |FORD CREDIT AUTO TR 2019 1 3.52% A 7/15.. .2,031,406 |...109.060 2,181,240 | ... ...2,000,000 2,025,266 0 (6,140)| ... 03/17/2020. | 07/15/2030.
44928X AL 8 |ICG US CLO 2014 1A FLT A1R 1/20/2030.........ccocemvveernrernreeeneireneirecene | cenvees | C | e | TAFE i | 1,396,800 |..... 99.790 | .coovvr 1,393911 | oo 1,396,800 1,396,800 0 0 10/25/2017. | 01/20/2030.
57629W BR 0 | MASSMUTUAL GLOBAL FUNDING I 2.50% SR SE... 11,185,397 |...103.870 1,215,349 1,174,807 0 (2,607)] ... 10/13/2016. | 10/17/2022.
65251X AN 6 |NEWSTARBERKELEY FD CLO LLC 20 FLT AR 10.... .2,500,000 |..... 99.490 2,487,403 | ... . 2,500,000 0 0 03/29/2019. | 10/25/2028.
67108F AN 6 |OZLM FUNDING LTD 2013-4A FLT ATR 10/22/2..........coovvvvirrcienriiinnicinne | venene | oo | cerceenc [ TAFE i | 3,187,323 |..... 99.870 | .ovvvvenve. 3,184,882 | ......cc...... 3,188,794 3,187,792 0 316 06/06/2019. | 10/22/2030.
675711 AA 3 |OCTAGON INV PARTNERS 2017 1A FLT A1 1/20.. 1,667,595 | ..... 99.830 ....1,667,318 ...1,670,000 1,668,377 0 419 01/30/2019. | 01/20/2031.
87165Y AC 7 |SYMPHONY CLO LTD 2018 19A FLT A 4/16/203.... .3,976,250 |..... 99.510 3,980,456 | ... ...4,000,000 3,982,533 0 4,139 06/06/2019. | 04/16/2031.
88433R  AC 6 |WIND RIVER CLO LTD 2017 2A FLT A 7/20/20........ccocouvvrvmnrrvinnicenvcrenne | ceveee | C | v | TAFE i | 1,750,000 |..... 99.820 | ..coovvvennne 1,746,868 | ............. 1,750,000 1,750,000 0 0 05/12/2017.| 07/20/2030.
89231X AA 9 |TOYOTA AUTOLN 2019 1A 2.56% A 11/25/203 .5,010,769 |...106.790 5,339,550 5,007,311 0 (2,334)] .... 07/22/2019. | 11/25/2031.
89238B  AE 2 |TOYOTA AUTO REC OWN TR 2018 A 2.52% A4 5......coooovvvvicriiacicianiins | o .2,999,924 |...101.830 3,054,900 . 2,999,924 0 0 01/23/2018. | 05/15/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUTIHIES................c.cveeveivreeeierereeieiereieeseseresieneneens | cvereenenns 55,042,125 XXX | e 56,185,891 | ............ 54,874,594 54,922,662 0] e (VAL (U [ 0] XXX | XXX | XXX |.... 108,574 | ... 1,450,228 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............ccooruiriiiiiiioiiisssi s | onnieeas 184,849,057 XXX | e 199,338,878 | .......... 182,781,830 | ......... 183,873,456 | ....cccooviviriennnc [ (330,417) | weovvvenrienana (V] ST 0] XXX | XXX | XXX | ... 756,578 | ... 5,814,644 XXX XXX
Totals
7699999.  Total - ISSUEE OBIIGAtIONS. ... | cnnenai 206,792,957 XXX | e 232,212,453 209,658,000 207,722,944 (U = 308,276 XXX XXX XXX | . 1,131,803 | ... 5,025,651 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities XXX 215,286,595 ..189,749,236 | ......... 195,258,020 | ...oooovviniiiciinand 0 .(644,570) | ... XXX XXX XXX [ s 544,221 | ..... 5,884,235 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECURLIES. ..........ouuurrieiriiiiriiosrii s XXX | . ..56,185,891 | ... 54,874,594 54,922,662 0 |.e...(72173) | ... XXX XXX XXX | 108,574 | ... 1,450,228 XXX XXX
8399999. Grand Total - BONDS...........covverrveerrriicriieriiicnens XXX | e 503,684,939 | .......... 454,281,830 | ......... 457,903,626 | .....coovverrrirnnn (U I (408,467) | ...ocvvererrenac (V8 [OP 0 XXX XXX XXX | e 1,784,598 |....12,360,114 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 430,424,192 1B s 5,138,904 1C e 9,265,816 1D . 13,074,714 1E 0 TF s 0 16 s 0
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Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

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

1 2 Codes 6 7 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
2C .. 0
3A 3C .. 0
4A 4C .. 0
5A .. 5C .. 0
6
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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 2020 of the TLIC Watertree Reinsurance Inc.

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A
3137BE VH 4 |FHLMC MF STRUCTURED PT K040 3.24% A2 9/1.....cciriiiiririnisiiiensnmsisnsssssnssnesenssnsssssensenene | eonneneenenes 12/08/2020........ MORGAN STANLEY & CO. INC N 21,945,312 | oo 20,000,000 18,006
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment OO OO OO OO OO OP OO OO O PO OO PO O OO PO PO OO POP OO PP YOO PO PP PP UPTO) [POOPOPOPPPOPPRPPPPPOOPPSRPTOONe 21,945,312 | ..ccccooeees 20,000,000 18,006
Bonds - Industrial and Mi:
34531IN AA 4 |FORD CREDIT AUTO TR 2020 12.04% A 8/15/... J.P. MORGAN SECURITIES INC 1,499,483 1,500,000 0
34532P  AA 8 |FORD CREDIT AUTO TR 2019 13.52% A 7/15/... CREDIT SUISSE/FIRST BOSTON... 2,031,406 2,000,000 782
3899999. Total - Bonds - Industrial and Miscellaneous. 3,530,889 3,500,000 782
8399997. Total - Bonds - Part 3 25476,201 | .o 23,500,000 18,788
8399998. Total - Bonds - Summary Item from Part 5... 345,078 350,000 174
8399999, Total - BONAS. ......ivuieiiieieiiiisisi s 25,821,279 | .o 23,850,000 18,962
9999999. Total - Bonds, Preferred and Common Stocks ..25,821,279 XXX
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Annual Statement for the year 2020 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
1 12 13 14 15
F Current Bond
o 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 | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 2A 7 |UNITED STATES TREASURY 1.50% NOTE .| 08/25/2020. | NOMURA SECURITIES INT'LINC..........
N O B 34,565,396 | ....32,500,000 | ....31,349,642 | ....... 31,696,928 | 1o 0 74,823 | v 0 [ 74823 | 0 o 3,771,750 | o 0 |.2,793,647 |....2,793,647 | ....502,072 | 08/15/2026.
912828 XW 5 |UNITED STATES TREASURY 1.75% NOTE .1 05/26/2020. | CITIGROUP........c.oorirririeirieieieireisiiens
613012 24,270,096 | ....23,500,000 | ....23,365.412 23431148 0| o 10,777 23,441,924 |0 | o 828,172 | .....828,172 | ....167,212 | 06/30/2022.
0599999. Total - Bonds - U.S. Government.......... 58,835,492 | .....56,000,000 | .....54,715,054 55,128,076 0 85,600 55,213,674 3,621,819 |....3,621819 | ...669,284 | XXX
Bonds - U.S. Special Revenue and Special Assessment
3137B3 NA 2 |FHLMC MF STRUCTURED PT K030 3.25% A2 .| 08/24/2020. | GOLDMAN SACHS & CO.......ccovveverrenne
M N Y D P 10,658,594 | ..... 10,000,000 | ..... 10,403,516 | ......... 10,370,461 | ................. 0. (79,715) | c.ovvern (L] (79,715) | oo 0] e 10,290,746 |................ 0 ... 367,848 | ....... 367,848 | ..... 240,139 | 04/01/2023.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSITIENS........... wovwvvsvsivsvsvsssvsvssssvssssvsssosssssssnsnssssnss | 10,658,594 | .....10,000,000 | ....10,403,516 | ........ 10,370,461 | oo 0] s (GENAT)] — 0 ] (79,715) | oo 0] 10,290,746 | ...oococc..n 0]...367.848 | ...... 367,848 |....240,139 | XXX
Bonds - Industrial and Miscellaneous
02582 HJ 2 |AMERICAN EXPRESS CR MASTER TR 2.04% A | .. | 10/15/2020. | PaydOwn..........cccviveenmiireriniirereiensiennns
s 2,500,000 | ....... 2,500,000 | ....... 2,499,623 | ........... 2,499,831 | o0 | 169 | 0 | 169 [0 | 2,500,000 05/15/2023.
05522R  CX 4 |BACREDIT CARD TRUST 1.84% A2 1/15/2023... | .. | 08/15/2020. | PaydOWN..........cevvvvvmsrrviesannisiissssisiisans | 3,000,000 | ...... 3,000,000 2,996,782 2,998,005 | vvvvvvvvver0 | oo ,995 | o0 ] 1,995 | o0 | 3,000,000 01/15/2023.
065402 BC 2 |BANK 2019 BN18 3.58% A4 5/1/2062................... .. | 05/18/2020. | BARCLAYS 1,112,461 | ...... 1,000,000 | ...... 1,029,988 | ...oooo... 1,028,495 | o0 | eoren(1,085) | oo | oo n(1,085) | o0 | oo 1,027,431 05/01/2062.
065403 BC 0 |BANK 2019 BN17 3.71% A4 4/1/2052................... .. | 06/18/2020. | WELLS FARGO BANK.........coovmmmvvvismsnnn | 1,120,156 | ...... 1,000,000 | ....... 1,029,918 | oo, 1,027,919 | coovvoveee0 | e (1,058) | o0 [ oo (1,058) | o0 | e 1,026,860 04/01/2052.
08161C AE 1 |BENCHMARK MTG TR 2018 B2 3.88% A5 2/1/20 | .. | 08/19/2020. | WELLS FARGO BANK. 1,814,536 | ...... 1,560,000 | ....... 1,558,842 | oooo..... 1,558,842 | o0 | 0 | 0 [ 0 0 | 1,558,842 02/01/2051.
12550L  AJ 1 |CIFC FUNDING LTD 2015 2A ADJ AR 4/16/202... | C | 03/05/2020. | Call  100.0000. 928,512 | oo 928,512 926,771 926,771 | oo O i 0 0 0 0 926,771 04/16/2027.
12550L  AJ 1 |CIFC FUNDING LTD 2015 2A ADJ AR 4/16/202... | C| 01/16/2020. | PQYdOWN. ..ooccccvvsvvmsvvenscvnssvcnssieese | 122,452 | v 122,152 | s 121,923 | oo 121,923 | v [ o229 | a0 [ rinnnn229 |0 | 122,152 04/16/2027.
161571 HE 7 |CHASE ISSUANCE TRUST 1.49% A4 7/15/2022.. .. | 07/15/2020. | PaydOWN..........coevvvvvmnmrviesannssissssnsniisans | 3,000,000 | ...... 3,000,000 | ..... 2,981,719 2,989,791 | 0 | 000 10,209 | o0 ] 10,209 | o0 | 3,000,000 07/15/2022.
17305E  GB 5 |CITIBANK CC ISSUANCE TRUST 1.92% A3 4/7/. | .. | 04/07/2020. | Paydown 2,000,000 | ...... 2,000,000 | ...... 1,994,063 | ovvve.. 1,999,290 | o0 | o710 | oo | o710 |0 | e, 2,000,000 04/07/2022.
23307D BA 0 |DBGS MORTGAGE TRUST 2018 C14.47% A4 .1 08/18/2020. | SOCIETE GENERALE..
oo 3,613,477 | ....... 3,000,000 | ....... 3,089,775 3,080,336 | .oorooieeenn0 | ceieen(5,324) | 0 | e(5,324) | 0 | 3,075,012 | .o 0 ... 538,465 | ....... 538,465 | ....... 96,391 | 10/01/2051.
254683 BR 5 |DISCOVER CARD EXEC NOTE TRUST 2.19% .| 10/15/2020. | Paydown...
e T B 1,500,000 | ....... 1,500,000 | ....... 1,517,578 | ........... 1,504,148 | .ooovvieenn0 [ e (4,148) | 0 [ (4,148) | 0 | 1,500,000 |..cccovvrrennn (0 {1 I (0] 27,375 | 04/15/2023.
34530W  AA 5 | FORD CREDIT AUTO TR 2015 2 2.44% A 1/15/... | . | 07/15/2020. | PaYOWN. oo | 1,500,000 | ....... 1,500,000 | ....... 1,524,797 | oo 1,504,150 | .oovevvcciin [ coeeens(8150) | e [ (,150) | o0 | e 1,500,000 | ......ooee.. (O (o I 0| 21,350 | 01/15/2027.
34532E AE 5 |FORD CRED AUTO OWNR TR 2016 B 1.52% A4 | .. | 02/15/2020. | Paydown...
e N I S 741,089 | .......... 741,089 | .......... T84T | oo 740,951 | o0 | 138 | 0 138 |0 | e 741,089 | .o {1 R {1 IO {1 I 1,682 | 08/15/2021.
36192C AF 2 |GSMTGE SEC TR 2013 GC10 2.56% AAB 2/1/2. | .. | 12/01/2020. [ PaydOWN.........ccvrvrererrieriinrrieisnieesenes R R 1,197,653 | ....... 1,197,653 | ....... 1,206,448 | ........... 1,205,593 | cooovvvvvvr0 | oo (7,940) | o0 [ oo (7,940) | o0 | e 1,197,653 | o0 | o, O | i, 0l 17,334 | 02/01/2046.
362525 AV 9 |GSMTGE SEC CORP 112019 GC38 3.97% A4 2..| .. | 08/18/2020. | VAHOUS...oscovvvsvvsvssvesvssvsssssssssns | 4,651,250 | ....... 4,000,000 | ...... 4,119,984 | .......... 4,110,962 | oovovrenn0 | s (6,289) | o0 [ e (6,289) | o0 | 4,104,673 | o0 | o 546,577 | ... 546,577 | ....104,270 | 02/01/2052.
36260J AD 9 | GSMTGE SEC CORP 112019 GC39 3.57% A4 5.. .. | 08/19/2020. | WELLS FARGO BANK 4,610,469 | ....... 4,000,000 | ....... 4,119,772 | o 4,113,258 | o0 | e 7,016) | 0 [ 7,016) [0 | 4,106,239 | .ovrs0 | o 504,230 | ...... 504,230 | .....103,047 | 05/01/2052.
44928X AL 8 [ICGUSCLO 2014 1AFLT A1R 1/20/2030............ C | 04/20/2020. [ PaydOWN...........cooovrvveemrieensissniissniisans | L 83000 | 3,200 3,200 3,200 | o0 L0 | o0 | 0 |0 | 3.200 0 0 50 | 01/20/2030.
67108F AN 6 | OZLM FUNDING LTD 2013-4A FLT ATR 10/22/2.. | . | 1012212020, | PaYAOWN...coosvvsvsvsvsesvssvsnsnsessns | 61,208 [ o 61,206 | ..o 61,177 61,180 | ovrvvrin0 | cmvrnienn25 [ eovriininn0 |25 | s | i I — U (o O — 1,249 | 10/22/2030.
89236T FS 9 |[TOYOTAMOTOR CREDIT CORP 3.35% SR .| 04/15/2020. | TPLIC-NMS-NON MATCHED SURPLUS.
UNSEC 4,212,440 | ...... 4,000,000 | ....... 3,998,920 3,999,097 0 ((51:) (1] ((15) 1 [— {1 3,999,039 |...cooeeeen0 | e 213,401 | ... 213,401 | ... 103,106 | 01/08/2024.
90931C AA 6 |UNITED AIRLINES 2018 1 AAPTT 4.15% EETC.. | .. | 02/25/2020. | Redemption ~ 100.0000..........cccrvvevennee . 333,507 | v 333,507 | v 333,507 333,507 0 333507 | o0 | (R 0. (29,555) | 02/25/2033.
90931C  AA 6 |UNITED AIRLINES 2018 1 AA PTT 4.15% EETC.. | . | 08/21/2020. | TLIC-NMS-NON MATCHED SURPLUS... | | . 2,583,805 | ... 2,666,493 | ..... 2,666,493 | ......... 2,666,493 | .ovooovrn 0 2,666,493 0 | (82,688) | ... (82,688) | ....(136,332) | 02/25/2033.
92936T AB 8 |WF-RBS COMM MTGE TR 2012-C7 3.43% A2 6/1|.. | 05/18/2020. | CREDIT SUISSE/FIRST BOSTON.....cco. | | . 2,295,000 | ...... 2,250,000 | ...... 2,317,852 2,309,932 0 2,300,678 0 (5,678)| .........(5,678) | ...... 36,240 | 06/01/2045.
94951M AA 1 |WELLFLEET CLOLTD 2017 2A FLT A1 10/20/2... | C| 03/10/2020. | Call  100.0000 2,000,000 | .......2,000,000 | ...... 2,000,000 | ..o 2,000,000 2,000,000 0. .0 024,792 | 10/20/2029,
3899999. Total - Bonds - Industrial and MiSCEllaNEOUS........cvvsvss s vvsvssvssivss vttt | 44,900,913 | ....42,363,812 | ....42,833,979 | ........ 42,783,670 42,750,845 .0 | ..2,150,08 |.....2,150,068 | ..... 584,347 | XXX




Annual Statement for the year 2020 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
1 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | 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
8399997, 0 = BONGS - P 4. ..114,304,999 |....108,363,812 |...107,952,549 | ....... 108,282,207 | oo 0| (26942)| .00 | ...n..(26,942) 0 | 108,255,265 .0 | 6,130,735 |....6,139,735 | 1,493,770 | XXX
8399998. Total - Bonds - Summary Hem flom Part 5.......cocvsvsss st st | 350,000 | oo 350,000 | .o 345,078 0 0 | 4,922 .0 4,922 |0 | 350,000 0 | [ — [ — 3483 | XXX
8399999, TOtal - BONAS ..o s ..114,744,999 |...108,713,812 |...108,207,627 | ...... 108,282,207 .0 (22,020) | oo | e 108,605,265 .0 |.6,139,735 |....6,139,735 | 1,497,253 | XXX
9999999. Total - Bonds, Preferred and Common Stocks............... ..114,744,999 XXX [...108,297,627 | ... 108,282,207 .0 (22,020)] 0 | 108,605,265 .0 ].6,139,735 |...6,139,735 | 1,497,253 | XXX

'vid
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Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - Industrial and Miscellaneous
CAP ONE MULTI-AST EXE TRUST
14041N FN 6 |1.99% A4 71 03/20/2020 | WELLS FARGO BANK .| 09/15/2020 | Paydown .350,000 345,078 350,000 350,000 0 0 0 0 0
3899999. Total - Bonds - Industrial and Miscellangous...............ccc.ccucueena. .350,000 345,078 350,000 350,000 0 0 0 0 0
8399998. Total - Bonds .350,000 345,078 350,000 350,000 0 0 0 0 0
9999999. Total - Bonds, Preferred and COMMON StOCKS...........ccoviiiiiciiies ceeieeiiieieieteeete sttt ssst ettt s s s s s s sesesnas 345,078 350,000 350,000 0 0 0 0 0




Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

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

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



Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Citibank Money Market. NEW YOrK, NEW YOTK. ... seeieissessssssssssssssssssessessenss | sonnsenes | evsenend 0.00 0 0 0 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 0 [ XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 0 | XXX
0599999. Total Cash XXX XXX 0 0 0 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 0 | 4. April (1) 7. July 0 | 10. October. 0
2. February (3,459,765) | 5. May. (5) | 8. August. 0 | 11. November 0
3. March (351) | 6. June. 0 |9. September. 0 | 12. December 0

E27
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Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
All Other Money Market Mutual Funds
31607A 70 3 |FIDELITY GOV PTF 12/3112020................ 0.010 22939.123
8699999. Total - All Other MONEY MArKEt MUIUAI FUNGS..........c..eviiiuiieiieieeiiseti ittt e e sbs | ShseeEee bR s e b e b b e b e e b b e e b e e R ee bt b s ies | Lateseebeeb e e s oL b b e b e E s e e e bR E e bbbt 22,939,123
8899999. Total- Cash EQUIVAIENS L L 22939 123
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 0 {1 0 1C 0 1D s 0
1E 0 TF e 0 LLC R 0
2A 0 28 .. .0 2C .. 0
3A 0 3B .. .0 3C .. 0
4A 0 4B .. .0 4C .. 0
5A 0 5B .. .0 5C ... 0
6 0




Annual Statement for the year 2020 of the TLIC Watertree Reinsurance Inc.

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 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
1o AIBDAMA.. .o AL | it [ e
2. Alaska
3. ANZONA......
4. ATKansas.........coocoveevenivrvennen AR | i
5. California...
6.  Colorado....
7. ConNECHCUL........cveveciererircrinns CT v
8. Delaware
9. District of Columbia . . .
10, FlONda. ..o [ -
11, GEOMGia. e GA|..
12, Hawaii HI..
13.  Idaho.......... D] I
14.  lllinois IL|..
15.  Indiana IN|.. .
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY].. .
19, LouiSiana.......cccvvveverirernririnend LA| ..
20.  Maine..... ME|..
21, Maryland.......ooooveeenireinencis MD .. .
22.  Massachusetts............cocovrvrnnee MA| ..o
23.  Michigan....
24, Minnesota..
25, MiSSISSIPPi....ccoervrvrernriernnneeee MS | i,
26.  Missouri.
27.  Montana....
28.  Nebraska.........ccccceververrivereren NE | i
29.

30.  New Hampshire.

31, NewJersey....cooovvevrcnccee Nd [ i

32.  New Mexico...

33.  New York

34.  North Carolina...

35.  North Dakota.

37.  Oklahoma..

38.  Oregon...

39.  Pennsylvania.

40.  Rhode Island

41.  South Carolina

42.  South Dakota

43, Tennessee.......cocovmreirerninnne TN|..
44,  Texas TX] ..
45,

46.

47.  Virginia...

48.  Washington

49.  West Virginia..

50.  Wisconsin..

51.  Wyoming....

52.  American Samoa

53.  Guam.

54.  Puerto Rico

55.  US Virgin Islands.

56.  Northern Mariana Islands..

57, €anada......cooovercreererened CAN | it | e

O O 0O OO0 OO0 OO OO0 0O D000 00000000000 00000000000 0000 0000000000000 o0 oo o
O O O OO0 O DO DO OO0 DD D00 OO0 D00 O D D000 DD OO0 000000 D000 000000000 o0 o000 oo oo oo
O O 0O OO0 OO0 D0 OO0 OO0 0000000000 D000 0000000000000 0000000000000 O0 o000 o0 oo

O O O O O O DO OO0 O DO DO OO DO OO0 D DO 00D DO 00D 00000000000 0000000000 o0 o0 oo oo

58.  Aggregate Alien and Other XXX XXX
59.  Total.irrirrirrerins XXX XXX
DETAILS OF WRITE-INS
BBOT. ettt | chneineia | eeeei et 0 0 0
5802. 0 0 0
5803. 0 0 0
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cc.cocveiiiiiiniians XXX XXX 0 0 0
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