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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. Bonds (Schedule D) ...t [ 976,176,474 |....oooecceces oo 976,176,474 |................ 990,075,231
2. Stocks (Schedule D):
2.1 Preferred stocks ...
2.2 Common stocks ...
3. Mortgage loans on real estate (Schedule B):
B RISt HENS 1ottt [ 3,211,170 | [ 3,211,170 | 3,498,568
3.2 Other than first lIENS..........couiiiiieee e [ [ o e
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o
[T aTeTU g 4] T =T (ot =Y O R SO PO OO
4.2 Properties held for the production of income (less
B e ENCUMDIANCES) .ouvevieieienieieieieeeieieseeenes [eeeseseeseieseeieseseseeeesieses [orterinieiinte ettt steerees eeeeeiesseieseseeseese s eenees [eeeeeseeesesees e eae s eaenens
4.3 Properties held for sale (less $ ..o,
=T a oW o] = g o1 OO APPSR RO OTRORP RO RPN
5. Cash($ ., , Schedule E - Part 1), cash equivalents
[ J 38,391,962 , Schedule E - Part 2) and short-term
investments ($ .o , Schedule DA) ........coovrneenies | 38,391,962 |.....couevceeees [ 38,391,962 |......coveeve. 17,700,609
6. Contract loans (including $ premium notes) ...... 210,577,945 | [ 10,577,945 |................ 10,185,524
7. Derivatives (Schedule DB) ....
8. Other invested assets (Schedule BA)
9. Receivables for SECUNtIES ............cccciiiiiiiiiiiiiiiccc e
10. Securities lending reinvested collateral assets (Schedule DL) .........ccccceivees | eeriiiiiiiiiiiiiiiiiiis [ [ oo
11.  Aggregate write-ins for iNVested @SSEtS ...........coviiiiiiiiiiiiinsses [ [ [ [
12. Subtotals, cash and invested assets (LINES 110 11) ....cvcveveveeeeeeeeeieieicicieens oo 1,028,520, 047 |...oeeeeeeeeeeeeeeeeeeeeee e 1,028,520,047 |............ 1,022,162,564
13. Title plantsless § ..o charged off (for Title insurers
ONIY) ottt
14. Investment income due and accrued ..
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of COllECHON|...........ccoiiiiiiiiiiiiiiii o o oo
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...,
earned but unbilled Premiums) ..........cocoiieiieiiiiieiee e foerieeiin [ e [
15.3 Accrued retrospective premiums ($
contracts subject to redetermination ($ )
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coiuiiiiiiiiiiiieieeieeieeeeee o [oeesie s sesiees [oreeies e s [oeeie s
16.2 Funds held by or deposited with reinsured companies .............ccccceevevee. |oeeveerereeenne 28,653,753 |..veeeeieeeeeeenes o 28,653,753 |...ccvcvvee 27,287,007
16.3 Other amounts receivable under reinsurance contracts ............coceeeveee foeeeeeeeeenennn. 3,320,866 |...c.oeoveeeeeeeeeeeeeeeeeees e 3,320,866 |.....ccovenen 1,084,936
17.  Amounts receivable relating to uninsured plans ............ccccoeoieiiiiiiiiniineins e [ [ o
18.1 Current federal and foreign income tax recoverable and interest thereon ... | s [ o s
18.2 Net deferred tax asset
19. Guaranty funds receivable or on deposit
20. Electronic data processing equipment and software
21.  Furniture and equipment, including health care delivery assets
(B e ) ettt [ et [ [t
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | v o
23. Receivables from parent, subsidiaries and affiliates ............ccccceiieiiiiiiiiiiiins foerereiiiiceieieies o e e
24. Healthcare ($ ..coocooveveneeneeeeces ) and other amounts receivable ...... | [ [ s
25. Aggregate write-ins for other than invested assets ............ccccceeeeereririeeees froencccd 621,238,047 .o o 621,238,047 |................ 602,932,496
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvveeieeveriiiiiieceeieieiee e s 1,818,838,933 |.....ccoeee 105,578,233 |............ 1,713,260,700 |........... 1,684,360,500
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo | ) ) OO PSR USROS
28. Total (Lines 26 and 27) 1,818,838,933 105,578,233 1,713,260,700 1,684,360,500
DETAILS OF WRITE-INS
i 0 T T RSO RO OO TS U ST SPPRTR SRR URTRS PR OUPRN
0 O R PSPPI ST PT TN
B L0 T T RO RO OO T U SRS PR ST TS UPTRSURTRROURRN
1198.  Summary of remaining write-ins for Line 11 from overflow page ..o fooriririniiiiiciciiiiiii o oo [oosene s
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)
2501, Contingent NOTE .o.ooiiiiiiiiic e [ 621,238,047 |..oooiiicccceee o 621,238,047 |......c.c.....d 602,932,496
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page . .
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 621,238,047 621,238,047 602,932,496




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year

2
Prior Year

1. Aggregate reserve for life contracts $ ............ 1,525,814,050 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ ................cccccooeveinennen. MOACO RESEIVE) ......ooviiiiiiiiiiisicinieens [ 1,525,814,050 ...1,487,795,858
2. Aggregate reserve for accident and health contracts (including $ .................
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including$  ................c.e.............  Modco Reserve) ......
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less Col. 6)
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, COL. 6) ......c.coviiiiiiiiiiicici el [ebesaea et
5. Policyholders’ dividends/refunds to members $
and unpaid (Exhibit 4, Line 10) .... R
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 $
IMOAECO) .ttt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  .............c.ocoovviiin. Modco)
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
S e, discount; including $ accident and health premiums (Exhibit 1,
Part 1, Col. 1, sum of lines 4 and 14)
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMTACES .......... ..o i e e oo seee e s s eeeeeeeeeeeeeen |oeeeeeeee e e e e eeeeeeeee e ees e
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $ ed and $
Ceded ..ot . s [ 4,217,875 |..oooee 10,459,933
9.4 Interest maintenance reSErve (IMR, LINE B) ........cuii ittt ettt ettt eteseesseseeesessesseenesnesnesneenesnesnesnesnnssess |oososeseseeens 7,772,320 |.coooee 18,657,568
10. Commissions to agents due or accrued-life and annuity contracts $
LI and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 7)
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)
15.1 Current federal and foreign income taxes, including $ on realized capital gains (losses)
15.2 Net deferred tax liability
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 items not allocated
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 $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24.  Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR, LINE 16, COl. 7) ...ttt e et e e st e e e e s e e see e s e eneeeneeas
24.02 Reinsurance in unauthorized and certified ($ ..............ocoocooevveeinn. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .......
24.04 Payable to parent, subsidiaries and affiliates .............ccccoeeiiriiiiiinnnn,
24.05 Drafts outstanding ..........cccceeveiieiieniineceeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccccceueee
24.09 Payable for securities .....
24.10 Payable for securities lending
24.11 Capital notes $ ..o,
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 (Lines 26 and 27) . 1,547,798 ,686 1,524 586,484
29. Common capital stock . 2,500,000 2,500,000
30.  Preferred Capital SIOCK ............ccoiiiiiiiiiiic ettt ae et te e eaenes [eeseseeeeaeee et en et ee e eneeeens
31. Aggregate write-ins for other than special surplus funds 602,932,496
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
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 162,962,014 157,274,016
38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 165,462,014 159,774,016
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 1,713,260,700 1,684,360,500
DETAILS OF WRITE-INS
2501.
2502.
2503. ... SRR
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)
3101.  Contingent Note Surplus
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 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 thru 3403 plus 3498)(Line 34 above)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc

SUMMARY OF OPERATIONS

1
Current Year

2
Prior Year

1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1 less
0L, 8) ettt bt E £ E R e R e £ R L £ e b e R e R £ R oA £ R R £ R e e R b e e b e e b e e E et Rt b et R st b bt et ee et et
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income (Exhibit of Net Investment INCOME, LINE 17) .....c.ovoveeeiiininirireeieieeenesessesieeieeese e 44,340 71T L 43,163,413
4. Amortization of Interest Maintenance Reserve (IMR, LINE 5) .........ccccoveiiriririeieeeeesinisieeieieeeeseseseeseseeseeesessssssesesesesssssessfeeesenennenenenes 1,043,040 | 1,472,959
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1)
7. Reserve adjustments 0N reiNSUrANCE CEAERMA ...........ccouiiiiiiiiiiiiii ettt et ettt s e e saeesaeeneenesneeana|eabe et e et e st e s s s seesreesreeans [oeessessseesre e st e e reereeaeenes
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate
Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
9. Total (Lines 1 to 8.3) 47,039,330 49,398,227
10. Death benefits 11,660,698 |........cconcc.. 14,743,387
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 5 minus Analysis of Operatlons Summary Line 18, Col. 1)
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  GrOUP CONVEISIONS ....cuvieiieuiieuieeiteeutesttesteesteesteesseaseesseasseassesseesseesseesbeesbeeaseanseanseassesseeeseesbaesbeenseenseenseanseansesssesssessnesseesseenseensenns|onreenstenntennesinesineneeneenre |ooeesseeseenteesseenneenneeneaane
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies .............
19. Increase in aggregate reserves for life and accident and health contracts 38,018,192 44,890,001
20.  TOLaIS (LINES 10 10 1) ..vviuiriiiiiiiiietetetet ettt sttt bttt sttt bt s et st e bbb e b e s e st e s e s e b e b et e s ese st s e s s e b e b esesene e ssssesesebesesenensssssnnesesdoaeteteterennnnns 54,437,726 |.....cvvenenn. 64,581,640
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
2, LINE 371, 0L 1) ettt e bt b e b h et et h et h et bt e bt a et et b ettt nenen
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Cols. 1, 2, 3, 4 and 6)
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 + 2 + 3 + 5)
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27. Aggregate write-ins for deductions 202,747 3,758,308
28. Totals (Lines 20 to 27) 56,253,137 70,068,357
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
Line 28) . (9,213,806)|......ccc...... (20,670,130)
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29
minus Line 30) (9,213,806)|................ (20,670, 130)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 29,573 (3,840,405)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (1055€s) (LiN€ 31 MINUS LINE 32) ......cceviveveececeeeeieeeeeeeceeie e eeeescaeaeesesesssae e sesesensssesesesessnssssassesesensnae e (9,243,379) ...ccvnne. (16,829,725)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
$ 2,421,860 (excluding taxes of $ ......ccccceceeee (2,483,373) transferred to the IMR) (3,328,002) (355,378)
35.  Netincome (Line 33 plus Line 34) (12,571,381) ... (17,185,103)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) .......cccoeueiiiieiereieiieieee e 159,774,016 131,178,551
37.  Netincome (Line 35) (12,571,381) .. (17,185,103)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (30,118)
39. Change in net unrealized foreign exchange capital gain (loss) ...
40. Change in net deferred income tax
41. Change in nonadmitted assets
42. Change in liability for reinsurance in unauthorlzed and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 MiINUS COL. 1) ...ttt see e e s
46. Surplus (contributed to) withdrawn from Separate Accounts during period ....
47. Other changes in surplus in Separate Accounts Statement ....
48. Change in surplus notes
49. Cumulative effect of changes in acCoUNtiNG PrINCIPIES .........ooiiiiiiiiieie ettt s se e e e e e sseesne e e [
50. Capital changes:
50.1 PRI IN .veieetiieteieteiete ettt ettt ese e se e eses e et e e e s ese s es e s es e s s ese s e s et eseae et en s eseae s eA e s ese s ese s ese s esensesentesenseseneesenesesesesenseses ernte ettt [t
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred to surplus
51.  Surplus adjustment:
51.1 Paid in
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........ccccceeeeeene
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus 18,273,615 26,078,292
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccvcveueveueueuieeieie e 5,687,997 28,595,465
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 165,462,014 159,774,016
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page

08.399. Totals (Lines 08.301 thru 08.303 plus 08.398)(Line 8.3 above)
2701. Funds Withheld Miscel laneous Expense ...
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798)(Line 27 above) 202,747 3,758,308
5301, CONtINGENT NOTE SUIPIUS o.ooeeieieieeeeeeeee ettt ettt s et es e s e s e e s s s s e s e e s s s s s sesena foeseen s s esanane 18,305,555 |.ocooveenee. 31,767,599
5302. Prior Year Correction (2,279,171)
5303. Tax Sharing Agreement .. . (3,410,136)
5398. Summary of remaining wrlte-lns for Line 53 from (02T [0 LT oY= T 1= S AT RPN
5399. Totals (Lines 5301 thru 5303 plus 5398)(Line 53 above) 18,273,615 26,078,292




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

CASH FLOW

20.0004. Restructuring of investments - bon

s

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COlIECIEA NEt OF FEINSUIANCE ......c.ovurueueeeeeieiciceeeeee i eeeeeee et e esesesessese e e sesees s e ssesesesesasssesesesesasssnsesesesasssssesesesasnsnns [orrriricesusennnes 6,678,434 |....cccevnn 2,231,991
2. Net investment income 45,510,686 |................. 39,276,624
3. Miscellaneous income 144 15,001,527
4. Total (LINES 1 tATOUGN 3) ....evvivieiiieeiieie ettt ettt ettt ettt ettt a e s e e s et et et et e s e sess e s et et e s eseseseae st et es s et et et esnss s ssasesesesesesnsnana 52,189,264 56,510, 142
5.  Benefit and [0SS related PAYMENTS ............cceuiieiiiiiiieietetetceee ettt ettt ettt es e s s et e s s et esesees s ssasesesesesesnss s ssesesesesesessanssans [oesesssssesesess (7,158,516) |..cceveeeeene. 3,507,426
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS ..........ooiiiiiiiiiiiiiieieeieeee e o [
7. Commissions, expenses paid and aggregate Write-ins for dEdUCHIONS .............cccooveieveveueuiicciciete et fere e eeeneeees 15,443,658 |......ccceveenie 5,549,789
L T 1Yo U= o IS o= o IR (o o] 03] o] o [=Y £ Y TP RPN
9. Federal and foreign income taxes paid (recovered) net of $ .........ccceeveeirccircnnnns tax on capital gains (losses) ...............
10, TOtal (LINES 5 INMOUGN ) .....viuiiiiieeetetceceee ettt ettt ettt ettt b s s s e s s et s et et et e s e ss et esss e s et et et eseas s esesesesesesesess s ssenesesesesn 8,285,142 9,057,214
11.  Net cash from operations (Line 4 minus Line 10) 43,904,122 47,452,928
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
T2 BONAS ...t R R R R R R R e R R R R R e R R R R R e e R e ane s
12.2 Stocks ...
12.3 MOIGAGE I0BNS ........vvvieieieieeeeete ettt ettt ettt e et s et ettt s s s st e s et et et et esesess s es s s et et esesess s es et esesesesessasasssssesesesesssnssasssesesas|oeseneneneneseenenens 259,229 | 251,078
D Y= It (< OO AP KOO
12.5 OLNEI INVESTEA BSSELS ......cucueveeieeeeeetetrereteeeeteeseseeseeeteeseseesseeeessesesesseesesseaeseseeeeeeseseseseeetessesesnsetesesassesesesesesssaesnsesesessssnnnsa]osisictsssessasisicnanas 13,315 |
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESMENES .............cocoiiiiiiiiiiiiieeeeeeeeees fer i [
12.7 MISCEIIANEOUS PIOCEEAS ..........cececvvieeeeeeceeteteeeeeeeete et esesasaeaetesesesssaetesesesensssesesesesensssesesesessnsssesesesensnsnastesasensssnsetasasansnsnsasas 2,459,315
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccvcvoviviueueieieeieee ettt ettt s sttt s s s ss e s s sesesssssesssanas |eeneneseseseseseas 2,731,859 |.cooovee 31,501,387
13. Cost of investments acquired (long-term only):
1.1 BONAS ..ttt et h et b bR e et h b e h e E £ R R R £ R e £ E R e b e e b etk e e bt b et b ntnhe st sttt na et e bt et [rn e 25,182,298 |....ccovueenne 69,150,525
BT (o o1 (OO AT OP KOO
IR 1Y (T4 (o= o =N (o= o T OO AP T O P KOO
T Y= T (< O OO AP U T KON
13.5 OLNEI INVESTEA BSSELS ......cucueteeieeeeeetetreseeeeeeteere st eseeetseseseesseeeeeseseseseeeseseeaeseseeeseeseseses et eseseesesesesesesassesesesesesssansnsesesesassnnnsa]osisictsssnssanisicnanas 22,250 o
13.6 MiSCEllAaNEOUS @PPIICALIONS ...........cecvvieiieectceete ettt ee s et ee e s eae et esen s eae et esen s sesetesesenssaesetesesensssesesesesenssantesesennneen 1,805,692
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cvoueueueuieiiieieieeeeeeceeeie ettt s et s s s seseananas 25,204 548 70,956,218
14. Netincrease/(decrease) in contract loans and premium notes (41,450) 1,315,949
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiieieieeeiciereteeeeeeeeee o] (22,431,239) (40,770,779)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUrpIUS, [€SS trEASUNY STOCK ..........c.ciuiiiiiieitieii ettt sttt ettt se e sae e aeesbeesbeesbeebeamnesmsesneess [sreenssnsse s s e s s sbessreesnes [oeesressre et s
SR = To T ot Yo i (T Lo ST RO PP NPT
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends t0 STOCKNOIAETS .............cciiiiiiiiii e bbb b bbb e b r e aesre s [se e b e s b e s e s e bbb ens [seebesse e
16.6 Other cash Provided (APPHEA) .........cueuiriiriirieieeieter ettt sttt ettt ese e st s ss bbb e s ese e se st esesebebesese s sessesesesesenese s sssaee (781,530) (24,890)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccccceevrrerenne (781,530) (24,890)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) .......ccccceceuevvirveerererrernnnnn. 20,691,353 6,657,259
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEA .....vcviviiiiiieieteteteiet sttt ettt sttt ettt st st s e s bbb eses e s s e s e s e b e b e s ese e e se s sebesesesese e ss s sesesesenene s st snssesesfeereneeeerenenis 17,700,609 |.....ccovvnvene. 11,043,351
19.2 End of year (Line 18 plus Line 19.1) 38,391,962 17,700,609
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Settled ceded reinsurance obligation 25,790,977 oo
20.0002. Settled payable assumed reinsurance obligation ...ttt ebeaes[ereen et (13,939,581)
20.0003. Residual Tranches - bonds . .. 143,510

4,100,525




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - SUMMARY
1 2 4 5

3 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only

Premiums and annuity considerations for life and accident and health contracts ......... [o.cccoieireenne 1,148,580 |oevveiicins 1,148,580 |veviieiiieiieeieiieeiee [ [ [ [ [ oo
Considerations for supplementary contracts with life contingencies ...
Net investment income
Amortization of Interest Maintenance Reserve (IMR) ........coocveiriiiiniiiniieenieecnieeene o
Separate Accounts net gain from operations excluding unrealized gains or 0SS€s ...... |..ccccviiiiiiiiiiiiiiniiienns I ..
Commissions and expense allowances on reinsurance ceded
Reserve adjustments on reinsurance ceded
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts .
8.3 Aggregate write-ins for miscellaneous income .

44,347,711 ....44,347, 711

©ONOGORWN =

9. Totals (Lines 1 to 8.3) 47,039,330 47,039,330

10.  Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments) ...
12.  Annuity benefits
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies ...........ccccoeeveviivenccnns |
19. Increase in aggregate reserves for life and accident and health contracts .

.11,660,698 .11,660,698

38,018, 192 38,018, 192

20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds

(direct business only)
22. Commissions and expense allowances on reinsurance assumed .
23. General insurance expenses and fraternal expenses....................
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance...
27. Aggregate write-ins for deductions

.. 54,437,726 .. 54,437,726

28. Totals (Lines 20 to 27) 56,253, 136 56,253, 136
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MiNUS LiNg 28) .........ccceueiririririnueeeieieinenenenesieneeeens |rossesnennininnns (9,213,806 .........cc..c.... (9,213,806 [.......voeeciciiciiiiicicicieis o [ [ [ [ [
30. Dividends to policyholders and refunds to members ... XXX
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus Line 30) ........cccovrererererireeeeeenenirerinieeens foeeeieinneninnnns (9,213,806 .........cc..c.... (9,213,806 [.......voeeciciiciiiiicicicieis o [ [ [ [ [
32. Federal income taxes incurred (excluding tax on capital gains) 29,573 29,573
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) (9,243,379) (9,243,379)
34. Policies/certificates in force end of year 14,348 14,348 XXX

DETAILS OF WRITE-INS
08.301. .
08.302. .
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page .
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)

2701.  Funds Withheld Miscellaneous EXPENSE ........cocciiiiiiiiieiaiaiieeeceie e ee e |oeeseeneeseeaee e 202,747 oo 202,747 |eeeeeeeeeeeeeeeeeeiees e eieee | seeee e ens ereeete et e et ee e e e e e e ses [ore e e et e e e ere e [ erre e
2702. ... .
2703. ...
2798.  Summary of remaining write-ins for Line 27 from overflow page ................. O O O O R Ao OO T SO OO TRUR RO UOP TP
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 202,747 202,747
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®
1 2 3 4 5 6 7 8

9 10 11 12
Universal Life
With Secondary Variable Credit Life Other Individual YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (c) Life Risk Only
1. Premiums for life contracts @ ...1,148,580 |. 1,148,580 |..
2. Considerations for supplementary contracts with life contingencies .. XXX vvvvvvvvnidvreeece e et XXXt XXX b XXX b XXX b XX XK e b XX XK
3. Netinvestment income .. . 44,347,711 44,347,711
4. Amortization of Interest Maintenance Reserve (IMR) . ...1,543,039 |.... 1,543,039
5.  Separate Accounts net gain from operations excluding unrealized gains or
losses .
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded ...........ccceeiiiiiiiiiniiiiiii
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts .....
8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 110 8.3) ... 47,039,330 47,039,330
10.  Death benefits .. 11,660,698 |. .11,660,698 |..
11. Matured endowments (excluding guaranteed annual pure endowments) .
12.  Annuity benefits .. XXX..
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ....
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds .
18.  Payments on supplementary contracts with life contingencies ......... PR R
19. Increase in aggregate reserves for life and accident and health contracts ... 38,018, 192 38,018,192
20.  Totals (LINES 1010 19) .euvieuieiiriiiiiiiesiie e [eeneenens BAA37,726 |- [ [ [ [ [ 54,437,726 |.ecnveeeeeieiiiiiiiies Joeereeneeneeieeieeis [ oo e
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed ..
23.  General iNSUranNCe EXPENSES ........ccceiiiiiiiiiiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeees
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ....
26.  Net transfers to or (from) Separate Accounts net of reinSUrance...........cccee forveeeninmnnnmniinnnie oo e s Lo e e L o e i o
27.  Aggregate write-ins for deductions . 202,747 202,747
28.  Totals (LINES 20 10 27) weuveevieieeieeireeieeieesiiesieesseesteeseesresneesseesaeesseenaees 56,253, 136 56,253, 136
29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28) ..(9,213,806)|.... ....(9,213,806)
30. Dividends to policyholders and refunds to members
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) .. (9,213,808 |-...cvvoveeeeeiniciiinns oereeeniecninciieeiins oo o [ | (9,213,806) |-....onveeeieiciiciiin [oeeeieiierieriereieieee [ [ [
32.  Federal income taxes incurred (excluding tax on capital gains) 29,573 29,573
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) (9,243,379) (9,243,379)
34.  Policies/certificates in force end of year 14,348 14,348
DETAILS OF WRITE-INS
08.301.
08.302.
08.303. ...
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.  Funds Withheld Miscellaneous Expense 202,747 |.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ... |
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 202,747

(a) 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.)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

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 - Accident and Health

NONE

6.2,6.3,6.4,6.5
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE @
1 2 3 4 5 6 8

9 10 1 12
Universal Life YRT
With Secondary Variable Credit Life ® Other Individual Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life Risk Only
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. Reserve December 31 Of Prior YEar ...........cccccevvvveeveresieeseeeenenns oo 1,487,795,858 ... oo o o o [ 1,487,795,858
2. Tabular net premiums or considerations . .. 1,148,580 |.. .. 1,148,580
3. Present value of disability claims incurred ...........ccccoovveiniinininnnns
4. Tabularinterest ...
5. Tabular less actual reserve released
6. Increase in reserve on account of change in valuatlon basis .
6.1 Change in excess of VM-20 deterministic/stochastic reserve over
NEt PreMIUM FESEIVE .....cocuiiiiiiiiieiiiesiie sttt siee e [reenieeienie e e D00, ORISR AU U RS RN
7. OtherinCreases (NEt) ........ococevevvieeeeereriiiieeiese e 15,466,768 15,466,768
8. Totals (LINES 110 7) ..ocvviiiiiiiiiiiiiiiiciiceccccceeeceisees oo 1,563,009,014 [ oo oo o o [ 1,563,009,014
9. Tabular cost ........c......... ...20,775,430 |.. ....20,775,430 |...
10. Reserves released by death . ...11,660,698 |.. ... 11,660,698 |...
11.  Reserves released by other termlnatlons (net) ............ 4,750,328 |- [ o e [ [ 4,750,328
12.  Annuity, supplementary contract and disability payments involving
life CONINGENCIES .....vveieececeeeeieiee e eenneees [eoeesiisinninnes 8,508 | [ [ [ [ [ 8,508 |- e o [ [
13.  Net transfers to or (from) Separate Accounts ............cccoeevenenennne
14.  Total Deductions (LINES 910 13) ......cccoeueveiriieriereieieieeieieiesesieinas 37,194,964 37,194,964
15.  Reserve December 31 of current year 1,525,814,050 1,525,814,050
Cash Surrender Value and Policy Loans
16.  CSV Ending balance December 31, current year ..........cccocoeeeceees |oeeeeee 521,173,118 | i [ [ [ o B21,173, 118 [ [ [ | e
17. Amount Available for Policy Loans Based upon Line 16 CSV

page. (Indicate whether included with Individual or Group.)

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

Analysis of Increase in Reserves During the Year - Group Life Insurance

NONE

Analysis of Increase in Reserves During the Year - Individual Annuities

NONE

Analysis of Increase in Reserves During the Year - Group Annuities

NONE

72,73,74



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year

1. U.S. Government bonds
1.1 Bonds exempt from U.S. tax ..
1.2 Other bonds (unaffiliated) ...
1.3 Bonds of affiliates ...............
2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4 Real estate
5 Contract loans

6 Cash, cash equivalents and short-term investments
7

8

@) 42,702,030 | 42,851,583
@) o 179,599 149,488

Derivative instruments .
Other invested assets
9. Aggregate write-ins for investment income ....

10. Total gross investment income

11. INVESTMENT EXPENSES ... .ottt h ettt b e e et she e s heesb e e ke e bt ea bt ea et ea et £he e 4H e e 4h e e b e e bt ea b e ea e e £a e e SHe e £R e e AE e e AE e e b e e b e em b e e aeeeaeeeaeenheenbeenbeenbeenbeennennne
12. Investment taxes, licenses and fees, excluding federal income taxes

13. Interest expense

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) 44,347,711

DETAILS OF WRITE-INS

0901.
0902.
0903.
0998.
0999.
1501.
1502.
1503. ..
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)

(@) Includes $  ............ 1,062,913 accrual of discount less $ ........... 2,402,794 amortization of premium and less $ ............... 213,295 paid for accrued interest on purchases.
(b) Includes § oo accrual of discountless $ ... amortization of premium and less $ ... paid for accrued dividends on purchases.
(c)Includes $ oo accrual of discount less § ................. 28,170 amortization of premium and less $ .......cccccveururcunenee paid for accrued interest on purchases.
(d) Includes § oo for company’s occupancy of its own buildings; and excludes $ ...........ccceceeiie interest on encumbrances.

() Includes § oo accrual of discount less $ ... amortization of premium and less $ ..o paid for accrued interest on purchases.
(f) Includes $  —ooveiiii accrual of discount less $ ...ccooeverieiiiiies amortization of premium.

(9)Includes $ ... investment expensesand $ ... investment taxes, licenses and fees, excluding federal income taxes, attributable to

segregated and Separate Accounts.

(h) Includes $  ..oooovieiiiiie interest on surplus notes and $ ..........cccceeveene. interest on capital notes.

(i) Includes$ ..o depreciation on real estateand $ ... depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES)

4 5
Total Realized Change in Change in Unrealized
Realized Gain (Loss) Other Realized Capital Gain (Loss) Unrealized Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)

1. U.S. Government bonds .........cccccoeeeviviieiieninniiniens oo
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) ..
1.3 Bonds of affiliates ....
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans

(

(12.130.910)| .. 12.731,726)| ..

(600,816)

4. Real estate .....
5. Contract loans
6. Cash, cash equivalents and short-term investments |....
7. Derivative instruments ..........cccccooviiiniinnieneenes
8. Other invested assets .........cccccoveienienieiceieees
9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)
DETAILS OF WRITE-INS
0901.
0902.
0903.

0998. Summary of remaining write-ins for Line 9 from
OVEIflOW PAJE ...vviiiiiiiiiiie ittt [

0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
1 2 5 6

3 4 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business

ook wn =

©®N

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
(S 2 =T ST
6.2 Reinsurance assumed
6.3 Reinsurance ceded ...

Prior year (uncollected + deferred and aCCrued = @VANCE) ...........oouiiiiiiiriiiiiiiiieeeieerese et e ses [oeesese e s e e s e se e seses fosiesiesesese s e s e s e s e seses [eesesiesie s e s e s e s e s e s e snsns [esteeieee s e s e s e snsesns [eereetese s e s e s snans [eereeiesie e e [eeie e e
First year premiums and considerations:
9.1 Direct
9.2 Reinsurance assumed
9.3 Reinsurance ceded
9.4 Net (Line 7 - Line 8)

SINGLE
Single premiums and considerations:
10.1 Direct .....ooovvviinnn,
10.2 Reinsurance assume
10.3 Reinsurance ceded .
10.4 Net

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:
13.1 Direct ....oooovvviinen, e
13.2 Reinsurance assume
13.3 Reinsurance ceded ....
13.4 Net (Line 11 + Line 12) ..
Advance
LINE 13.4 - LINE 14 ..ottt ettt ettt a e h e e e he e e bt e e bt e bt et e et e e nb e e aeeeaeeeneeeneeeneenbeens
Collected during year:
16.1 Direct
16.2 Reinsurance assumed
16.3 Reinsurance ceded

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

19.1 Direct
19.2 Reinsurance assumed ,148,580
19.3 REINSUFANCE CEUABM ......ouiiiiiiiiiieii ettt b bt b e et see e sbe e st esbeenbees [reeebeesre e st e s e s
19.4 Net (Line 17 - Line 18) ... L bt bt e b b e b bt b et bt bttt ettt b s 1,148,580

Total premiums and annuity considerations:
20.1 Direct
20.2 Reinsurance assumed ,148,580 1,148,580 |..
20.3 Reinsurance ceded ettt [ [
20.4 Net (Lines 9.4 + 104 + 19.4) 1,148,580 1,148,580
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.
EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)
1 2 3 4 5

Total

Individual Life

Group Life

Individual
Annuities

Group Annuities

6

Accident & Health

7

Fraternal

8
Other Lines of
Business

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED
(included in Part 1)

TO pPay reNEWAl PrEMIUMS ....c..iiiiiiiiiiet ettt sb e nb e e bt bttt e e e naeeneas
Lo 3 T= RSO SUSRURRURRPRRPP
REINSURANCE COMMISSIONS AND EXPENSE ALLOWANCES INCURRED

First year (other than single):

23.1 REINSUIANCE CEARA ..ottt et ettt et b e e e n e
23.2 REINSUIANCE @SSUMET .....couiiiiiiiatieie ettt e st et et e ste et e e bt esbeeaeeeseeeseesaeesbeesbeesbeebeenbeenneeneeeneenneennns
23.3 Net ceded 18SS @SSUMEM ......c..oouiiiiiiiiiiee bbbttt
Single:

24.1 REINSUFANCE CEARA .......oiiiiiiiiiiiie ittt ettt sa e b e b e b b e an e sae e
24.2 Reinsurance assumed
24.3 Net ceded less assumed
Renewal:

25.1 REINSUrANCE CEARA .......oiiiiiiiiiiiiieite ettt ettt b e b et b e
25.2 REINSUIANCE @SSUMET .....couuiiiiiiieiieie ettt stee sttt e et e et e et e e s eees e e saeesaeesaeeabeebeenbeenseeneeeneesaeesaeenneennean
25.3 Net ceded 18SS @SSUMEM ......c..couiiiiiiiiiiie et
Totals:

26.1 Reinsurance ceded (Page 6, Line 6) .......
26.2 Reinsurance assumed (Page 6, Line 22)
26.3 Net ceded 18SS @SSUMEM .........ooiuiiiiiiiiiiiei ettt
COMMISSIONS INCURRED (direct business only)

Deposit-type CONTACt FUNAS .......oeiiieiieie ettt be et e e neeneenes
Totals (to agree with Page 6, Line 21)

................... 1,612,520
(1,612,520)

................... 1,612,520
(1,612,520)

1,612,520

1,612,520

................. (1,612,520)

................. (1,612,520)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

EXHIBIT 2 - GENERAL EXPENSES

Insurance
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business

Investment

Fraternal

Total

1.
2. Salaries and wages ..
3.11 Contributions for benefit plans for employees ....
3.12 Contributions for benefit plans for agents
3.21 Payments to employees under non-funded benefit

PlaNS oo [ o [ [

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 ...
4.2 Medical examination fees
4.3 Inspection report fees
4.4 Fees of public accountants and consulting

E2 02 (U4 oY 0 O N

4.5 Expense of investigation and settlement of policy

claims ....
5.1 Traveling expenses ..
5.2 Advertising
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 .
6.3 Insurance, except on real estate ..
6.4 Miscellaneous losses
6.5 Collection and bank service charges ..
6.6 Sundry general expenses ..............
6.7 Group service and administration fees
6.8 Reimbursements by uninsured plans .
7.1 Agency expense allowance .................
7.2 Agents’ balances charged off (less $

S recovered) ..........occeuees ]

7.3 Agency conferences other than local meetings ...
8.1 Official publication (Fraternal Benefit Societies

ONIY) trveereeeeeeeseeseeee e snesneseesr s ernnne Pe e SR Pe e SR Pe e SR N e SR

8.2 Expense of supreme lodge meetings (Fraternal

Benefit Societies Only) .
9.1 Real estate expenses
9.2 Investment expenses not included elsewhere ......
9.3 Aggregate write-ins for expenses .

10.  General expenses incurred ...
11.  General expenses unpaid Dec. 31, prior year .
12.  General expenses unpaid Dec. 31, current year .
13.  Amounts receivable relating to uninsured plans,

00T 7= 0 PO O s

14.  Amounts receivable relating to uninsured plans,
(o184 (=T 1= T

15.  General expenses paid during year (Lines 10+11-

12-13+14) 144 507 651
DETAILS OF WRITE-INS
09.301. Licensing Fees not paid to governmental or
regulatory bodies . 144 144
09.302.
09.303.

09.398. Summary of remaining write-ins for Line 9.3 from

OVErflOW PAGE.. .. iiieieeiieieeeeeie e eeeeene e eeeenns oee e e | e e

09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)
(Line 9.3 above) 144

(a) Includes managementfeesof § ... to affiliates and $  .eeeeriiiiiiiiee e to non-affiliates.
(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):
1. Charitable ...... $ ; 2. Institutional . $ ; 3. Recreational and Health $
5. Religious ....... $ ; 6. Membership $

EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDER

Insurance
1 2 3
Accident and All Other Lines

Life Health of Business Investment

Fraternal

AL INCOME TAXES)
4 5 6

Total

Real estate taxes ........ccooevviiiiiiiiiiiiiiiii e e e [
State insurance department licenses and fees ...........ccocce oo e e ..
State taxes on premiums ..........ccceeeeeiiiiiiiiiennns
Other state taxes, including $

HON=

for employee benefits ...........ccocoeeeviiiiiiiiinn A ... .|
U.S. Social Security taxes .. . I ... D .. .......

All other taxes ...............

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

COX®NDO

Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) | |

EXHIBIT 4 - DIVIDENDS OR REFUNDS

Life

2

Accident and Health

Applied to pay renewal premiums
Applied to shorten the endowment or premium-paying period
Applied to provide paid-up additions ..
Applied to provide paid-up annuities
Total Lines 1 through 4 ...
Paid in cash ...
Left on deposit
Aggregate write-ins for dividend or refund options .

9. Total Lines 5through 8 ........ccoommiiiiiiiiiiee
10.  Amount due and UNPaid ..........ooeieemiiiee e S F P URROOUPPPPPPTIN
11.  Provision for dividends or refunds payable in the followi
12.  Terminal dividends ...........ccccoevvvviiinnns i - ...
13.  Provision for deferred dividend contracts .. .
14.  Amount provisionally held for deferred dividend contrac
15.  Total Lines 10 through 14 ..
16.  Total from prior year ....
17.  Total dividends or refunds (Lines 9 + 15 - 16)

©ONOOR LN

DETAILS OF WRITE-INS
0801.
0802.
0803. ...
0898.  Summary of remaining write-ins for Line 8 from overflow page .
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 above)

11



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

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

0100001. 1980 CSO ANB 4.00% CRVM 2006-2008 ..993,425,639 |... ..993,425,639 |..
0100002. 1980 CSO ANB 4.50% CRVM 2005 ......... 114,192,812 |... 114,192,812 |...

0100003. 2001 CSO ANB 4.00% CRVM 2008 ..... ...98,252,320 |... ...98,252,320 |...

0100004. 2001 CSO Pref ANB 4.00% CRVM 2008 ..........cccocos fooreriiiinnns 269,526,233 ..o i 269,526,233

0199997. Totals (Gross) 1,475,397,004 1,475,397,004

0199998. Reinsurance ceded

0199999. Life Insurance: Totals (Net) 1,475,397,004 1,475,397,004

0299998. Reinsurance ceded XXX XXX
0299999. Annuities: Totals (Net) XXX XXX

0399998. Reinsurance ceded

0399999. SCWLC: Totals (Net)

0499998. Reinsurance ceded

0499999. Accidental Death Benefits: Totals (Net)

0599998. Reinsurance ceded

0599999. Disability-Active Lives: Totals (Net)

0699998. Reinsurance ceded

0699999. Disability-Disabled Lives: Totals (Net)

0700001. For excess of valuation net premuims over
corresponding gross premuims on respective
policies, computed according to the standard

of valuation required by this state ......... oo 50,417,046 |.......cocoooveieieeeees | 50,417,046 ..o e
0799997. Totals (Gross) 50,417,046 50,417,046
0799998. Reinsurance ceded
0799999. Miscellaneous Reserves: Totals (Net) 50,417,046 50,417,046

9999999. Totals (Net) - Page 3, Line 1 1,525,814,050 1,525,814,050
(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk. Amounts of deposit-type contracts in Column 2 that no longer contain
a mortality risk are Life Insurance $ ..o JANNUities $ ; Supplementary Contracts with Life Contingencies $  ......cccooovoviviiiiiinnns ;
Accidental Death Benefits $ .....cooevvvvievieiicieeen, ; D|sab|||ty Active LIves $  ooveeeiieeeeeeeee ; Disability - Disabled Lives $  ......ccccovviiiiiiiiiins ;

Miscellaneous Reserves $ .......c.ccoovvvvvviinininnnns .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating Contracts?..............couiiiiiiiiiiie e Yes[ ] No[X]
1.2 If not, state which kind is issued.
Assumed Business Only
2.1 Does the reporting entity at present issue both participating and non-participating contracts?..
2.2 If not, state which kind is issued.
ASSUMEA BUSTNESS ONIY ..ottt a et e e e s e s e e e 2222 s e s e e e 2 a2 22 s e s es e 2 a2 22 aeAeeee 22 e s e s e e ee 22 n s e s e s ee s e s s eseeeees s e ansesesasnanaas
3.  Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?............ccccoieiiiiiiinie e Yes [ X] No[ ]
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as described in
the instructions.
4.  Has the reporting entity any assessment or stipulated premium contracts in force? Yes[ ] No[X]
If so, state:
4.1 Amount of insurance?

Yes[ ] No[X]

4.2 Amount of reserve? .........
4.3 Basis of reserve:

4.6 Assessments collected during the year
5.  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.

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.

7. Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? ............cccceovrennee. Yes[ ] No[X]

7.1 If yes, state the total dollar amount of assets covered by these contracts Or agreements ............ccooieiieiiiiiii e S e

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 ldentify where the reserves are reported in the blank:

8.  Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December 31 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: ...............ccccooiiiiiii,
8.3 Identify where the reserves are reported in the blank:

9.  Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the
[N A = Lo RS RURURURURURR
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 DUSINESS: .........o.iiiii et st saeenen $
9.3 Identify where the reserves are reported in the blank:

Yes[ ] No[X]

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

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

9999999 - Total (Column 4, only)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

Exhibit 6 - Aggregate Reserves for Accident and Health Contracts

NONE

Exhibit 7 - Deposit-Type Contracts

NONE

Exhibit 8 - Contract Claims - Part 1 - Liability End of Current Year

NONE

14, 15, 16
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year
1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life (a) Group Life (b) Annuities Group Annuities Accident & Health Fraternal Business

Settlements During the Year:
1.1 Direct

Amounts recoverable from reinsurers December 31, CUMTENt YEAI ...........ccoiiiiiiiiiiiiiieeeeeee e
Liability December 31, prior year:
4.1 Direct

Amounts recoverable from reinsurers December 31, prior year
Incurred Benefits

B.T DHFECE ..ot h et a e
6.2 Reinsurance assumed
6.3 Reinsurance ceded
6.4 Net

11,669,206

11,669,206

(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

(c) Includes $

premiums waived under total and permanent disability benefits.

inLine 1.1, $
in Line 6.1, and $
inLine 1.1, $
in Line 6.1, and $

in Line 1.4.
in Line 6.4.
in Line 1.4.
in Line 6.4.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

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

1. Bonds (Schedule D)
2. Stocks (Schedule D):
2.1 Preferred STOCKS ......ooiiiiieie ettt ettt b e e e s e et e et e sneeeneesseenneenneennees |erteeie et et et ens [oeeee e nns [ereete e e
2.2 COMMON STOCKS ...ttt b ettt ae e eaeseas [rse e et ee st et e et eieies [oesesetesei e et eessees [oeeseesee et
3. Mortgage loans on real estate (Schedule B):
20 T =1 =T 0T O o
3.2 Other than first IENS. .......couiiii ettt s sbe e be e be e beeneene [oreenennee s e e e eiies [oeeiie et oo
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY ........cccuiiiiiiiiii et ene[oerseeie e eis e [oeteere e enieens [eseeiae e e e
4.2 Properties held for the production Of INCOME............cciiiiiiiiiieieeceee e | seeies o oeeese s s
4.3 Properties held fOr SAIE .........coiiiiiii e et
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCREAUIE DA) ..ttt bbb bbb bbbt bbbt bbbt bbbttt b bbb s [eneeee e et e [eee oo [
LS 0T o = Tox i (o= 1o OO RO PUOPUORER RSOOSR RO
7. Derivatives (SCheUIE DB) ........cciiiiiiiiiii ittt bbbttt bbbt e [omee e e e es oot [
8. Other invested assets (SChedUIE BA) ...ttt saeesaeenns [seseenseeiseeite et e st e saesnenns [orteeseess e s e sseenae e e eaeees [oaeeiseeaeeae s e e
9. Receivables fOr SECUMHIES ...........ccciiiiiiiiiiiii s [rrsere st [oesieeiee e [t
10. Securities lending reinvested collateral assets (SChedUle DL) ..........cccoiiiiiiiiiiiiiieieeieeieeieseesees [ siesierieiinis [oeeiiene s ens [oreeiseeie et
11.  Aggregate write-ins for invested assets ....
12.  Subtotals, cash and invested assets (LINES 110 11) ..o iesiees | ieeies [ore e ees [oreeseet e e e
13, Title plants (for Title INSUIEIS ONIY) .......cuiiiiiiiiiiiiie bbb sne s [eeeees e e e e e eneeneenees [eeessesessee e e e e eneenees [eeeeee e e e e
14.  Investment iNCOME dUE @Nd ACCIUEM ..........eeiuiiiiiiiiieiieie ettt ettt ettt saeesaeesbeesbeesbeebesnnes |eiseeiseeiteeite st e e seenieeies [oreesseenseense e e et e e e eaeens [oreeseeseeseenesas e e e enes
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of COIECHON ...........cccoiieiiiiiiriiniens foeerieieeiccicciceeiees o e
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due . [.......cccooeiiiiiiiiiiis fooiiiiiiiin s
15.3 Accrued retrospective premiums and contracts subject to redetermination ..............cocoooeiieies foemviniiniiniinenes feeein e
16. Reinsurance:
16.1 Amounts recoverable froM FEINSUIETS ........c..iiiiiiiiiiiie ettt ettt b sneeas [oreeseente et e et e st e e neeiaes [eeeeseeisesise e et e e e eees [oeeteet e e
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUred PIANS ..........coiiiiiiiiiiiii e [ e nieis e [oreeie e
18.1 Current federal and foreign income tax recoverable and interest thereon ..o e [ oo
18.2 Net dEFEITEd tX @SSEE ....v.iuvieieiectiicirieeiie ettt ettt nn [eoeensnennanen 105,578,233 |.....coccenvee. 101,081,712 [ (4,496,521)
19.  Guaranty funds receivable Or ON AEPOSIt .........ccuiiiiiiiiiii ettt snesnes |erre e eis [ e ee e
20. Electronic data processing equipment and SOfIWAIE ............ccoiiiiiiiiiiiiin e [reeseeseseseseeeesenes [ eeeieie e eeiee e
21.  Furniture and equipment, including health care delivery @ssets ...........ccoooiiiiiiiiiiiiiieieiesiesiesees [ [ [oreeie e
22. Net adjustment in assets and liabilities due to foreign exchange rates ..............cccocooiiiiiiiiiiiins s o o
23. Receivables from parent, subsidiaries and affiliates .............cooiiiiiiiiiiececeeeseesees [ [ e
24. Health care and other amounts reCeIVaDIE ...............oooiiiiiiiiiiiieeeeeeeeeee e [ere e sesieis [oeeee e [oreeie et
25. Aggregate write-ins for other than invested assSets ...
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt bbbttt ettt n bt nneae [rreinenennns 105,578,233 |....cceveenve 101,081,712 |...coveeeee (4,496,521)
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccocciiririninienies [semmmsmieeiciciccicies [ [
28. Total (Lines 26 and 27) 105,578,233 101,081,712 (4,496,521)
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow Page ..........c.ccooiiiiiiiiiiiieiiesieseeeeiiees [ cieneeniieis [ oo e
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)
2501. Accounts Receivable — MiSCelTANEOUS ..........occiiiiiiiiiiiiiiiiiice ettt [oetenieeesies e sesiesenenes[oetesiesesiesenieseneseniesenienes |oesetiesesies e
2207 KPP RO PR RO PPN
2503, ettt ettt ettt ekt ekt h et e e e et e £ e R et h e s e R et eh et eh et et enteb et et e st et st et e st et es et esentetetes [etetete e et et et e et e e e tenea [eeeteueetete et et e e s et eteees [eeee et ettt eaas
2598. Summary of remaining write-ins for Line 25 from overflow Page ............cooiiiiiieiiiiienieeieseeceiees [ ninsnieins [ o
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)
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Annual Statement for the Year 2023 of the Cape Verity |, Inc.

Notes to the Financial Statements

1. Summary of Significant Accounting Policies and Going Concern
A. Accounting Practices

Cape Verity |, Inc. ("Cape Verity I" or "the Company") is a special purpose captive organized under the laws of the State of lowa, and is a wholly-
owned subsidiary of Accordia Life and Annuity Company ("Accordia"). The accompanying financial statements of Cape Verity |, Inc. are
presented on the basis of accounting practices prescribed or permitted by the Insurance Division, Department of Commerce, of the State of lowa
(lowa Department). The National Association of Insurance Commissioners (“NAIC") Accounting Practices & Procedures Manual (“NAIC SAP")
has been adopted as a component of prescribed or permitted practices by the lowa Department.

Pursuant to lowa Administrative Code (“IAC") Section 191-99.11(3), Limited Purpose Subsidiary Life Insurance Company, the Company has
included as an admitted asset the outstanding principal amount of a Variable Funding Puttable Note (contingent note) serving as collateral for
reinsurance credit taken by an affiliated cedant in connection with a reinsurance agreement entered into between the Company and the affiliated
cedant. The contingent note was issued by CVI Issuer LLC, and is held for the benefit of the affiliated cedant. The contingent note is not
included as a risk-based asset in the Company'’s risk-based capital calculation.

A reconciliation of the Company’s net income (loss) and statutory surplus between practices prescribed and permitted by the State of lowa and
NAIC SAP is shown below:

SSAP # F/S Page F/S Line # 2023 2022
Net Income
(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX $ (12,571,381). $ (17,185,103)
(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 §  (12571,381) §  (17,185103)
Surplus
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 165,462,014 . $ 159,774,016
(6) State prescribed practices that are an increase /
(decrease) from NAIC SAP:
SSAP 4 3 31 621,238,047 602,932,496

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

(8) NAIC SAP (5-6-7=8) XXX XXX XXX §  (455776,033) §  (443,158480)

If the Company had not been permitted to include the contingent note in surplus, the Company'’s risk-based capital would have been below
Mandatory Control Level.

B. 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 and
assumptions that affect the reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities as of the

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

C. Accounting Policy
Life premiums are recognized as income over the premium paying period of the related policies. Reinsurance treaties that do not meet the
definition of risk transfer are recorded under the rules of deposit accounting as prescribed in Statement of Statutory Accounting Principles
(“SSAP") No. 61R — Life, Deposit-Type and Accident and Health Reinsurance and are carried as a deposit liability, net income and expenses are
shown in the aggregate write in line on the summary of operations. Expenses incurred in connection with acquiring new insurance business,
including the acquisition costs such as sales commissions, are charged to operations as incurred.
In addition, the Company uses the following accounting policies, as applicable:

(1) Short-term investments that have original maturities of greater than three months and less than twelve months at date of purchase are
carried at amortized cost, which approximates fair value.

(2) Bonds not backed by other loans are stated at amortized cost or fair value, using the modified scientific method, in accordance with the
NAIC Purposes and Procedures Manual of the Capital Markets and Investment Analysis Office.

(3) The Company does not have any common stock.
(4) The Company does not have any preferred stock.

(5) Mortgage loans are stated at amortized cost or fair value, in accordance with the NAIC Purposes and Procedures Manual of the Capital
Markets and Investment Analysis Office.

(6) Loan-backed bonds and structured securities are stated at amortized cost using the interest method including anticipated prepayments at
the date of purchase in accordance with SSAP 43-R - Loan-backed and Structured Securities. Changes in prepayment speeds and estimated
cash flows from the original purchase assumptions are evaluated quarterly and are accounted for on the prospective basis.

(7) Investments in subsidiaries, controlled and affiliated entities - Not Applicable

(8) The Company does not have any investments in joint ventures.

(9) The Company does not have any derivative instruments.

(10) The Company has no accident and health business and therefore no premium deficiency calculation.

(11) The Company has no accident and health business and therefore no unpaid losses or loss adjustment expenses.

(12) The Company does not carry any fixed assets.

)

(13) The Company does not have any pharmaceutical rebate receivables.
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Annual Statement for the Year 2023 of the Cape Verity |, Inc.

Notes to the Financial Statements

Summary of Significant Accounting Policies and Going Concern (Continued)

D. Going Concern

There is no substantial doubt about the Company’s ability to continue as a going concern.

Accounting Changes and Corrections of Errors

In 2022, the Company discovered and corrected a calculation error on statutory reserves on survivor universal life policies which resulted in a
$2,279,171 decrease to reserves and an increase of $2,279,171 in the Contingent Note with no impact to surplus.

Business Combinations and Goodwill - Not Applicable

Discontinued Operations - Not Applicable

Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

M
@

®
@

®)

©®)

@
®)
©

There were no new mortgage loans as of December 31, 2023.

The maximum percentage of any one loan to the value of the security at the time of the loan, exclusive for insured or guaranteed or
purchase money mortgages was 49.59%.

Taxes, assessments and any amounts advanced and not included in mortgage loan total - None

Age analysis of mortgage loans and identification of mortgage loans in which the insurer is a participant or co-lender in a mortgage loan
agreement

As of December 31, 2023 and December 31, 2022 mortgage loans totaled $3,211,170 and $3,498,568, respectively, with all non-insured
commercial mortgages under 30 days past due.

Investment in impaired loans with or without allowance for credit losses and impaired loans subject to a participant or co-lender mortgage
loan agreement for which the reporting entity is restricted from unilaterally foreclosing on the mortgage loan - Not Applicable

Investment in impaired loans - average recorded investment, interest income recognized, recorded investment on nonaccrual status and
amount of interest income recognized using a cash-basis method of accounting - None

Allowance for credit losses - Not Applicable
Mortgage loans derecognized as a result of foreclosure - Not Applicable

Policy for recognizing interest income and impaired loans - Not Applicable

B. Debt Restructuring - Not Applicable

C. Reverse Mortgages - Not Applicable

D. Loan-Backed Securities

m

@
©)

@

Loan-backed and structured securities (“LBASS”) are valued and reported in accordance with Statement of Statutory Accounting Principles
(“SSAP”) 43R - Loan-Backed and Structured Securities. Prepayment assumptions are primarily obtained from external sources or internal
estimates. These assumptions are consistent with the current interest rate and economic environment. The prospective adjustment
method is used on most non-agency LBASS. Fair values are based on independent pricing sources. The Company reviews securities at
least quarterly for other-than-temporary impairments (“OTTI") using current cash flow assumptions. The Company has recognized an OTTI
charge on loan-backed securities of $365,286 and $188,353 as of December 31, 2023, and December 31, 2022, respectively.

Loan-backed and structured securities with a recognized other-than-temporary impairment (OTTI) - None

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

M @ ®) @) () (6) @)
Book/Adjusted
Carrying Value Present Value of Date of Financial
Amortized Cost Before  Projected Cash Amortized Cost Fair Value at Statement Where
CUSIP Current Period OTTI Flows Recognized OTTI After OTTI Time of OTTI Reported
25151KAC3... § 3,574,815 . $ 3,498,626 S 76,189 § 3,498,626 $ 3,166,878 12/31/2023
525227AK0 3,672,088 3,646,724 25,364 3,646,724 3,646,724 12/31/2023
38175JAG2 4,916,342 4,869,522 46,820 4,869,522 4,638,834 09/30/2023
05530VAN9 502,758 495,987 6,771 495,987 485,808 06/30/2023
525227AK0 3,820,754 3,800,469 20,285 3,800,469 3,770,982 06/30/2023
525227AK0 4,025,336 3,900,347 124,988 3,900,347 3,689,240 03/31/2023
25151KAC3 4,009,497 3,944,628 64,869 3,944,628 3,824,512 03/31/2023
Total $ 365,286

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 $ (331,748)

2. 12 months or longer. (5,075,475)
b. The aggregate related fair value of securities with unrealized losses:

1. Lessthan 12 months $ 3,166,878

2. 12 months or longer 46,900,565
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Annual Statement for the Year 2023 of the Cape Verity |, Inc.

Notes to the Financial Statements

Investments (Continued)

(5) The Company evaluates whether credit impairment exists by considering primarily the following factors: a) changes in the financial
condition, credit rating, and near term prospects of the issuer, b) whether the issuer is current on contractually obligated interest and
principal payments, c) changes in the financial condition of the security’s underlying collateral, d) the payment structure of the security and
e) the length of time and extent to which the fair value has been less than amortized cost of the security.

Dollar Repurchase Agreements and/or Securities Lending Transactions - Not Applicable

Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable

I o mom

Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable

Real Estate - Not Applicable

X~ <

Low-Income Housing Tax Credits (LIHTC) - Not Applicable

-

Restricted Assets - Not Applicable

Working Capital Finance Investments - Not Applicable
Offsetting and Netting of Assets and Liabilities - Not Applicable
5GI Securities - None

Short Sales - Not Applicable

Prepayment Penalty and Acceleration Fees - None

»x 0o © o z Z

Reporting Entity's Share of Cash Pool by Asset type - Not Applicable
Joint Ventures, Partnerships and Limited Liability Companies
A. Investments in Joint Ventures, Partnerships or Limited Liability Companies that Exceed 10% of Admitted Assets

The Company has no investments in joint venture, partnerships or limited liability companies that exceeded 10% of total admitted assets as of
December 31, 2023 and December 31, 2022, respectively.

B. Impaired Investments in Joint Ventures, Partnerships and Limited Liability Companies

The Company recognizes impairments when it is probable that it will be unable to recover the carrying amount of the investment or there is
evidence indicating inability of the investee to sustain earnings that would justify the carrying value of the investment. The Company did not
have any impairments in joint ventures, partnerships, or limited liability companies as of December 31, 2023 and December 31, 2022,
respectively.

Investment Income

The Company did not have due and accrued income over 90 days past due that was excluded from surplus as of December 31,2023 and December
31,2022, respectively.

C. The gross, nonadmitted and admitted amounts for interest income due and accrued

Interest Income Due and Accrued Amount
1. Gross $ 10,272,071
2. Nonadmitted $
3. Admitted S 10,272,071

D. The aggregate deferred interest - None

E. The cumulative amounts of paid-in-kind (PIK) interest included in the current principal balance - None
Derivative Instruments - Not Applicable

Income Taxes

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

The net deferred tax asset/(liability) at December 31, 2023, and the change from the prior year-end are comprised of the following components:
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Annual Statement for the Year 2023 of the Cape Verity |, Inc.

Notes to the Financial Statements

9. Income Taxes (Continued)

(1) Change between years by tax character

2023 2022 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 $...137,735127 . § 2,764,066 . $..... 140,499,193 . $.... 137,629,410 $ 215877 . $.... 137,845,287 . § 105717 . $ 2,548,189 . $ 2,653,906
(b) Statutory valuation allowance

adjustments
(c) Adjusted gross deferred tax

assets (1a- 1b) 137,735,127 2,764,066 140,499,193 137,629,410 215,877 137,845,287 105,717 2,548,189 2,653,906
(d) Deferred tax assets

nonadmitted 103,659,862 1,918,371 105,578,233 101,081,712 101,081,712 2,578,150 1,918,371 4,496,521
(e) Subtotal net admitted deferred

tax asset (1c - 1d) S 34,075,265 . § 845,695 $ 34,920,960 . $ 36,547,698 . $ 215,877 . § 36,763,575 . § (2,472,433) $ 629,818 . $ (1,842,615)
(f) Deferred tax liabilities 13,665,046 13,665,046 15,027,083 909,990 15,937,073 (1,362,037) (909,990) (2,272,027)
(g) Net admitted deferred tax

asset/(net deferred tax

liability) (1e - 1f) $ 20410219 $ 845695 $  21,255914 $ 21,520,615 $ (694113) $ 20826502 $  (1,110,3%) $ 1,539,808 $ 429,412

The ultimate realization of deferred tax assets depends on the generation of future taxable income during the periods in which the
temporary differences are deductible and prior to the expiration of capital loss, net operating loss and tax credit carry-forwards.
Management considers the scheduled reversal of deferred tax liabilities (including the impact of available carry-back and carry-forward
periods), projected taxable income, and tax planning strategies in making this assessment. Management believes it is more likely than not
that all deferred tax assets will be realized based on projected taxable income and available tax planning strategies.

(2) Admission calculation components SSAP No. 101

2023 2022 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

=

Federal income taxes paid in
prior years recoverable through

loss carrybacks S S $ $ $ S $ $ $

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) 20,410,219 845,695 21,255,914 20,826,502 20,826,502 (416,283). 845,695 429,412

1. Adjusted gross deferred
tax assets expected to be
realized following the
balance sheet date 125,647,250 845,695 126,492,945 20,826,503 20,826,503 104,820,747 845,695 105,666,442

2. Adjusted gross deferred
tax assets allowed per
limitation threshold XXX XXX 21,255,914 XXX XXX 20,826,502 XXX XXX 429,412

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 13,665,046 13,665,046 15,721,196 215,877 15,937,073 (2,056,150) (215,877). (2,272,027)

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

Total (2(a) +2(b) +2(c)) $ 34075265 $ 845695 § 34920960 $ 36,547,698 $ 215877 § 36,763,575 $ (2,472,433) $ 629,818 $ (1,842,615)

(b

=

(c

-

d

=

(3) Ratio used as basis of admissibility

2023 2022
(a) Ratio percentage used to determine recovery period and threshold limitation amount 1,596.178 % 1,538.578 %

(b) Amount of adjusted capital and surplus used to determine recovery period and threshold limitation in 2(b)2 above..... $..... 173,104,318 . $..... 166,972,672

(4) Impact of tax-planning strategies

(a) Determination of adjusted gross deferred tax assets and net admitted deferred tax assets, by tax character as a percentage

2023 2022 Change
O] 2 @) () (®) (6)
Ordinary Capital
Ordinary Capital Ordinary Capital (Col. 1-3) (Col. 2-4)

1. Adjusted gross DTAs amount from Note

9A1(c) $...137,735127 § 2,764,066 §...137,629,410 $ 215,877 § 105,717 § 2,548,189
2. Percentage of adjusted gross DTAs by tax

character attributable to the impact of tax

planning strategies 14.800 % 30.600 % 6.840 % -% 7.960 % 30.600 %
3. Net admitted adjusted gross DTAs amount
from Note 9A1(e) $ 34,075,265 S 845,695 $ 36,547,698 $ 215877 $ (2,472,433) $ 629,818

4. Percentage of net admitted adjusted gross
DTAs by tax character admitted because of
the impact of tax planning strategies 59.900 % 100.000 % 25.750 % -% 34.150 % 100.000 %

(b) Use of reinsurance-related tax-planning strategies

Does the company's tax-planning strategies include the use of reinsurance? YES
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9.

Income Taxes (Continued)

Notes to the Financial Statements

B. Regarding Deferred Tax Liabilities That Are Not Recognized

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

C. Major Components of Current Income Taxes Incurred

Current income taxes incurred consist of the following major components:

1. Current Income Tax
(a) Federal
(b) Foreign
(c) Subtotal (1a+1b)

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

(f) Other

(g) Federal and foreign income taxes incurred (1c+1d+1e+1f)

2. Deferred Tax Assets
(a) Ordinary

(b)

@
©

(9
(h)

(1) Discounting of unpaid losses
(2) Unearned premium reserve
(3) Policyholder reserves
(4) Investments
(5) Deferred acquisition costs
(6) Policyholder dividends accrual
(7) Fixed assets
(8) Compensation and benefits accrual
(9) Pension accrual
(10) Receivables - nonadmitted
(11) Net operating loss carry-forward
(12) Tax credit carry-forward
(13) Other
(99) Subtotal (Sum of 2a1 through 2a13)
Statutory valuation allowance adjustment
Nonadmitted
Admitted ordinary deferred tax assets (2a99 - 2b - 2c)
Capital
(1) Investments
(2) Net capital loss carry-forward
(3) Real estate
(4) Other
(99) Subtotal (2e1+2e2+2e3+2e4)
Statutory valuation allowance adjustment
Nonadmitted
Admitted capital deferred tax assets (2e99 - 2f - 2g)
Admitted deferred tax assets (2d + 2h)
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M ] ®)
2023 2022 Change (1-2)
29,573 . $ (3,840,405) $ 3,869,978
29,573 . $ (3,840,405). $ 3,869,978
(61,513) 430,269 (491,782)
(31,940) $ (3,410,136) $ 3,378,196

M ] ©)
2023 2022 Change (1-2)

$ $

32,527,825 31,510,705 1,017,120
911,403 (911,403)
105,207,302 105,207,302 -
137,735,127 . $..... 137,629,410  § 105,717
103,659,862 101,081,712 2,578,150
34,075,265 . $ 36,547,698 $ (2,472,433)
2,764,066 . $ 215,877 . § 2,548,189
2,764,066 . $ 215,877 . $ 2,548,189
1,918,371 1,918,371
845,695 215,877 629,818
34,920,960 $ 36,763,575 $ (1,842,615)




Annual Statement for the Year 2023 of the Cape Verity |, Inc.

Notes to the Financial Statements

9. Income Taxes (Continued)

(M 2 ©)
2023 2022 Change (1-2)

3. Deferred Tax Liabilities
(a) Ordinary
(1) Investments $ 9,281,336 . $ 8,451,517  § 829,819
(2) Fixed assets
(3) Deferred and uncollected premium

(4) Policyholder reserves 4,383,710 6,575,566 (2,191,856)
(5) Other
(99) Subtotal (3a1+3a2+3a3+3a4+3a5) $. .. 13665046 S . 15027083 $. . (1,362,037
(b) Capital
(1) Investments $ $ 909,990 . $ (909,990)
(2) Real estate
(3) Other
(99) Subtotal (3b1+3b2+3b3) $ $ 909,990 - $ (909,990)
(c) Deferred tax liabilities (3299 + 3b99) $ 13,665,046 $ 15,937,073 $ (2,272,027)
4. Net deferred tax assets/liabilities (2i - 3c) $ 21,255914 § 20,826,502 $ 429,412

The change in deferred income taxes reported in surplus before consideration of nonadmitted assets is comprised of the following components:

D. Among the More Significant Book to Tax Adjustments

The change in net deferred taxes is comprised of the following (this analysis is exclusive of the tax effect of unrealized
capital gain (losses) as the deferred taxes on unrealized gains (losses) are reported separately from the Change in Net
Deferred Income Taxes in the surplus section of the Annual Statement):

2023 | 2022
| Ordinary Capital Total | Ordinary  Capital Total | Change
Adjusted gross deferred tax assets 137,735,127 2,764,066 180,289193 137620210 215877 137845287 2,653,906
Total deferred tax liabilities [13,665,046) - [13,665,046) (15,028,083) [909,990) (15,938073) 2,273.027
Net deferred tax assets (liabilities) 124,070,081 2,764,066 126834147 122601327 (694,113) 121,907,218 4,926,933
Tax effect of unrealized gains {losses) -
Change in net deferred income tax 4,926,933
2023 Effective Tax Rate
Provision computed at statutory rate $ (2,646,697) 21.000 %
IMR (2,285,902) 18.137
True-Ups 69 -0.001
Tax-Exempt Income (17,951) 0.142
DRE Income/(Loss) (7,392) 0.059
Total $ (4,957,873) 39.338 %
2023 Effective Tax Rate
Federal and foreign income taxes incurred $ 29,573 -0.235 %
Realized capital gains (losses) tax (61,513) 0.488
Change in net deferred income taxes (4,925,933) 39.084
Total statutory income taxes $ (4,957,873) 39.338 %
2022 Effective Tax Rate
Provision computed at statutory rate $ (4,810,072) 21.000 %
IMR (101,359) 0.443
Nontaxable Income (11,794) 0.051
Other Permanent Adjustments 820,799 -3.583
Prior Tax Return Adjustments (112,459) 0.491
Total $ (4,214,885) 18.402 %
2022 Effective Tax Rate
Federal and foreign income taxes incurred $ (3,840,405) 16.767 %
Realized capital gains (losses) tax 430,269 -1.878
Change in net deferred income taxes (804,749) 3.513
Total statutory income taxes $ (4,214,885) 18.402 %

E. Operating Loss and Tax Credit Carryforwards
(1) At December 31,2023, the Company does not have any net operating loss carry-forwards, capital loss carry-forwards or foreign tax credits.
(2) Income tax expense available for recoupment

As a result of recent tax reform (TCJA), the Company can no longer carry back ordinary future losses, but can still carryback capital losses.
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Notes to the Financial Statements

9. Income Taxes (Continued)

H.
I

(3) Deposits admitted under IRS Code Section 6603 - Not Applicable
Consolidated Federal Income Tax Return

(1) The Company will file in a consolidated life/non-life federal income tax return with its parent, Global Atlantic (Fin) Company, and its
affiliates. The Company is a party to a written agreement, approved by the Company's Board of Directors, which sets forth the manner in
which the total combined federal income tax is allocated to each entity within the consolidated group. Pursuant to this agreement, Accordia
is obligated to perform all of the Company's tax sharing obligations and is entitled to accept all of the Company's tax sharing benefits.
Accordingly, any current taxes payable or receivable of the Company are reflected by Accordia.

(2) The RS routinely audits the Company'’s federal income tax returns, and when appropriate, provisions are made in the financial statements in
anticipation of the results of these audits. The Company believes that its income tax filing positions and deductions will be sustained on
audit, and does not anticipate any adjustments that will result in a material, adverse effect on the Company's financial condition, results of
operations, or cash flow. Therefore, no reasonable estimate can be made for tax loss contingencies and none has been recorded.

Federal or Foreign Income Tax Loss Contingencies - Not Applicable

Repatriation Transition Tax (RTT) - Not Applicable

Alternative Minimum Tax (AMT) Credit - Not Applicable

10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A

-rx -

o z z

On February 1, 2021, KKR & Co. Inc. (“KKR”) indirectly acquired a majority interest in Cape Verity |, Inc. (“Cape Verity 1") following the merger of
Global Atlantic Financial Group Limited (“GAFGL") and Magnolia Merger Sub Limited, with GAFGL as the surviving entity of the merger
transaction. Prior to the merger transaction, Magnolia Merger Sub Limited was a Bermuda exempted company, a direct wholly owned subsidiary
of Magnolia Parent LLC (now known as The Global Atlantic Financial Group LLC or “TGAFGL") and an indirect subsidiary of KKR. Accordingly,
TGAFGL is now the holding company of GAFGL and KKR is deemed the ultimate controlling person of Cape Verity I.

KKR Magnolia Holdings LLC (“KKR Magnolia”) owns a total of approximately 65.2% of the outstanding ordinary shares of TGAFGL; the
remaining investors, none of whom own more than 9.0%, own the remaining approximately 34.8% of the outstanding ordinary shares.

Cape Verity |, Inc. was formed on August 15, 2013 and commenced business as a limited purpose subsidiary life insurance company domiciled
and licensed in the state of lowa. All outstanding shares of the Company’s common stock are directly owned by Accordia, a stock life insurance
company domiciled in the state of lowa. All outstanding shares of Accordia are owned by Commonwealth, an insurance company incorporated
in the state of Massachusetts. Accordia carries the Company at its statutory net worth, as prescribed in the Securities Valuations Office
Purposes and Procedures manual. Accordia is an indirect wholly owned subsidiary of TGAFGL.

The Company invests in asset backed securities and similar investments, some of which are issued by affiliated entities who are indirectly
controlled by KKR. Those investments are disclosed in General Interrogatories 14.2, and in footnote 10B, if applicable.

See Note 22 (Events Subsequent) below for further information.
Detail of Transactions Greater than 1/2 of 1% of Total Admitted Assets:
During 2023, there were no transactions greater than % of 1% of total admitted assets.

During 2022, bonds and cash with an aggregate value of $13,396,404 were transferred between the company and Accordia Life and Annuity
Company ("Accordia"). The sales consideration of securities between the Company and Accordia was at its fair value on the transaction date.

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

Amounts Due to or From Related Parties

As of December 31, 2023, the Company reported $0 receivable from affiliates and $144 due to affiliates. As of December 31, 2022, the Company
reported $0 receivable from affiliates and $0 due to affiliates. All intercompany balances to or from parent, subsidiaries, and affiliates are
settled within 30 days of their incurrence under the terms of the intercompany expense sharing agreements.

Management, Service Contracts, Cost Sharing Arrangement

The Company has entered into administration, shared services, management services, and investment management services agreements with
related parties. These affiliates provide legal, compliance, technology, operations, financial reporting, human resources, and risk management
services. The Company did not record expenses for these agreements at December 31, 2023.

Guarantees or Contingencies - Not Applicable

Nature of Relationships that Could Affect Operations

The Company’s various affiliated relationships and agreement/transactions are discussed above in Note 10. The operating results and financial
position of the Company as reported in these financial statements would not be significantly different from those that would have been obtained
if the Company were autonomous.

Amount Deducted for Investment in Upstream Company - Not Applicable

Detail of Investments in Affiliates Greater Than 10% of Admitted Assets - Not Applicable

Write-Down for Impairments of Investments in Subsidiary Controlled or Affiliated Companies - Not Applicable

Foreign Subsidiary Value Using CARVM - Not Applicable

Downstream Holding Company Value Using Look-Through Method - Not Applicable

All SCA Investments - Not Applicable

Investment in Insurance SCAs - Not Applicable

SCA and SSAP No. 48 Entity Loss Tracking - Not Applicable
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14.

15.

16.

17.

18.
19.
20.

Annual Statement for the Year 2023 of the Cape Verity |, Inc.

Notes to the Financial Statements

Debt
A. Debt, Including Capital Notes - Not Applicable
B. FHLB (Federal Home Loan Bank) Agreements - Not Applicable

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans - Not
Applicable

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A. The Company has 25,000 shares authorized, issued and outstanding. All shares are common stock.

B. The Company has no preferred stock authorized.

C. The payment of dividends by the Company to its parent is regulated under lowa law. Under lowa law, the Company may pay dividends only
from the earned surplus arising from its business and must receive the prior approval (or non-disapproval) of the lowa Insurance Commissioner
to pay any dividend that would exceed certain statutory limitations.

D. As of December 31,2023, and December 31, 2022, no dividends were paid to Accordia.

E. lowa law provides that a Limited Purpose Subsidiary Life Insurance Company (“LPS") may pay dividends that do not decrease the capital of the
LPS below the minimum capital and surplus requirements designated by the commissioner of the lowa Department, provided that payment of
such dividend would not jeopardize the ability of the LPS to fulfill its obligations.

F.  Theunassigned surplus is held for the benefit of the Company’s shareholder.

G. There were no unpaid advances to surplus.

H. Stock Held for Special Purposes
No shares of stock are held by the Company, including stock of affiliated companies, for special purposes.

I.  There were no changes in balances of special surplus.

J. Unassigned Funds (Surplus)

The portion of unassigned funds (surplus) represented or reduced by unrealized gains and (losses), net of capital gains tax, was $0 and
(830,118.21) on December 31, 2023, and December 31, 2022, respectively.

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

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

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

Liabilities, Contingencies and Assessments

A. Contingent Commitments - Not Applicable

B. Assessments
Unfavorable economic conditions may contribute to an increase in the number of insurance companies that are under regulatory supervision.
This may result in an increase in mandatory assessments by state guaranty funds, or voluntary payments by solvent insurance companies to
cover losses to policyholders of insolvent or rehabilitated companies. Mandatory assessments, which are subject to statutory limits, can be
partially recovered through a reduction in future premium taxes in some states. The Company is not able to reasonably estimate the potential
impact of any such future assessments or voluntary payments.
(2) Assets (Liabilities) recognized from paid and accrued premium tax offsets and policy surcharges - None
(3) Guaranty fund liabilities and assets related to long-term care insolvencies - Not Applicable

C. Gain Contingencies - Not Applicable

D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - Not Applicable

E. Joint and Several Liabilities - Not Applicable

F.  All Other Contingencies - Not Applicable

Leases

A. Lessee Operating Lease - Not Applicable

B. Lessor Leases - Not Applicable

Information About Financial Instruments With Off-Balance-Sheet Risk And Financial Instruments With Concentrations of Credit Risk - Not
Applicable

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. Transfers of Receivables Reported as Sales - Not Applicable

B. Transfer and Servicing of Financial Assets - Not Applicable

C. Wash Sales - Not Applicable

Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - Not Applicable
Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - Not Applicable

Fair Value Measurements

There were no transfers between Levels 1 and 2 during the period ended December 31, 2023.
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20. Fair Value Measurements (Continued)

A. Fair Value Measurement - Not Applicable

B. Other Fair Value Disclosures

No additional disclosures are required pertaining to fair value measurement.

C. Fair Values for All Financial Instruments by Level 1,2 and 3

Aggregate Fair Net Asset Value Not Practicable
Type of Financial Instrument Value Admitted Assets Level 1 Level 2 Level 3 (NAV) (Carrying Value)
Bonds $.....868,405,890 §.....976,176,474 $ - §...865766,197 $ 2,639,693 $ $ -
CML 3,062,968 3,211,170 - - 3,062,968 -
OIA 1,418,740 162,496 1,418,740 -
Cash and equivalents 38,391,962 38,391,962 38,391,962 - - -
Total Assets 911,279,560 1,017,942,102 38,391,962 865,766,197 7,121,401 -

D. Not Practicable to Estimate Fair Value - Not Applicable

E. Nature and Risk of Investments Reported at NAV - None

21. Other Items

22.

A. Unusual or Infrequent Items - Not Applicable

B. Troubled Debt Restructuring - Not Applicable

C. Other Disclosures

The Company is the holder of a contingent note security utilized to enable the Company to secure statutory reserve credit for the reinsurance
ceded to the Company under its reinsurance agreement. Total outstanding principal of the contingent note as of December 31, 2023, was
$621,238,047.

The Company previously completed a conversion to a new life insurance administration system. In a limited number of cases, as a result of the
conversion, the Company is using estimates for certain policyholder balances recorded in the financial statements. Any variances to the
estimates will be recorded in future periods if estimates are revised or no longer utilized.

The Company'’s largest single life insurance policy face value as of December 31, 2023, is $10,942,636.
D. Business Interruption Insurance Recoveries
The Company did not have any business interruption insurance recoveries as of December 31, 2023, or December 31, 2022.
E. State Transferable and Non-Transferable Tax Credits - Not Applicable
F.  Subprime-Mortgage-Related Risk Exposure
(1) While the Company holds no direct investments in subprime mortgage loans, the Company may have limited exposure to subprime
borrowers through direct investments in primarily investment grade subprime residential mortgage-backed securities. The Company’s
definition of subprime is predominantly based on borrower statistics from a residential pool of mortgages. Included in the statistics
evaluated is the average credit score of the borrower, the loan-to-value ratio, the debt-to-income statistics, and the diversity of all these
statistics across the borrower profile. As is true for all securities in the Company’s portfolio, the entire mortgage-backed asset portfolio is
reviewed for impairments at least quarterly. Additionally, reviews of specific mortgage-backed securities are made on a periodic basis by

reviewing both the unrealized gain/loss as well as changes to the underlying statistics. Included in the analysis are current delinquency and
default statistics, as well as the current and original levels of subordination on the security.

(2) Direct exposure through investments in subprime mortgage loans - Not Applicable

(3) Direct exposure through other investments - Not Applicable

(4) Underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty insurance coverage - Not Applicable
G. Retained Assets - Not Applicable
H. Insurance-Linked Securities (ILS) Contracts - Not Applicable

I. 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 - Not Applicable

Events Subsequent

Type | — Recognized Subsequent Events — No Type | subsequent events to report.

Type Il - Non-recognized Subsequent Events —

On November 28, 2023, Cape Verity |, Inc. (“Cape Verity I") ultimate parent company, TGAFG, entered into an agreement pursuant to which KKR

agreed to acquire the remaining equity interests in Global Atlantic that KKR did not already own. Following the closing of this transaction on January
2,2024, TGAFG and its subsidiaries are wholly-owned subsidiaries of KKR. KKR is the ultimate controlling person of Cape Verity |, Inc. (“Cape Verity

).

Subsequent events have been considered through February 23, 2023.
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23. Reinsurance

24.

A

® mm o o w

Ceded Reinsurance Report

Section 1 — General Interrogatories

(1)  Are any of the reinsurers, listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly or indirectly, by the
company or by any representative, officer, trustee, or director of the company?

Yes () No (X)

(2) Have any policies issued by the company been reinsured with a company chartered in a country other than the United States
(excluding U.S. Branches of such companies) that is owned in excess of 10% or controlled directly or indirectly by an insured, a
beneficiary, a creditor or any other person not primarily engaged in the insurance business?

Yes () No (X)

Section 2 — Ceded Reinsurance Report — Part A

(1)  Does the company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel any reinsurance for
reasons other than for nonpayment of premium or other similar credits?

Yes () No (X)

(2) Does the reporting entity have any reinsurance agreements in effect such that the amount of losses paid or accrued through the
statement date may result in a payment to the reinsurer of amounts that, in aggregate and allowing for offset of mutual credits from
other reinsurance agreements with the same reinsurer, exceed the total direct premium collected under the reinsured policies?

Yes () No (X)

Section 3 — Ceded Reinsurance Report — Part B

(1)  What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under which the reinsurer may
unilaterally cancel for reasons other than for nonpayment of premium or other similar credits that are reflected in Section 2 above) of
termination of ALL reinsurance agreements, by either party, as of the date of this statement? Where necessary, the company may
consider the current or anticipated experience of the business reinsured in making this estimate. $

(2) Have any new agreements been executed or existing agreements amended, since January 1 of the year of this statement, to include
policies or contracts that were in force or which had existing reserves established by the company as of the effective date of the
agreement?

Yes () No (X)
Uncollectible Reinsurance - Not Applicable
Commutation of Reinsurance Reflected in Income and Expenses - Not Applicable
Certified Reinsurer Rating Downgraded or Status Subject to Revocation - Not Applicable
Reinsurance of Variable Annuity Contracts with an Affiliated Captive Reinsurer - Not Applicable
Reinsurance Agreement with an Affiliated Captive Reinsurer - Not Applicable
Ceding Entities That Utilize Captive Reinsurers to Assume Reserves Subject to the XXX/AXXX Captive Framework - Not Applicable

Reinsurance Credit - Not Applicable

Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company does not have any retrospectively rated contracts or contract subject to redetermination.

>

mo o w

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) ACA risk corridors receivable as of reporting date - Not Applicable

25. Change in Incurred Losses and Loss Adjustment Expenses - None

26. Intercompany Pooling Arrangements - Not Applicable

27. Structured Settlements - Not Applicable
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Health Care Receivables - Not Applicable
Participating Policies - Not Applicable
Premium Deficiency Reserves - Not Applicable

Reserves for Life Contracts and Annuity Contracts

1. The Company waives deduction of deferred fractional premiums upon death of insured and returns any portion of the final premium beyond the
date of death. The reserve for surrender values promised in excess of the legally computed reserves is shown in Exhibit 5, Section G, line 2.

2. Mean reserves for substandard policies are determined by computing the regular mean reserve for the policy and holding in addition one half of
the extra premium charge for the year.

3. Asof December 31, 2023, the Company had $606,755,823 of insurance in force for which the gross premiums were less than the net premiums
according to the standard of valuation set by the State of lowa. Reserves to cover the above shortfall in premium totaled $50,417,045 at
December 31, 2023, are calculated annually, and were included in reserves on Page 3, line 1 (Exhibit 5, Section G).

4. Thetabularinterest at December 31, 2023, (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 NAIC instructions for Page 7.

5. Thetabular interest on funds not involving life contingencies (Page 7, Part B, Line 3) has been determined in a manner consistent with that used
for this item in Part A.

6. Details for Other Changes

There is no significant change in reserves showing on Exhibit 7, Line 4, or the "Other Increases (net)" line on Page 7, Line 7, as of December 31,
2023.

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

A. General Account

Account Value Cash Value Reserve

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

Term Policies with Cash Value $ $ $

Universal Life

Universal Life with Secondary Guarantees

Indexed Universal Life

Indexed Universal Life with Secondary Guarantees 521,225,542 521,173,118 1,475,397,004
Indexed Life

Other Permanent Cash Value Life Insurance

Variable Life

Variable Universal Life

@ ™me a0 T o

j- Miscellaneous Reserves
(2)  Not subject to discretionary withdrawal or no cash values

a. Term Policies without Cash Value XXX XXX

b. Accidental Death Benefits XXX XXX

C. Disability — Active Lives XXX XXX

d. Disability — Disabled Lives XXX XXX

e. Miscellaneous Reserves XXX XXX 50,417,046
(3)  Total (gross: direct + assumed) 521,225,542 521,173,118 1,525,814,050
(4)  Reinsurance Ceded
(5)  Total (net) (3) - (4) $ 521225542 § 521,173,118 $§ 1,525,814,050

B. Separate Account with Guarantees - Not Applicable

C. Separate Account Nonguaranteed - Not Applicable
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33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics (Continued)

D. Reconciliation of Total Life Insurance Reserves

Life & Accident & Health Annual Statement:

o g s wn =

Exhibit 5, Life Insurance Section, Total (net)

Exhibit 5, Accidental Death Benefits Section, Total (net)
Exhibit 5, Disability — Active Lives Section, Total (net)
Exhibit 5, Disability — Disabled Lives Section, Total (net)
Exhibit 5, Miscellaneous Reserves Section, Total (net)
Subtotal (1+2+3+4+5)

Separate Accounts Annual Statement:

7.
8.
9.
10.
11.

Exhibit 3, Line 0199999, Column 2
Exhibit 3, Line 0499999, Column 2
Exhibit 3, Line 0599999, Column 2
Subtotal (7+8+9)

Combined Total (6+10)

34. Premiums and Annuity Considerations Deferred and Uncollected - Not Applicable

35. Separate Accounts - Not Applicable

36. Loss/Claim Adjustment Expenses - Not Applicable

19.11

$

$

$

Amount

1,475,397,004

50,417,046

1,525,814,050

1,525,814,050
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

1.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LTI ST TSP Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.

1.2 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? ................ccc....... Yes [ X] No[ ] NAT[ ]
RS TS €= (S =T U= T T ISR RSSO SRPRSRTRSPRRPIN lowa
1.4 Is the reporting entity publicly traded or a member of a PUDIIClY traded GrOUP? .......cvovriiiiiiueeeieiiit sttt aesenan Yes [ X] No[ ]
1.5 If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........ccccceviviieiincnes 0001404912

2.1 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
TEPOTHING @NELY? «...oeveeeeeececeeee e ceceeaeteteteesasaeeete s s s asaesesesesssssesesesssssassssseessssssasseses s s ssssssees s s sssnsnses s ssssnsesesas s sssseses s snassnsnseses s snsnansesesanasansnsasna Yes[ 1 No[X]

2.2 IfYES, At Of ChANGE: ... .ot bbb bbb b bR b E R R R R R R R R R R R R bbbt n

3.1 State as of what date the latest financial examination of the reporting entity was made or is being made. .............cccooiiiiiiiiiiiicices 12/31/2019

3.2 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. ................... 12/31/2019

3.3 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). ... 06/24/2021
3.4 By what department or departments?

1OWA INSUFANCE DIVISION ...ttt ettt et ae e h e e a et e bttt e et e as e e as e e as e eh b e eh e e st e st e e e e s e e s e e s e easeeaneeasesneenaeenes
3.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMMENTS? .......c.c.ovoveeeceeeeeeeeeeceeeeeeee e e e eaeeet et e s s asaeteses s s ssaessses s s sssseesesesssassssesesasssssassesesasssssssesesasssssnsssesasnananenen Yes[ 1 N[ ] NA[X]
3.6 Have all of the recommendations within the latest financial examination report been complied With? ..............ccooiiiiiiiiiiiicecee Yes[ ] N[ 1 NA[X]

4.1 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:

4.11 sales of NEeW DBUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeieennnn. . Yes[ ] No[X]
4.2 During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......ccoiiiiiiiiiii s Yes[ 1 No[ X]
4.22 FENEWAIST ...ttt bbbttt Yes[ 1 No[ X]
5.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ...............cccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
5.2 If yes, provide the name of the 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.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
6.1 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 PEAOTA? ..........ccvrueueveiiieieiereieieeee ettt sttt s st et s st sssn s s s s snanas Yes[ ] No[X]
6.2 If yes, give full information:
7.1 Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ...........c.ccoocovvriiinininnns Yes [ X] No[ ]
7.2  Ifyes,
7.21 State the percentage of fOrQIGN CONTIOL; .........ci i bbb bbbt bbb bbbt bt bbbt bbbttt be bttt be b e 100.0 %

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

1 2
Nationality Type of Entity
Corporation .

Bermuda ....

20
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GENERAL INTERROGATORIES

8.1 Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
8.2 Ifthe response to 8.1 is yes, please identify the name of the DIHC.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? .............cooo e Yes [ X] No[ ]
8.4 If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

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.

1 2

Affiliate Name Location (City, State)
REDI Global Technologies LLC ........ccccoeeiviieieieicecceeeeeeeee New York, NY
Epoch Securities, Inc. ............. New York, NY
Mercer Allied Company, L.P. ...... Saratoga Springs, NY
Forethought Investment Advisors, LLC ... Indianapolis, IN
Forethought Distributors, LLC. .............. Simsbury, CT ...
KKR Credit Advisors (Singapore) Pte. Ltd. Singapore ....
KKR Registered Advisor LLC .................. New York, NY
Kohlberg Kravis Roberts & Co. L.P. ... New York, NY
FS/KKR Advisor, LLC Philadelphia, PA
KKR Credit Advisors (US) San Francisco, CA ...
KKR Capital Markets LLC New York, NY
MCS Capital Markets LLC New York, NY

8.5 Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of

Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............ccccoeueuiiiiiececeee et eeeeete et Yes[ 1 No[X]
8.6 Ifresponse to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOard’s CAPItAl TUIE? ............ccccuoveveecucueeeeeeeececeeeeteeeeeaeaesesesessasseaesesesssasseseses s s sssstesesssssssssessssasassssesasssassnsesasanasanansasana Yes[ 1 No[X] NA[ ]

9.  What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?

Deloitte & Touche LLP 699 Walnut Street, Ste. 1800, Des Moines, 1A 50309 ..........ccccoiiiiiiiiiiiiiiiciee s
10.1 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
JAW OF FEGUIBTIONT .....vveveiicetetet ettt ettt es bbb st e s bbb s s e s s e b b s s e s s e b b s e s b e b e b s es s e bbb s e s bbb s b as bbbt s ee s bbb s e ses et b s s snsnsebenas Yes [ ] No[X]
10.2 If the response to 10.1 is yes, provide information related to this exemption:
10.3 Has the insurer been granted any exemptions related to the 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? .............ccccceueueueieieeuereeieeeee e Yes [ ] No[X]
10.4 If the response to 10.3 is yes, provide information related to this exemption:
10.5 Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ......................cccocc. Yes [ X1 No[ ] NA[ ]
10.6 If the response to 10.5 is no or n/a, please explain.
11.  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?
Bryan Nelson, Senior Vice President, Chief Actuary and Appointed Actuary 215 10th Street, Ste. 1100, Des Moines, IA 50309 ..........cccccceeene
12.1  Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? .............cccoooeiiiiinenen. Yes[ ] No[X]
12.11 Name of real estate holding company ...
12.12 Number of Parcels INVOIVEA ...........ccueouiiiiiiiiieiieie ettt e e e nes

12.13 Total book/adjusted Carrying ValUe .............cccouiiiiiiiiieieeeeeee e S e
12.2 If yes, provide explanation
13.  FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
13.1  What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

13.2 Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .... Yes[ ] No[ ]

13.3 Have there been any changes made to any of the trust indentures during the YEar? ... e Yes[ ] No[ ]

13.4 If answer to (13.3) is yes, has the domiciliary or entry state approved the Changes? ... Yes[ 1 No[ 1 NAT ]
14.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............ccoceveivirierereresisieeceeenns Yes [ X] No[ ]
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

b. Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
c. Compliance with applicable governmental laws, rules and regulations;
d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e. Accountability for adherence to the code.
14.11 If the response to 14.1 is No, please explain:

14.2 Has the code of ethics for senior managers been amended? ...
14.21 If the response to 14.2 is yes, provide information related to amendment(s).

Yes[ ] No[X]

14.3 Have any provisions of the code of ethics been waived for any of the specified officers? .........
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).

Yes[ ] No[X]
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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

SVIO BaANK LISE? ...ttt b h ekt et h bt E R R H k£ Rk £ ek e R e R £ R R £ R e £ R b e e b e b e e E et b £ Rt bt a et ne ettt r s Yes[ 1 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) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

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 subordinate committee

Q= I0= oL Yes [ X] No [ ]
Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= oL Yes [ X] No [ ]

Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such

FoT= Yo 1O Yes [ X] No[ ]
FINANCIAL

Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted

ACCOUNTING PTINGIPIES)? ....vveveveeececteteteeeeetcteteteseeeseaetetesesesssaeteseses s s saesesesesssssetesesasensssesesesasensssseetasassesssetesasasansssetetasassssesetetasassnsnsstesesasansnsntesasanans Yes[ 1 No[X]

Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) ......ccccooviiioeiiiiiicene F o
Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers................. F o
20.22 To stockholders not officers.................. F o
20.23 Trustees, supreme or grand
(Fraternal Only) ......ccccooviiioviiiiiieens F o
Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAEMEN? .............c.c.cvoicceeeeee ettt ceeee e te e es e et ee s sae s et e s s sassssetes s sasasseseses s assssssesassassssssssasssnssessssnnnans Yes[ 1 No[X]
If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others...........cc.cocoeveecrnnn.

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ..ot

Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
If answer is yes:

22.23 Other amounts paid
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .........
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ......... .

Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within
o0 o= OO Yes[ 1 No[X]
If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 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 25.03)............cccccevirviveverennnns Yes [ X] No[ ]

20.2
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25.02 If no, give full and complete information, relating thereto
25.03 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)
25.04 For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. «...vititiieti ettt ettt sttt sttt st ket e te e te et ese s s esesaesessesesees e e eses e s ese e s ese e s eseesesees et e e e s ens e s eneeRese e s eseesesees et e s ese s e s eneebenseseseeseneeaesessese s esenseseneasens B s
25.05 For the reporting entity’s securities lending program, report amount of collateral for other programs. ...........ccccoviiiiiiii s S s
25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OUESEE OF tNE COMMFACE? ...ttt ettt s e s e e s s s e s s e e s S es s e s S e s e 2 e s e e s n s e s e s s e s e s s s s nsesnses s esreen Yes[ 1 N[ ] NA[X]
25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoerierieriiieieneieiees Yes[ ] N[ 1 NA[X]
25.08 Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? «...e.veeeeeeeeeceeee ettt e ettt s s e st et e e s s s s e e e e et es s s seeeees s s ssanseses s s sssnssses s s sssnseses s anssansesess s snassnsesasnanansnen Yes[ 1 N[ ] NA[X]
25.09 For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:
25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccooeiieiieiiiiienceeeeeee LTSRS
25.092 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. .........cocoiiiiiiiiiii e $
26.1 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 currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiriieirereiiiieieecieseseiseeseaese st sssse s ssssssss bbbt ss st bbb snsesesesessssnsssesanas Yes [ ] No[X]
26.2 If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceeeeeveenns
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock .........cc.cccoviiinininnnn. S s
26.27 FHLB Capital Stock
26.28 On deposit with states
26.29 On deposit with other regulatory bodies ..................... B s
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ..o S s
26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other
26.3 For category (26.26) provide the following:
1 2 3
Nature of Restriction Description Amount
27.1 Does the reporting entity have any hedging transactions reported on Schedule DB? ..........coui i Yes[ ] No[X]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccoeiiiiiiiiinnnn. Yes[ ] No[ 1 NAT[X]
If no, attach a description with this statement.
LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
27.3 Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? Yes[ 1 No[X]
27.4 If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108 Yes[ 1 No[ ]
27.42 Permitted accounting practice Yes[ 1 No[ ]
27.43 Other accounting QUIdANCE ..o Yes[ 1 No[ ]
27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
foIIowmg .................................................................................................................................................................................................................. Yes[ 1 No[ ]
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.
. 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 Guideline 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 that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.
28.1  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
ISSUET, CONVETHIDIE INTO @QUITY? .....oececveeeccececeete et et et caeae et e s saeaete s s s ssasseses s s sssesesesesssssssseses s s sssssesesesssssnsesesassssssanseses s nsssneesassansnansnsanas Yes[ 1 No[X]
28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........oouiiiiiie ettt e et e et e sneenaeenes S e
29. 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] No[ ]
29.01 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
1025 Connecticut Avenue, NW Suite 517, Washington, DC 20036

20.3
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29.02 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name, location

and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.ccoovvvninininnnens Yes[ 1 No[X]
29.04 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
29.05 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
Internal Global Atlantic Investment Team ...
Goldman Sachs Asset Management, L.P. ...
Kohlberg Kravis Roberts & Co. L.P. ..........
29.0597 For those firms/individuals listed in the table for Question 29.05, 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 @SSEtS?..........ccovviriirriieeiiiirrrsee s Yes[ 1 No[X]
29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...... Yes[ 1 No[X]
29.06 For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
1399770 Kohlberg Kravis Roberts & Co. L.P. ..ccccoovviicnnnne K3NEK11EF7N3JVJE7V46
107738 . Goldman Sachs Asset Management, L.P. 5493000C7DKPYVEOMA87

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 [S€CtON 5(D)(1)])? «vvevrrueeeeerereeeeeeeeeeeeeeeeseseeeseeeseeseseeesesesesasaesssesessseaees Yes[ 1 No[X]
If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total

For each mutual fund listed in the table above, complete the following schedule:

1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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31.  Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.
1 2 3
Excess of Statement
over Fair Value (-), or
Statement (Admitted) Fair Value over
Value Fair Value Statement (+)
I =o' ORI NSRS 976,176,474 |............... 868,405,890 |.............. (107,770,584)
31.2 Preferred STOCKS ......oociiiiiiiiieseeeee e [ [ [
31.3 Totals 976,176,474 868,405,890 (107,770,584)
31.4 Describe the sources or methods utilized in determining the fair values:
Fair values are generally derived using external independent pricing vendors and validated by comparing to broker quotes, recent open
market trades and/or internally developed Pricing MOGEIS. ........c..oiiiiiiii ettt
32.1 Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ... Yes[ ] No[X]
32.2 Ifthe answer to 32.1 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 @S @ PrICING SOUICE? ........c.c.euveurueuereiisiiesesesesisesesese st s ssesese s sssssaesese s sssssesese s ssssssesesessssssssesesesssssnsesesessssnsnsesss Yes [ ] No[ ]
32.3 If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:
33.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ................... Yes [ X] No[ ]
33.2 If no, list exceptions:
34. By self-designating 5GI securities, the reporting entity is certifying the following elements of each self-designated 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 SGI SECUNLIES? .............o et Yes[ ] No[X]
35. 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 a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? ............ Yes[ ] No[X]
36. 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.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. 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.
d. The fund only or predominantly holds bonds in its portfolio.
e. 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.
f. 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? .............ccccceieiiin. Yes[ ] No[X]
37. 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. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. 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.
c. 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.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............c.c.cc......... Yes[ 1 N[ 1 NA[X]
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

GENERAL INTERROGATORIES

Does the reporting entity directly hold CryptOCUITENGIES? ..ot Yes[ 1 No[X]

If the response to 38.1 is yes, on what schedule are they reported?

Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? ..........ccccuvvriiiriinineninenenenenens Yes[ 1 No[X]
If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?
39.21 Held dIr€CHlY .......cueiiiiciiciietcc s Yes[ 1 No[ ]
39.22 Immediately converted to U.S. dollars .........c.ccooeeiiiiiiiiiiinienceece s Yes[ 1 No[ ]

If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.

1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums

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

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,
service organizations and statistical or rating bureaus during the period covered by this statement.

1 2
Name Amount Paid

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

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
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

GENERAL INTERROGATORIES

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

Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1 Does the reporting entity have any direct Medicare Supplement INSUrance in forCe? ..............cooi i Yes [ ] No[X]
1.2 Ifyes, indicate premium earned on U.S. DUSINESS ONIY ... e B e
1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ... B e,

1.31 Reason for excluding:

1.4  Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) above. ........cccoeeiiiiiiiiiieceeees S e
1.5 Indicate total incurred claims on all Medicare SUppIEMENt INSUFANCE. ...........ccuiiiiiic e B e,
1.6  Individual policies: Most current three years:

1.61 Total premium earned ..
1.62 Total incurred claims ....
1.63 Number of covered lives

All years prior to most current three years
1.64 Total premium earned ...........ccceeveveeennnn
1.65 Total incurred claims
1.66 Number of covered lives

1.7 Group policies: Most current three years:
1.71 Total premium earned ...........cccceevevveennns B e
1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years

1.74 Total premium earned .........c.cccceeveveeenns B e
1.75 Total incurred claims
1.76 Number of covered lives

2.  Health Test:

1 2
Current Year Prior Year

2.1 Premium Numerator
2.2 Premium Denominator

2.3 Premium Ratio (2.1/2.2)
2.4  Reserve Numerator
2.5 Reserve Denominator

.. 1,475,397,004 ...

2.6 RESEIVE RAHO (2.4/2.5) ..ottt ebes eeeeeee e 0.000
3.1 Does this reporting entity have Separate ACCOUNTS? .............oo e e e s e e s e e e e e e e ee e sne e ene e Yes [ ] No[X]
3.2 If yes, has a Separate Accounts Statement been filed with this Department? ..o Yes [ ] No [ ] NALX]

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

3.4  State the authority under which Separate Accounts are maintained:

3.5 Was any of the reporting entity’s Separate Accounts business reinsured as of December 317 ... Yes[ ] No[X]

3.6 Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317 ... Yes [ ] No[X]

3.7 If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued
[R=T  rJOEOOOTSOSOTS SO USTPPROPRTOIN $..

4.  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:
4.1 Amount of loss reserves established by these annuities during the CUITENt YEaT: ..o e $

4.2  List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.

1 2
Statement Value
on Purchase Date
of Annuities
P&C Insurance Company And Location (i.e., Present Value)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

GENERAL INTERROGATORIES

PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES
5.1 Do you act as a custodian for health SAVINGS GCCOUNEST ..........iiiiiiiiiiii bbbt b bbbt bbbt bbbt bbb b nre e Yes[ 1 No[X]
5.2 If yes, please provide the amount of custodial funds held as of the reporting date. ............cccuiiiiiiiiii e $

5.3 Do you act as an administrator for health savings accounts? ...

5.4 If yes, please provide the balance of funds administered as of the reporting date. ............ccooiiiiiiiiii s S e
6.1 Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUrers? ...........ccooueoiiiiiiiiieeeeee e Yes [ 1 No [ 1 NATLX]
6.2 If the answer to 6.1 is yes, please provide the following:
1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Domiciliary Reserve Letters of Trust
Company Name Code Jurisdiction Credit Credit Agreements Other

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

7.1 Direct Premium Written ...
7.2 Total Incurred Claims
7.3 NUMDET Of COVEIEA LIVES ......cviiiiiiiiiiiiiti ettt bbbttt abes eeeeeeeeee e e e e eaeaenes

*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 gurarantee)
Universal Life (with or without secondary gurarantee)
Variable Universal Life (with or without secondary gurarantee)

8. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............cccoceieniiniiiiinns Yes[ 1 No[ X]

8.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of
TN FEPOTHING ENELY? .....viieiecvetiiieeetcte ettt ettt ettt se e s bbbt ee e s b eb s s e s e b e b s es e es e b e b b s ee e s s e b b st e s s e b bt es e s s bbb s et b b e bt s e st bbb s st et b s s s Yes [ X] No[ ]

Life, Accident and Health Companies Only:

9.1 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[ 1 No[ X]

9.2 Net reimbursement of such expenses between reporting entities:

9.21 Paid ... F

9.22 RECEIVEM........viiiiecccee F e
10.1  Does the reporting entity write any guaranteed interest CONTracS? .......... ... oo e Yes [ ] No[X]
10.2 If yes, what amount pertaining to these lines is included in:

10.21 Page 3, Line 1 ..ccvevvieirieieereeins $ ..

10.22 Page 4, Line 1 ...ccoevveircineeiseeins $ ..
11.  For stock reporting entities only:
11.1  Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ............ccooveiiiiiiii e B e
12.  Total dividends paid stockholders since organization of the reporting entity:

12,11 Cash ..o F e

12,12 StOCK ..ot F
13.1  Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ...............ccooiiiiiiiiiiiiicccce Yes [ ] No[X]

Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death
benefits of the occupational iliness 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? ............c.cccooeiiiiiine Yes[ 1 No[ ]

13.3 1f 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

RS TR o == =T o =Y o 01U o RN
13.32 Paid claims
13.33 Claim liability and reserve (beginning of year) ....
13.34 Claim liability and reserve (end of year)
13.35 Incurred claims
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.
GENERAL INTERROGATORIES

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

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

13.41 <$25,000
13.42 $25,000 - 99,999
13.43 $100,000 - 249,999
13.44 $250,000 - 999,999
13.45 $1,000,000 or more
What portion of earned premium reported in 13.31, Column 1 was assumed from POOIS? .......cc.eiiiiiiiiiiiiie ettt sbe e $ ..

Fraternal Benefit Societies Only:

14.
15.

16.

17.

18.1

18.2
18.3

18.4
18.5
19.

20.

21.

22.

23.

24.
25.
26.1
26.2
27.

281
28.2

291
29.2
30.1
30.2

31.

321

32.2
32.3

331
33.2

34.

35.1
35.2

Is the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? ....... Yes[ 1 No[ ]
How often are meetings of the subordinate branches required to be held?

When was the last regular meeting of the governing body NEIAT ...ttt

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? .........c..oiiiiiiiiii e

How many of the same were delegates of the subordinate BranChES? ... s

How are the expenses of the governing body defrayed?

Is a medical examination required before issuing a benefit certificate to applicants? ...... . ] N[ ]
Are applicants admitted to membership without filing an application with and becoming a member of a local branch by ballot and initiation? ..... Yes[ 1 No[ 1]
Are notices of the payments required sent to the members? ...............ccccceuene. Yes [ 1 No [ 1 NAT ]

Yes [ ] No[ ]

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?

P T ) O Y T SO E U UOTUPRT %
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? Yes[ 1 No[ ]
If S0, what amount and fOr WAt PUIPOSE? .......c..eiiiiiieieeie ettt ettt et e e st e eae e e et e et e esteesseeseeeseeese e s e esseenseenseesseenseeseeeneenseenseenseenseensenneens S e
Does the reporting entity pay an old age disability benefit? .... Yes[ 1 No[ ]
If yes, at what age does the benefit COMMENCET ... ettt ettt ettt et e et et e e e e
Has the constitution or have the laws of the reporting entity been amended during the YEar? ..............ccooiiiiiiiiciccee e Yes[ 1 No[ ]
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 TOTCE At thE PIESENT HIME? ......evvieeececeete ettt ettt et ee et etesee e s saeteseseseseaesesesesssseeesesesenssseeesesasessnseee st asan s sssetesasasnsnsetetesssnsssesesasasnseen Yes[ 1 No[ ]
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? . Yes[ 1 No[ ]
If so, was an additional reserve included in Exhibit 57 ..................... 1 Nol 1 NAT ]
If yes, explain
Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year? ...................... Yes[ 1 No[ ]
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 MEMDETSNIP OF FUNAS? .........c.c.cuovevecceceeeeeeee ettt e s et s s e st s s s ssasseses s s asassssssansssansesesanssanansasanas Yes[ 1 N[ 1 NA[ ]
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? ....... Yes [ ] No[
Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ 1 Nol[

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

Outstanding
Date Lien Amount
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

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

1 2 3 4 5
2023 2022 2021 2020 2019
Life Insurance in Force
(Exhibit of Life Insurance)
1. Ordinary - whole life and endowment (Line 34, Col.
................... 1,683,716 |...covvveeee. 1,704,361 | 1,732,393 | 1,781,668 ... 1,850,185
2.
.................................................................... T e e e

w

»

Group, excluding FEGLI/SGLI (Line 21, Col. 9 less
Lines 43 & 44, Col. 4) ....

5. Industrial (Line 21, Col. 2) ..............
6. FEGLI/SGLI (Lines 43 & 44, Col. 4) .. )
7. Total (Line 21, Col. 10) ...ocviiiiiiiieieneeeeese e 1,683,716 1,704,362 1,732,393 1,781,668 1,850,185
7.1 Total in force for which VM-20
deterministic/stochastic reserves are calculated ... .......cccooiiiiiiiiiiiiiiiiiis [ [ e [

New Business Issued
(Exhibit of Life Insurance)
8. Ordinary - whole life and endowment (Line 34, Col.

9. Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2) |..
10. Credit life (Line 2, Col. 6)

11.  Group (Line 2, Col. 9) .....
12.  Industrial (Line 2, Col. 2) . .
13.  Total (Line 2, Col. 10) ..ccviririiriiiiiieienese e

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

14. Individual life (Line 20.4, COl. 2) ......ccovvvrererrrcenfrnnncccn 1,148,580 |..ooiecicinne 4,761,855 |...cocovne 7,654,169 |...coovvennne 9,960,369 |........ccc.c... 13,285,525
15.  Group life (Line 20.4, Col. 3) .. ..

16. Individual annuities (Line 20.4, Col. 4) ........ccccceeunee,

17.  Group annuities (Line 20.4, COL. 5) .......coovrvnvnininnc oo e e e

18.  Accident & Health (Line 20.4, Col. 6) .... Joeeees e e [ [
19.  Other lines of business (Line 20.4, Col. 8)

20. Total ................... 1,148,580 |..oocviicine 4,761,855 |....ocovnn. 7,654,169 |....covvenene 9,960,369 |........ccoec... 13,285,525
Balance Sheet (Pages 2 & 3)
21. Total admitted assets excluding Separate Accounts

business (Page 2, Line 26, Col. 3) ......cocoveeeeeencforirnnnnns 1,713,260,700 |........... 1,684,360,500 |............ 1,602,676,633 |........... 1,544,326,374 |............ 1,516,130,295
22. Total liabilities excluding Separate Accounts
business (Page 3, Line 26) ..1,547,798,686 |.. ..1,524,586,484 |.. ..1,471,498,082 |.. ..1,438,255,574 |.. .. 1,403,154, 717
23. Aggregate life reserves (Page 3, Line 1) .....cccooooven |oecrceeene 1,525,814,080 |............ 1,487,795,858 |........... 1,440,626,687 |............ 1,406,311,640 |............ 1,369,659,939
23.1 Excess VM-20 deterministic/stochastic reserve over
NPR related to LiNe 7.1 ..o [ [ [ o
24. Aggregate A & H reserves (Page 3, Line 2) ......ccooeofooiiiiiiiiiiiiiiiiiiiins [ [ [ [
25. Deposit-type contract funds (Page 3, Line 3) ..........]
26. Asset valuation reserve (Page 3, Line 24.01) ...
27. Capital (Page 3, Lines 29 and 30) ................
28.  Surplus (Page 3, Line 37) ...c.covevveiiiiicceeee
Cash Flow (Page 5)
29. Net Cash from Operations (Line 11) ......ccooveuevereier|oerercieinnnnne 43,904,122 | 47,452,928 |.......cooe.. 41,805,660
Risk-Based Capital Analysis
30. Total adjusted capital .........cccooovvvveeecccieineeee . .. 173,104,318 |.. ..166,972,672 |.. . 137,277,872 |..
31. Authorized control level risk - based capital ............fooccceeeeee. 10,844,924 |.............. 10,852,322 |.....c.coe... 10,523,424

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

x 100.0
32, Bonds (LINE 1) .iiiiiriiiiiiie i
33. Stocks (Lines 2.1 and 2.2) .. .. .. ..
34. Mortgage loans on real estate(Lines 3.1 and 3.2 ) ..o 0.3 oo 0.3 oo 0.4 | 0.5 | 0.6
35. Real estate (Lines 4.1,4.2and 4.3) .......ccooooevvineefoomin e [ [ o
36. Cash, cash equivalents and short-term investments

(LINE B) 1ottt
37. Contract loans (Line 6) .......

38. Derivatives (Page 2, Line 7) ...
39. Other invested assets (Line 8) ...
40. Receivables for securities (Line 9)
41. Securities lending reinvested collateral assets (Line

10) e [ e [ oo
42. Aggregate write-ins for invested assets (Line 11) .....
43. Cash, cash equivalents and invested assets

(LINE 12) 1ot 100.0 100.0 100.0 100.0 100.0

Investments in Parent, Subsidiaries and

Affiliates
44.  Affiliated bonds (Schedule D Summary, Line 12,

Col.1) 4,793,503 |..ooooiiine 5,112,693 |....coovine 1,381,777 e [
45.  Affiliated preferred stocks (Schedule D Summary,

LiNE 18, COL. 1) cuiuieiiiitiieiee ettt esesieees[eeeeeeeiee s sieies [t eeiseeie oot e [t
46. Affiliated common stocks (Schedule D Summary

LiNE 24, COL. 1), woietiieiiieieecee ettt sesieees[eeeseeeiee s sieiee [t ot [ [t
47.  Affiliated short-term investments (subtotal included

in Schedule DA Verification, Col. 5, Line 10) ........ [oeeeriimiiiiiiiiiiiiiiiiins [ [ eiceieeieninis [ ens [oreeie e
48. Affiliated mortgage loans on real estate ....... 0 O O SN
49. All other affiliated ..........coovvereeiinnne . 162,496 153,562
50. Total of above Lines 44 t0 49 .........cccoeveveveeeeveeeis |oeiieieeieieins 4,955,999 |...coovininne 5,266,255 |...ocovvevrnanne 1,381,771 | [
51. Total Investment in Parent included in Lines 44 to

49 above
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2023 2022 2021 2020 2019

52.
53.

54.

55.

56.

57.

58.

59.

60.

61.

63.

64.

65.

66.

67.

68.

69.

70.

71.

Total Nonadmitted and Admitted Assets

Total nonadmitted assets (Page 2, Line 28, Col. 2)
Total admitted assets (Page 2, Line 28, Col. 3) ..........
Investment Data

Net investment income (Exhibit of Net Investment

..101,081,712 |..
,684,360,500

..125,307,159
,516,130,295

INCOME) ..t sreenneenee feeeeeeneeeenn 44,347 71 |, 43,163,413 |................... 46,654,864 |..................41,000,335 [.......cccccuns 42,953,304
Realized capital gains (losses) (Page 4, Line 34,

COlUMN T ) e e seeene [eoeesnesinenineennes (3,328,002) oo, (855,378) ... (66,157) | (493,059) | (1,284,956)
Unrealized capital gains (losses) (Page 4, Line 38,

Column 1) (30, 118)
Total of above Lines 54, 55and 56 ...........c.ccccoeeeeees [ 41,019,709 [ 42,777,917 | 46,588,707 |.................... 40,507,276 |.....cceeennnnee. 41,668,348
Benefits and Reserve Increases (Page 6)
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 and 8) ......ccceceereereenenieniienieenies foreeieenineennn.. 16,419,634 [ 19,691,639 |.................... 19,466,871 [.................... 19,022,870 [........c.cccoceee 19,477,798

Total contract/certificate benefits - A & H (Lines 13 &
14, Col. 6) .
Increase in life reserves - other
annuities (Line 19, Col. 2)
Increase in A & H reserves (Line 19, Col. 6) .
Dividends to policyholders and refunds to members
(Lin€ 30, COl. 1) e
Operating Percentages
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 100.0 ........cccccueiiiiiinnne
Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of Life
Insurance, Col. 4, Lines 1 & 21)] x 100.0 ....
A & H loss percent (Schedule H, Part 1, Lines 5 and 6,
€0l 2) it
A & H cost containment percent (Schedule H, Pt. 1,
Line 4, Col. 2)
A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2) ...........
A & H Claim Reserve Adequacy
Incurred losses on prior years’ claims - comprehensive
group health (Sch. H, Part 3, Line 3.1 Col. 3) ............
Prior years’ claim liability and reserve - comprehensive
group health (Sch. H, Part 3, Line 3.2 Col. 3) ............
Incurred losses on prior years’ claims-health other than
comprehensive group health (Sch. H, Part 3, Line 3.1
Col. 11855 COL. 3) evieeiieeeieieieeeeee s
Prior years’ claim liability and reserve-health other than
comprehensive group health (Sch. H, Part 3, Line 3.2
Col. 1 less Col. 3)
Net Gains From Operations After Dividends to
Policyholders, Refunds to Members, Federal
Income Taxes and Before Realized Capital Gains
or (Losses) by Lines of Business (Page 6.x, Line
33)
Individual industrial life (Page 6.1, Col. 2)
Individual whole life (Page 6.1, Col. 3) ..
Individual term life (Page 6.1, Col. 4) .
Individual indexed life (Page 6.1, Col. 5)
Individual universal life (Page 6.1, Col. 6) ..........
Individual universal life with secondary guarantees
(Page 6.1, Col. 7)
Individual variable life (Page 6.1, Col. 8) ...
Individual variable universal life (Page 6.1, Col. 9) .
Individual credit life (Page 6.1, Col. 10) ...
Individual other life (Page 6.1, Col. 11) .....
Individual YRT mortality risk only (Page 6.1, Col. 12)
Group whole life (Page 6.2, Col. 2) .
Group term life (Page 6.2, Col. 3) ...
Group universal life (Page 6.2, Col. 4)
Group variable life (Page 6.2, Col. 5) ...
Group variable universal life (Page 6.2, Col. 6)
Group credit life (Page 6.2, Col. 7) .......cccveennenn.
Group other life (Page 6.2, Col. 8) .......ccccveervueeenne
Group YRT mortality risk only (Page 6.2, Col. 9) ...
Individual deferred fixed annuities (Page 6.3, Col. 2)
Individual deferred indexed annuities (Page 6.3, Col. 3)
Individual deferred variable annuities with guarantees
(Page 6.3, COl. 4) ..oooviieiiieiiee e
Individual deferred variable annuities without
guarantees (Page 6.3, COl. 5) ....ccoceiiiiieiiiieciicees
Individual life contingent payout (immediate and
annuitization) (Page 6.3, Col. 6)
Individual other annuities (Page 6.3, Col. 7) .
Group deferred fixed annuities (Page 6.4, Col. 2) ..
Group deferred indexed annuities (Page 6.4, Col. 3)
Group deferred variable annuities with guarantees
(Page 6.4, Col. 4) ..ocooieiiiieiiee e
Group deferred variable annuities without guarantees
(Page 6.4, COL. 5) ..ocevreeiiiie it
Group life contingent payout (immediate and
annuitization) (Page 6.4, Col. 6)
Group other annuities (Page 6.4, Col. 7) ...
A & H-comprehensive individual (Page 6.5, Col. 2)
A & H-comprehensive group (Page 6.5, Col. 3) ..
A & H-Medicare supplement (Page 6.5, Col. 4)
A & H-vision only (Page 6.5, Col. 5) ...
A & H-dental only (Page 6.5, Col. 6)
A & H-Federal employees health benefits plan (Page
6.5, Col. 7)
A & H-Title XVIII Medicare (Page 6.5, Col. 8)
A & H-Title XIX Medicaid (Page 6.5, Col. 9)
A & H-credit (Page 6.5, Col. 10) ...............
A & H-disability income (Page 6.5, Col. 11) .
A & H-long-term care (Page 6.5, Col. 12) ..
A & H-other (Page 6.5, Col. 13)

Aggregate of all other lines of business (Page 6, Col. 8)

Fraternal (Page 6, Col. 7) ...
Total (Page 6, Col. 1)

(16,829,725)

(8,881,768)

: 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? ..........
If no, please explain:

Yes [ 1 No[ 1
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

LIFE INSURANCE (STATE PAGE)®

1 5 4 7 5 2 0 2 3 4 3 0 0 0 0 0 0

NAIC Group Code 3891 BUSINESS IN THE STATE OF DURING THE YEAR 2023 NAIC Company Code 15475
1 2 Dividends to Policyholders/Refunds to Members Claims and Benefits Paid
3 4 5 6 7 8 9 10 11 12
Applied to Provide
Paid-Up Additions
or Shorten the
Premiums and Applied to Pay Endowment or Surrender Values Total
Annuities Other Paid in Cash or Renewal Premium-Paying Total Death and Matured and Withdrawals All Other (Sum Columns 8
Line of Business Considerations Considerations Left on Deposit Premiums Period Other (Col. 3+4+5+6) Annuity Benefits Endowments for Life Contracts Benefits through 11)

Individual Life
Industrial ...
Whole .

3. Term......

4. Indexed .....

5. Universal ...

6 Universal with secondary guarantees ..

7 Variable

8

. Variable universal ..
9. Credit..
10.  Other ..
11. _ Total Individual Life
Group Life
12.  Whole ....
13.  Term...
14.  Universal
15.  Variable ....
16.  Variable universal
17.  Credit ..o
18, Other o

19.  Total Group Life

Individual Annuities
20. Fixed ...
21.  Indexed ..
22. Variable with guarantees ..
23.  Variable without guarantees
24.  Life contingent payout
25.  Other
26. _ Total Individual Annuities

Group Annuities
27.  Fixed ...
28.  Indexed
29. Variable with guarantees ..
30. Variable without guarantees ...
31.  Life contingent payout
32. Other
33.  Total Group Annuities

Accident and Health

34. Comprehensive individual ...
35. Comprehensive group ..
36. Medicare Supplement ...
37.  Visiononly ....
38. Dentalonly ...
39. Federal Employees Health Benefits Plan
40.  Title XVIIl Medicare
41.  Title XIX Medicaid ..
42.  Credit A&H .........
43.  Disability income
44.  Long-term care
45, Otherhealth ...
46. _ Total Accident and Health

47.  Total
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NAIC Group Code 3891

BUSINESS IN THE STATE OF

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

LIFE INSURANCE (STATE PAGE) (Continued)®

DURING THE YEAR

2023

NAIC Company Code

15475

Line of Business

13

Incurred During
Current Year

Direct Death Benefits, Matured Endowments Incurred and Annuity Benefits Policy Exhibit
22 In Force December 31,
Claims Settled During Current Year Issued During Year Other Changes to In Force (Net) Current Year (b)
Total Settled During 23 24 25 26 27 28

Totals Paid Reduction by Compromise Amount Rejected Current Year
14 15 16 17 18 19 20 21

Number Number Number Number Unpaid Number Number Number

of Pols/ of Pols/ of Pols/ of Pols/ December 31, of Pols/ of Pols/ of Pols/

Certs Amount Certs Amount Certs Amount Certs Amount Current Year Certs Amount Certs Amount Certs Amount

Individual Life
Industrial ...
Whole .
3. Term..
4 Indexed ..
5 Universal ...
6.  Universal with secondary guarantees ..
7. Variable ................
8.  Variable universal
9. Credit..
10.  Other ..
11 Total Individual Life
Group Life
12.  Whole ....
13.  Term...
14, Universal
15.  Variable ....
16.  Variable universal
17.  Credit ..
18.  Other ..
19.  Total Group Life
Individual Annuities
20, FiXed ...cciiiiiiiiiiiiii s
21.  Indexed
22. Variable with guarantees ..
23.  Variable without guarantees
24.  Life contingent payout
25, Other ...cooiiiiiiiiiiicccicc s
26. _ Total Individual Annuities
Group Annuities
27.  Fixed ...
28.  Indexed
29. Variable with guarantees ..
30. Variable without guarantees ...
31.  Life contingent payout
32.  Other
33.  Total Group Annuities

Accident and Health

34. Comprehensive individual ...

35. Comprehensive group ..

36. Medicare Supplement

37.  Visiononly .

38. Dentalonly ...

39. Federal Employees Health Benefits Plan

40.  Title XVIIl Medicare ..

41.  Title XIX Medicaid .

42.  Credit A&H .........

43.  Disability income .

44.  Long-term care ...
45.  Otherhealth ..o
46.  Total Accident and Health

47.  TOTAL

(
(
(
(
(
(

a) Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $
b) Corporate Owned Life Insurance/BOLI: 1) Number of policies:
c) Deposit-Type Contract Considerations NOT included in Total Premiums and Annuities Considerations: Individual: $
d) For health business on indicated lines report: Number of persons insured under PPO managed care products ...
e) For health premiums written: amount of Medicare Title XVIII exempt from state taxes or fees $
f) Certain Separate Account products are included in “Other” product categories in the table(s) above:

1. Individual Life - Other includes the following amounts related to Separate Account policies:

2. Group Life - Other includes the following amounts related to Separate Account policies:

2) covering number of lives:

3. Individual Annuities - Other includes the following amounts related to Separate Account policies:
4. Group Annuities - Other includes the following amounts related to Separate Account policies:

Column 1)$ ...
Column 1) $ .
Column 1) $ .
Column 1)$ ...

, current year $

and number of persons insured under

3) face amount $
... Group:$ ... .

Column7)$ ...
.. Column7)$
. Column7)$
Column7)$ ...

. Column12)$ ...

Column 12) $
Column 12) $
. Column12)$ ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

14

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9
Number of Individual 7 8
Policies and Group Total
Number of Policies Amount of Insurance Number of Policies Amount of Insurance Certificates Amount of Insurance Policies Certificates Amount of Insurance Amount of Insurance
1. Inforce €nd of PriOr VAN .....c.cuvviieiiciiiriricicieiesrieieeieres [ [ [ 14,724 ..o 1,704,362 |ooeeeiiiccieieirrieees [ oot |t [t o 1,704,362
2. Issued during year
3. Reinsurance assumed ....
4. Revived during year
5. Increased during year (net) .
6. Subtotals, Lines2to 5 ....
7. Additions by dividends during year ..
8. Aggregate write-ins for increases
9. Totals (LINeS 1 aNd 610 8) ...cevveeeeriiiiieieieieieeieeereeese e [t [ 14,745 | T T1,TTT [ [ [ oo eeeenene [ sseiene e 1,731,777
Deductions during year:
10. Death . 13,439 |..
11.  Maturity .
12. Disability
13.  Expiry
14. Surrender ....
15. Lapse
16. Conversion ..
17. Decreased (net)
18. Reinsurance
19. Aggregate write-ins for decreases
20. Totals (Lines 10 to 19)
21. Inforce end of year (b) (Line 9 minus Line 20) .
22. Reinsurance ceded end of year ....
23. Line 21 minus Line 22
DETAILS OF WRITE-INS
0801.
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow
= = O O O o O O O P OO RSO
0899. TF()D'?ALS (Lines 0801 thru 0803 plus 0898) (Line 8
above)
1901.
1902.
1903. ...
1998. Summary of remaining write-ins for Line 19 from overflow|
F= o = O O O O O O O A OO AP P
1999. TF()D'?ALS (Lines 1901 thru 1903 plus 1998) (Line 19
above)

Life, Accident and Health Companies Only:

(a) Group $

; Individual $

Fraternal Benefit Societies Only:

(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates
Additional accidental death benefits included in life certificates were in amount $

If not, how are such expenses met?

, Amount$ ...

, Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates?

Yes [ ]




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)

ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Industrial

Ord

inary

1
Number of Policies

2
Amount of Insurance

3

Number of Policies

4
Amount of Insurance

24. Additions by dividends ........ccccceviivincccccee R B R B
25.  Other paid-up insurance .........cccceeeevvvevveeneeene... A .. BN BN .. WA . DR . BN B
26. Debit ordinary insurance
ADDITIONAL INFORMATION ON ORDINARY INSURANCE
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies | Amount of Insurance | Number of Policies [ Amount of Insurance
27. Term policies - decreasing ....
28. Term policies - other
29. Other term insurance - decreasing ............ccccccoceeceeciecieeieciecieeieeeecseeseesee e oenesese s XK e foree e o, D, 0 ST RO
30. Other term insurance XXX
31, TotalS (LINES 27 10 30) ..eeveeitiiiiiiieieeie st sieestee e ste et eesseeseesieesreesreesbeenefeesbeenbeentesseseeseesinesneess [oeeesseesueesseesseesseensesnsesns |ooseesueensesssesnsesnnesieesiense |oeseesueesuesnsesssesnseaneesnenns
Reconciliation to Lines 2 and 21
32, Term additioNS .......cooiiiiieiie e
33. Totals, extended term insurance
34. Totals, whole life and endowment ... 1,683,716
35. Totals (Lines 31 to 34) 14,348 1,683,716
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
36 Industrial
37.  Ordinary .....ccccoeevevennne 1,683,716
38. Credit Life (Group and INdividual) ..........cccccoiriiiiininininnenneeseseses e [ [
39. Group
40. Totals (Lines 36 to 39) 1,683,716
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
it Life Group
3 4
surance |Number of Certificates| Amount of Insurance
41.  Amount of insurance included in Line 2 ceded to iller QEEREENic YA ..........|. B . EEDOCNEAREN. | B.........................[......... D0 O T RN
42.  Number in force end of year if the number under
on a pro-rata basis ..............ccoeeeviririnnnc L .
43. Federal Employees’ Group Life Insurance included in Line 21
44. Servicemen’s Group Life Insurance included in Line 271 ........cocoiienienenness foorninii e e
45.  Group Permanent Insurance included in Line 21
46.  Amount of additional accidental death benefits in m

CE

47. State basis of calculation of (47.1) decreasing tel ection, etc., policies and riders and of (47.2) term insurance on
wife and children under Family, Parent and Chil
471 e . N R A B N e
47.2
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of
Number of Number of Number of Certifi- Amount of Ins
Disability Provisions Policies | Amount of Insurance | Policies | Amount of Insurance | Policies [ Amount of Insurance cates rance

48.  Waiver of Premium .............foocoorveiees oo e 691 | 83,733 e [ e
49. Disability INCOME .......coooeeve o s foriiiiiiis i [ [ [
50. Extended Benefits .........ccoo.|oeriiiiiiins oo e D, 0, & CHUN R XXX cvvveverenen freemrreenieees [ [ [
51.
52. Total (a) 691 | (a) 63,733 (a) (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME

PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary

Group

1 2
Involving Life Not Involving Life
Contingencies Contingencies

3
Involving Life
Contingencies

4
Not Involving Life
Contingencies

ar N~

® N o

1.
12.

In force end of prior year ....

Issued during year
Reinsurance assumed

Increased during year (net)

Total (Lines 1to 4) ......
Deductions during year

Decreased (Net) .......ccccovevieiiiiiiiiicceeeeee

Reinsurance ceded
Totals (Lines 6 and 7)

In force end of year (line 5 minus line 8) ....

Amount on deposit
Income now payable

Amount of income payable

ANNUITIES

Ordinary

1 2
Immediate Deferred

g r N~

© © N>

10.

1.

12.

In force end of prior year ...

Issued during year ....
Reinsurance assumed ....

Increased during year (net)
Totals (LINES 110 4) ...oiuiiiiiiiieiiieie e

Deductions during year:
Decreased (net)
Reinsurance ceded

Totals (Lines 6 and 7) .......
In force end of year (line 5 minus line 8) ....

Income now payable:

Amount of income payable

Deferred fully paid:

ACCOUNE DAIANGCE ...

Deferred not fully paid:
Account balance

ACCIDENT AND HEALTH INSURANCE

Group Credit

Other

1
Certificates

2 3 4
Premiums in Force Policies Premiums in Force

5
Policies

6
Premiums in Force

ol N -~

© ©®NO®

In force end of prior year
Issued during year
Reinsurance assumed

Increased during year (net) .
Totals (Lines 1to 4) ..........

Deductions during year:
Conversions ...
Decreased (net) ....
Reinsurance ceded

Totals (Lines 6 to 8) ..........

In force end of year (line 5
minus line 9)

=7

8

XXX

DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS

1

Deposit Funds

2
Dividend
Accumulations

Contracts

Contracts

g r N~

® N o

9.
10.

In force end of prior year ....

Issued during year
Reinsurance assumed

Increased during year (net)

Totals (Lines 1to 4) .....
Deductions During Year:
Decreased (net) .......
Reinsurance ceded ..
Totals (Lines 6 and 7)

In force end of year (line 5 minus line 8)
Amount of account balance

(a) See the Annual Audited Financial Reports section of the annual statement instructions.

27




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. ReSErVE as 0f DECEMDET 31, PHO YEAI ........c.iuiuieieieiieieeeseeseesetestt s sebs st see st ss et s st b bbbttt bbbttt 18,657,568
2. Current year's realized pre-tax capital gains/(losses) of §  ....... (11,825,583) transferred into the reserve net of taxes of $  ......... (2,483,373) [..eveevernee (9,342,209)
3. Adjustment for current year’s liability gains/(losses) released from the FESEIVE ..o e
4. Balance before reduction for amount transferred to Summary of Operations (Ling 1 + Line 2 + LiN€ 3) ......c.o.vvrvreieeeeeeeeeeeeeieseeseseee e 9,315,359
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) 1,543,040
6. Reserve as of December 31, current year (Line 4 minus Line 5) 7,772,320
AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year's Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year’'s Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)

1. 2023 1ottt [eee s 1,621,421 | (78,381) [ [ 1,543,040
2. 2024 .ot s 1,574,171 | (178,644 [ o 1,400,527
Bl 2025 .t [roenn e 1,493,301 | (175,454) [ o 1,317,847
4. 2026 ..ot e 1,409,646 |.......cccoenneee (185,703) [.....eeeeicricries v 1,223,943
5. 2027 et [reen e 1,315,458 | (202,581) ... [ 1,112,877
B. 2028 ...t [reen s 1,213,044 | (204,398) ... o 1,008,646
7o 2029 . [rennn e 1,174,088 |...ooveee (214,643) [ o 959,445
8. 2030 ..t [rene e 1,118,952 | (232,428) ... o 886,524
9. 2037 et [ronn e 1,106,597 |.ecorciaee (234,244) [ o 872,353
10, 2032 oottt s 1,103,883 | (252,026) ]......veeececneiricnns oo 851,857
11, 2033 1ttt s 1,075,222 | (263, 177) |- [ 812,045
12, 2034 1ottt s 1,032,295 | (280,966)......cuvveeerrcirieirieiries oo 751,329
130 2035 <.t e 947,938 | (291,218) oo oo 656,720
T4, 2030 ..ottt e 818,558 |....ccovvinne (802,370 [+ [ 516,188
15, 2037 oottt e 657,949 ..o (829,500) [-....cvveeerierreirieieies o 328,449
16, 2038 ...ttt e 481,732 | (331,313) [reeeerererieeies e 150,419
17, 2039 1t e 342,319 | (359,315) [ o (16,996)
18, 2040 ..ottt e 260,009 |......ccooverrrnne (869,508 ..o v (109,499)
19, 2047 oot e 183,057 [oveciicie (897, 471) [ [ (214,414)
20, 2042 ..ot [ee s 116,543 [ (408,567 [.....veereereiereieicieiens [ (292,024)
20, 2043 1.ttt s 57,346 |...covriiie (436,523) [.....oevreirciieiicieies [ (879,177)
22, 2044 <. [ (14,690)....ocvrrene (449, 754) [ o (464,444)
23, 2045 ..ottt [ee s (74,763) e (455,790) [-..overeeeireieieieeens [ (530,553)
24, 2046 ...t [t (109,525)....cocvuiveinee (460,923) ..o [ (570,448)
25, 2047 oot [t (106,657) [....cveevrecrrnae (482,927 ... [ (589,584)
26, 2048 ...ttt [eo s (77,395) .o (487,157 [ v (564,552)
27, 2049 <.t . (46,420).. ....(447,093)].. ....(493,513)
28. 2050 . (16,665)].. ....(354,300)|.. ....(370,965)
29. 2051 . 152 . ....(261,507)).. ....(261,355)
B0, 2052 ..ottt [rese ettt nes[reeien et (168, 714) [ e (168,714)
31. 2053 and Later (50,614) (50,614)
32. Total (Lines 1 to 31) 18,657,568 (9,342,209) 9,315,359
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

ASSET VALUATION RESERVE

Default Component Equity Component
1 2 3 4 5 6 7
Real Estate and
Other Than Total Other Invested Total Total Amount
Mortgage Loans Mortgage Loans (Cols. 1+2) Common Stock Assets (Cols. 4 +5) (Cols. 3 +6)

1. ReServe as of DECEMDET 31, PHOT YEAI .........c.cocveveveueueeieiieeeteeeeeteseseaee et et et etesesessss et st esesesesesessss et et et asesesessasssesssesesesesesessssesesesesesesesssnaferesesensesenenenn 7,167,914 | 25,890 |..covvevereee 7,193,804 | e 4,853 | 4,853 | 7,198,656

2. Realized capital gains/(losses) net of taxes - GENEIal ACCOUNL ..............c.cveveueveuieeiieieieseteteseaesesess et sesesessses s e e sesesesssesesesesesesesee e seeeeieneneeeaeas (715,853) [ e (715,853) [1.veeeeeeceeeeeeeeeieieies [ o [ (715,853)

3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNLS .........coiuiiiiiiiiiiiieie ettt et st e sseesbe e beeseeseesneefebessbe st e s e s e s saesreesres [oeesieesseesbessre s e s ssnrsnes [oeeeesessessesseesessreesrees [oesbeessesssnsssessnnsnesesseess freieesnesessessessressressnnans [oeresssesssessessessessesseesne foeeseeses s sressre s

4. Unrealized capital gains/(losses) net of deferred taxes - General ACCOUNL ............oiiiiiiiiiiiiiii ettt see e e s ssrs s e ss fooresiesseeses s e sneins [oreesressse s e s s s s saeseeses [oaesaesessessieesbessressnneians [oeessesisneiessiessesseeseesees [oesiessiessbessre s e e sresarsnees foeaeeessnesae s s

5. Unrealized capital gains/(losses) net of deferred taxes - SEPArate ACCOUNLS ..........ciuiiiiiiiiiiiiei ettt ee e [ere e s sesses [oeesiessie s inrsees [oreerseeseeseeses s s seesiees [oesieesiesssnsssnssnnseesesseess fresenseesessessessiessressnnans [oeresssessssssessessessesseesne |oeesessesses s s e

6. Capital gains credited/(losses charged) to contract benefits, PayMENtS OF FESEIVES .........ccooiiiiiiiiiiiieeee e s oo o [ iee s [rerer e ses s seens [oereesie s see e sns foee e

A = =T Te oo V1o OO 1,770,729 3,632 1,774,261 1,774,261

8. Accumulated balances (LINES 1 trOUGN 5 = 6 + 7) .....c.oucuiuiiiiieirieieieieieieeet sttt s e se st se s s e st ssesesesesesesssssesesenaosssesesesenennnas 8,222,789 |.oveveeeiiina 29,422 |.ooieere. 8,252,211 | o 4,853 [ 4,853 [ 8,257,064

9. MAXIMUM FESEIVE ........vuiiiiiiiiiiic et ce ettt e b b e bbb b s b b2 e bbb bbb ss e st [ra s besa 9,101,085 |....covvrerirrnen. 23,763 | 9,124,827 | e, 25,674 |.ooviii 25,674 |.oviinnn. 9,150,502
10, RESEIVE ODJECHVE .......oveeveceieceeiee ettt ettt a bt b ettt s e s et s ettt st sttt 5,139,294 18,304 5,157,598 25,674 25,674 5,183,272
11, 20% OF (LINE 10 = LINE 8) ...ttt e bbb s et b s s s s st (616,699) (2,224 (618,923) 4,164 4,164 (614,758)
12, Balance before transfers (LINES 8 + 11) ....ciiiiiueueieiiceiteteieiseeet ettt sttt ee st se st es b s st s st b st ss s ses s se s s nsssesesessssnsnsesesesssss foaetesessnsanaesa 7,606,000 |.eovoveveiiiiinens 27,198 | 7,633,289 |....oooeieceeeeieceeeeis o 9,017 | 9,017 | 7,642,306
130 TIANSTEES ..ot e 3,436 | (BL436) |- [t [t [ o
L VoY [N g1 =T Voo Ty 4 o [ o O O O O RO RSO SO
15.  Adjustment dOWN t0 MAXIMUM/UD 10 ZEFO ......couiiuiiuiiiiiiiiii ittt bbbt bt et bbbt bbbt bt bt bt bt b e et e bt bttt be e ens
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 7,609,526 23,762 7,633,289 9,017 9,017 7,642,306
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BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

ASSET VALUATION RESERVE

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. Exempt Obligations ..........c.ccoeveieeniienienecieeeneeseeseeseeseesee feoreiciciicii e b XX e e XX e o
21 1 NAIC Designation Category 1.A .........ccoeveveueueueeeeeeeeieeienesens |reeeeeeeninenens 42,717,061 | XX e XK e 42,717,061
2.2 1 NAIC Designation Category 1.B .........cccoevevevereueeieeeeieeierenens freeeeeeeenenens 36,472,006 |.........o.o... XK.vveeees e XK e 36,472,006
2.3 1 NAIC Designation Category 1.C .. .. 31,121,867 |.... .. 31,121,867 |...
2.4 1 NAIC Designation Category 1.D .. ..46,426,614 |... .. 46,426,614 |...
25 1 NAIC Designation Category 1.E ........ccoceueveeeeceeeeeeieeeeceeeeenens foreeercenieenes 60,029,007 |...oocvere et XXX [t X e oo 60,029,007
2.6 1 NAIC Designation Category 1.F 141,725,070 ..ot XK e XK e 141,725,070
2.7 1 NAIC Designation Category 1.G 175,635,454 |.......oooooe. XXX oo forereees e XK froneee s 175,635,454
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ....cceoeeuec.... 534,127,079 534,127,079
3.1 2 NAIC Designation Category 2.A ..........cccccveveveueveueeeeeeeeeeeieenens |orereeeenenns 186,263,667 |...o.oovvee . XX et XX e o, 186,263,667
3.2 2 |NAIC Designation Category 2.B .. ... 225,146,695 |.... ... 225,146,695 |....
3.3 2 NAIC Designation Category 2.C .........cccooveveveveveueueeeeeeeeeiereenes |reseeneeenenens 21,990,981 |t XK oo XX s oo 21,990,981
34 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 433,401,344 433,401,344
4.1 3 NAIC Designation Category 3.A .........cccccoveveveueueeeeeeeeeieieeresens oo 4,605,490 |...ooovoe o XXX e e XK e e 4,605,490
4.2 3 NAIC Designation Category 3.B ..
4.3 3 NAIC Designation Category 3.C ........cccceiieieeiiniinienieseenene
4.4 Subtotal NAIC 3 (4.144.2+4.3) ....ccoviiiiieeneeeeeeeee
5.1 4 NAIC Designation Category 4.A .........ccocoeeeveeneeneeneeneenenns foerrenienienenieenieenieenees v XX e [tk XXX e [
52 4 |NAIC Designation Category 4.B ..........c.cccocoerueuererereeceeeenennn. 648,014 648,014
5.3 4 NAIC Designation Category 4.C ........ccccoovereeneeneeneenennenieens froveeniniiiii v XX e e XK e oo
5.4 Subtotal NAIC 4 (5.1+5.2+5.3) .... 648,014 648,014 15,423 XXX 35,965 XXX 51,388
6.1 5 NAIC Designation Category 5.A ..........cccceveveveveveeeeeeeeeeeieerenens oo 3,394,548 | XXX e e XK e e 3,394,548
6.2 5 NAIC Designation Category 5.B ..........ccoceeieiienieniineneereen [,
6.3 5 NAIC Designation Category 5.C ........ccccueiiiiiiiiiieiieneeseenees [,
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) . 3,394,548
7. 6 NAIC B ..ottt e e [oesiesesesnsesnnneesnennnennns [ooveesessens s XK urerereeeeees foeveereee e XK e oo
8. Total Unrated Multi-class Securities Acquired by Conversion .
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 976,176,474
PREFERRED STOCKS
10. 1 Highest QUaItY ......cooooiiiiie e e,
11. 2 High Quality .......
12. 3 Medium Quality ..
13. 4 LOW QUANILY ...t [
14. 5 Lower QUAlity .........coiiiiiii e
15. 6 In or Near Default
16. Affiliated Life with AVR ......c.ocooiiiiiiiieiceceeeece
17. Total Preferred Stocks (Sum of Lines 10 through 16)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
SHORT-TERM BONDS
18. Exempt Obligations ..........ccceeiiiiiiiiiiiiieesee e
19.1 1 NAIC Designation Category 1.A .......cccooiieiieneeeeeee s
19.2 1 NAIC Designation Category 1.B ........cccoceiieiieninneceeeees
19.3 1 NAIC Designation Category 1.C ..
194 1 NAIC Designation Category 1.D ..
19.5 1 NAIC Designation Category 1.E ........cccoceiiiiininniieeeeees
19.6 1 NAIC Designation Category 1.F .......ccccooiiiiiiininieieeeeee
19.7 1 NAIC Designation Category 1.G .......ccccoveevieieenieieeeeeeee
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ...... XXX XXX XXX XXX
20.1 2 NAIC Designation Category 2.A ........ccoceieeieeneeneeieeeseees
20.2 2 NAIC Designation Category 2.B ..
20.3 2 NAIC Designation Category 2.C ......
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) ..
211 3 NAIC Designation Category 3.A ......
21.2 3 NAIC Designation Category 3.B ..
21.3 3 NAIC Designation Category 3.C ........cccceiieieeiiniinienieseenene
214 Subtotal NAIC 3 (21.1421.2421.3) ..cceeiiiieieeeereeeeee XXX XXX XXX XXX
221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
223 4 NAIC Designation Category 4.C
224 Subtotal NAIC 4 (22.1+22.2+22.3) .. XXX XXX XXX XXX
23.1 5 NAIC Designation Category 5.A ......
23.2 5 NAIC Designation Category 5.B ..
23.3 5 NAIC Designation Category 5.C ......
234 Subtotal NAIC 5 (23.1+23.2+23.3) .. XXX XXX XXX XXX
24. 6 NAIC B ...ttt [orsiestsaeitsneiesneresnsresneesns [oieseseesesens .0, TR RUNTUNIIND. o, ¢ COTTUor NUTUrUrURURURURURURURUPT RUSURUROR 0.0000 ..o [ 0.2370 oo s 0.2370 oo
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) XXX XXX XXX XXX
DERIVATIVE INSTRUMENTS
26. Exchange Traded .........coooiiiiiiiiiieeeeeeeeeeeeeeeeee e |
27. 1 Highest QUaItY ......cooooiiiiie e e,
28. 2 High Quality .......
29. 3 Medium Quality ..
30. 4 LOW QUANILY ...t [
31. 5 Lower QUAlity .........coiiiiiii e
32. 6 In or Near Default
33. Total Derivative INStruments ..........ccccoceeiiiiiniiieieeseeee
34. Total (Lines 9 + 17 + 25 + 33) 976,176,474 976,176,474 1,770,729 5,139,294 9,101,065
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BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

ASSET VALUATION RESERVE (Continued)

DEFAULT COMPONENT

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

In Good Standing:
35. Farm Mortgages - CM1 - Highest QUality ...........ccoeerrneeoee i oo [, XXX [ [ 0.0011 [ e 0.0057 |oeeeeieiirireirirerreenee frereeineieinnins 0.0074 |eeoeeeeeeeeeee e
36. Farm Mortgages - CM2 - High QUality ............ccccooveveieveveeee oo e [ DL 0L N TIPSR SRS 0.0040 ..o [ 0.0114 | o 0.0149
37. Farm Mortgages - CM3 - Medium Quality ....... 0.0200 0.0257
38. Farm Mortgages - CM4 - Low Medium Quality ..0.0343 |.... ..0.0428 |....
39. Farm Mortgages - CM5 - Low Quality ..........cccceeveeninrininnnns 0.0486 0.0628
40. Residential Mortgages - Insured or Guaranteed ................... 0.0007 0.0011
41. Residential Mortgages - All Other ....................... 0.0034 0.0046
42. Commercial Mortgages - Insured or Guaranteed .............. 0.0007 0.0011
43. Commercial Mortgages - All Other - CM1 - Highest Quality . 0.0057 0.0074
44, Commercial Mortgages - All Other - CM2 - High Quality ...... 0.0114 0.0149
45, Commercial Mortgages - All Other - CM3 - Medium Quality . 0.0200 0.0257
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUANIEY et e [ [eeter e XXX [t o 0.0120 [ovieeecreereeeeeeee [ 0.0343 | [ 0.0428 |

47. Commercial Mortgages - All Other - CM5 - Low QUAlity .......[occccrriniicccriiiicicics foecrnseecccssececccens. [, XXX froceeirnisccsreeccssne [ 0.0183 [ [ 0.0486 |....oocveerreirieirieiriees e 0.0628 |....oeoeeececieirreeeieieeene

Overdue, Not in Process:
48. Farm MOrgages ........cooueeieiiiiierieiee e
49. Residential Mortgages - Insured or Guaranteed .
50. Residential Mortgages - All Other ...........cccccoc.....
51. Commercial Mortgages - Insured or Guaranteed
52. Commercial Mortgages - All Other ..o,

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieiiiiierieiee e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other .........ccccoooeiiiienienieees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other .........ccccooiiiiiiiiienienens
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 3,211,170 XXX 3,211,170 XXX 3,532 XXX 18,304 XXX 23,763
59. Schedule DA Mortgages XXX 0.0034 0.0114 0.0149
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 3,211,170 XXX 3,211,170 XXX 3,532 XXX 18,304 XXX 23,763
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BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

ASSET VALUATION RESERVE

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 6 8 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3)
COMMON STOCK
1. Unaffiliated - PUDIC ..o [ fovsieiieens D,9, 0, GOV ORI XXX viveeieeies froeeeee e
2. Unaffiliated - Private ..........ccooiiiiiiieeeeeeeeeeeese e o D,9, 0, GOV ORI XXX viieeieeien Jeoeee e
3. Federal Home Loan Bank ..........c.coooooiiiiiiiiiiiceceeeeceeecseees e seseseseseeesees o D,9, 0, GOV ORI XXX viveeieeies Jroeeeee e
4. Affiliated - Life With AVR .......ccooiiieiieereieseesee e seesnees e XXX oo XXX vieveeieeien Jroeeeee e
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations ..........cccoieeiiiiiiiiiiiiiieiie fooriie i o o [
6. Fixed Income - Highest Quality ................coccooiiiiiiiiie
7. Fixed Income - High Quality ......
8. Fixed Income - Medium Quality
9. Fixed Income - Low Quality ...
10. Fixed Income - Lower Quality ...
11. Fixed Income - In/Near Default .....
12. Unaffiliated Common Stock - Public ............cccccoiiiiiiiiinn,
13. Unaffiliated Common Stock - Private ..........ccoceviiiiinciiiiic i [ [ [
14. [RCT L = = | Lt O O OO KON
15. Affiliated - Certain Other (See SVO Purposes and Procedures
IMBNUAD . [ D, %, N RURR D O S
16. Affiliated - All Other XXX XXX
17. Total Common Stock (Sum of Lines 1 through 16)
REAL ESTATE
18. Home Office Property (General Account only)
19. Investment Properties .........cccccevvveviieeiinennns
20. Properties Acquired in Satisfaction of Debt .............cccccevvviiiennnn.
21. Total Real Estate (Sum of Lines 18 through 20)
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt Obligations
23. 1 Highest Quality ...........cccooiiiiiiiiiie, ..
24. 2 High Quality .......
25. 3 Medium Quality ..
26. 4 LOW QUAIIY ..o
27. 5 Lower QUAlity .........cccoiviiiiiiiiiii e
28. 6 Inor Near Default ............ccccooiiiiiiiiiice
29. Total with Bond Characteristics (Sum of Lines 22 through 28) XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

ve

Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
30. 1 Highest Quality ............cooiiiii e
31. 2 High Quality .........oooi
32. 3 Medium Quality ..
33. 4 Low Quality ...
34. 5 Lower QUAIitY........c.oouiiie e
35. 6 Inor Near Default ...
36. Affiliated Life With AVR ......cccooiiiiicicceeece e
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS

In Good Standing Affiliated:
38. Mortgages - CM1 - Highest Quality ..
39. Mortgages - CM2 - High Quality .......
40. Mortgages - CM3 - Medium Quality .....
41. Mortgages - CM4 - Low Medium Quality .............cccccoeiiiiiicns ..
42. Mortgages - CM5 - Low Quality ..........ccccooiiiiiiiiiie
43. Residential Mortgages - Insured or Guaranteed .
44, Residential Mortgages - All Other ...........ccccoc.....
45. Commercial Mortgages - Insured or Guaranteed

Overdue, Not in Process Affiliated:
46. Farm MOMQages ........cooveeieiiiieerie et
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other .........c.ccooveieiiiiiiiiceeee,
49. Commercial Mortgages - Insured or Guaranteed
50. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee

In Process of Foreclosure Affiliated:
51. Farm Mortgages ........ccoceeveeieieenieneesceeee
52. Residential Mortgages - Insured or Guaranteed .
53. Residential Mortgages - All Other ...........ccccc.c.....
54. Commercial Mortgages - Insured or Guaranteed
55. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee
56. Total Affiliated (Sum of Lines 38 through 55)
57. Unaffiliated - In Good Standing With Covenants
58. Unaffiliated - In Good Standing Defeased With Government

SECUNMEIES ...

59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process ............ccccccveiiiinieenne
62. Unaffiliated - In Process of Foreclosure .............cccccooviiiiiinns
63. Total Unaffiliated (Sum of Lines 57 through 62)
64. Total with Mortgage Loan Characteristics (Lines 56 + 63) XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ..........cccooiiiiiiiicceeiees e e X% e ot XX [ o 0.0000 |.eeeveveirieirieinieinieinee ferveeene 0.1580 (@) [-evevveverereirieircireiees v 0.1580 (@) [-eververerereerieiieirice
66. Unaffiliated Private e 0.1945 |... ..
67. Affiliated Life with AVR ... foesereeeieseeseeseeses feoeeeeee e X% oo e XX e e feeeriieinnee 000000 [ o 0.0000
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = o LU ) USRS RUPUOUUUOUYURUTPYPRUTUPI USRI D,0. ¢ U RUS D00 G KOO OO URURURURURURN NURURURUR 0.0000 |..cevveeirieiirieienieiereeine feeereineeee 0.1580
69. Affiliated Other - All Other XXX XXX 0.0000 0.1945
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) XXX XXX XXX XXX XXX
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General ACCOUNt ONIY) ........coouiiiiiiiienienies fouiiiiiiiiiccecciecieciecieiies oreeereeieeeeeeeesiseeeeeeees [oeeereeereeereeseeeseeseesieesines foreeeeeieeieesreesreeereeereenees foeeeeeeesseans 0.0000 |eeieeeieeeeeeeeeeeeeeeees o 0.0912 |ooovieceeeeeeeeeeeees o, 0.0912 |
72. INVESTMENT PrOPEIHIES ..o sieeies ot eeteeeee e e eeeses oreeeeeeeseeieeeieeseeseeseeses [oeeereeseesseesssesssessesreesiees foeesseersesseesieesreeeseesseessees foeereeeeessnanns 0.0000 |.eeeeeeieeeeeeeeeeeeeeeeees o 0.0912 |oovioeceeeeeeeeeeeeeies o 0.0912 |
73 Properties Acquired in Satisfaction of Debt 0.0000 0.1337 0.1337
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) XXX XXX XXX
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .........cccce. [oouiiiiiiiiiiciiccccciecieees |eeeeeieeeececceeceeesieene e eeeeeeeneeeneins Joreeeteeieeeeeeeceeeieesieeseesnes [oreeeeseeaneens 0.0003 |eeeeeeeeeeeeeeeeeeeeeee s e 0.0006 |-.ocvveveereerierieieieeeieees e 0.0010 |oovvovieeieieiiceeeeeeees
76. Non-guaranteed Federal Low Income Housing TaxX Credit .......... [o.oooiiiiiiiiiciicciccieiies foeeeeieeee s eeeeieees foeeeieerieereeeeeereeeeesieesiees foeeeeeeiesieesieesieeeeeseeenees foeereeieeiseans 0.0063 |..oeoveeeeeeeeeeieeeieeeees e 0.0120 [orooeeeeeeeeeeeeeeeeeceeeees foreeeeeieeied 0.0190 |oooveoviiieieeceeeeeees
77. Guaranteed State Low Income Housing Tax Credit .......... .0.0003 |....
78. Non-guaranteed State Low Income Housing Tax Credit .........c.cc. [oouoiiiiiiiiiiiiiiieiies oeeeeieeeceeeeeeeeseeeees foeeeeeeee e eeeeenene feeeereeeeeee e see e eeees [oeseeieseeieneans 0.0063
79. All Other Low Income Housing Tax Credit ..........ccccoveeevreiereennnns 0.0273 0.0600 0.0975
80. Total LIHTC (Sum of Lines 75 through 79) XXX XXX XXX
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated ...............ccocooiiiiiiiii e et X ot XK e o o 0.0000 |.eueveirieirieireeneneies e 0.1580 |oveueeeireiieieeerseies [ 0.1580 [
82. Fixed Income Instruments - Affiliated
83. Common Stock - Unaffiliated ..........
84. Common Stock - Affiliated ...
85. Preferred Stock - Unaffiliated
86. Preferred Stock - Affiliated ...
87. Real Estate - Unaffiliated ..
88. Real Estate - Affiliated ..........cccooiiiiiiiiee
89. Mortgage Loans - Unaffiliated ............cccoooiiiininiicceee
90. Mortgage Loans - Affiliated .. .0. . .
91. Other - Unaffiliated ........ 0.0000 |.oueveirieirieiireinseniee e 0.1580 |oeoueveirieirieireerseies [ 0.1580 oo
92. Other - Affiliated ..o 162,496 XXX XXX 162,496 0.0000 0.1580 25,674 0.1580 25,674
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) 162,496 162,496 XXX XXX 25,674 XXX 25,674
ALL OTHER INVESTMENTS
94. NAIC 1 Working Capital Finance Investments ...........c.ccccccoeeenee.
95. NAIC 2 Working Capital Finance Investments .
96. Other Invested Assets - Schedule BA .................
97. Other Short-Term Invested Assets - Schedule DA .......................
98. Total All Other (Sum of Lines 94, 95, 96 and 97) ........ccccceveenenne XXX XXX
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines
29, 37, 64, 70, 74, 80, 93 and 98) 162,496 162,496 XXX XXX 25,674 XXX 25,674

(a) Times the company’s weighted average portfolio beta (Minimum .1215, Maximum .2431).
(b) Determined using the same factors and breakdowns used for directly owned real estate.
(c) This will be the factor associated with the risk category determined in the company generated worksheet.



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

Asset Valuation Reserve - Replications (Synthetic) Assets

NONE

Schedule F - Claims

NONE

Schedule H - Part 1 - Analysis of Underwriting Operations

NONE

Schedule H - Part 2 - Reserves and Liabilities

NONE

Schedule H - Part 3 - Test of Prior Year's Claim Reserves and Liabilities

NONE

Schedule H - Part 4 - Reinsurance

NONE

Schedule H - Part 5 - Health Claims

NONE

36, 37, 38, 39, 40
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

SCHEDULE S - PART 1 - SECTION 1

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

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

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

Code Number Date Name of Reinsured Jurisdiction Assumed Assumed End of Year Reserve Premiums Unpaid Losses Reserve Under Coinsurance

...... 62200 ......|..95-2496321 ..|..10/01/2013 ..[Accordia Life and Annuity Company .........coceooescesienionioniennnienenenenensennnnsene | PAueiioiiiinin [eone s COFW/ L [ AKX 1,683, 716,321 ... 1,525,814,050 [ 1,148,580 [ [ ... 28,653,753

0199999. General Account - U.S. Affiliates - Captive 1,683,716,321 1,525,814,050 1,148,580 28,653,753
0399999. Total General Account - U.S. Affiliates 1,683,716, 321 1,525,814, 050 1,148,580 28,653,753
0699999. Total General Account - Non-U.S. Affiliates
0799999. Total General Account - Affiliates 1,683,716, 321 1,525,814, 050 1,148,580 28,653,753
1099999. Total General Account - Non-Affiliates
1199999. Total General Account 1,683,716, 321 1,525,814, 050 1,148,580 28,653,753
1499999. Total Separate Accounts - U.S. Affiliates
1799999. Total Separate Accounts - Non-U.S. Affiliates
1899999. Total Separate Accounts - Affiliates
2199999. Total Separate Accounts - Non-Affiliates
2299999. Total Separate Accounts
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 1,683,716, 321 1,525,814, 050 1,148,580 28,653,753

2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)

9999999 - Totals

1,683,716, 321

1,525,814,050

1,148,580

28,653,753




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

Schedule S - Part 1 - Section 2

NONE

Schedule S - Part 2

NONE

Schedule S - Part 3 - Section 1

NONE

Schedule S - Part 3 - Section 2

NONE

Schedule S - Part 4

NONE

Schedule S - Part 4 - Bank Footnote

NONE

Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE

Schedule S - Part 6

NONE

Schedule S - Part 7

NONE

42, 43,44, 45, 46, 47, 48, 49



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

Direct Business Only

1 Life Contracts 4 5 6 7
2 3
Accident and Health
Insurance Premiums, Total
Active Including Policy, Columns
Status Life Insurance Annuity Membership Other 2 through 5 Deposit-Type
States, Etc. (a) Premiums Considerations and Other Fees Considerations (b) Contracts

1. Alabama
2. Alaska ...
3. Arizona.
4. Arkansas ..
5. California .
6. Colorado
7. Connecticut .
8. Delaware
9. District of Columbia
10. Florida .....
11.  Georgia .
12.  Hawaii
13. Idaho ....
14.
15.
16.
17. Kansas ..
18.  Kentucky
19. Louisiana .
20. Maine
21. Maryland .....
22. Massachusetts ...
23. Michigan
24. Minnesota ...
25. Mississippi ..
26. Missouri
27. Montana
28. Nebraska .
29. Nevada.
30. New Hampshire .
31.  New Jersey
32.  New Mexico .
33. New York ....
34. North Carolina ...
35. North Dakota
36. Ohio ..
37. Oklahoma
38. Oregon
39. Pennsylvania
40. Rhode Island
41.  South Carolina
42.  South Dakota
43. Tennessee ..
44. Texas
45. Utah ...
46. Vermont
47. Virginia ....
48. Washington
49. West Virginia
50. Wisconsin ...
51.  Wyoming
52. American Samoa ..
53. Guam .............
54. Puerto Rico .
55. U.S. Virgin Islands .
56. Northern Mariana Islands
57. Canada
58. Aggregate Other Alien ...
59.  SUBOtal ...eoeiiiiiiee s
90. Reporting entity contributions for employee benefits
laNS. ...
91. DFi)vidends or refunds applied to purchase paid-up
additions and annuities...............cccooo
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceuueeeeeiiinnnns
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State.
95. Totals (Direct Business)..................
96. Plus reinsurance assumed..
97  Totals (All Business)
98. Less reinsurance ceded.............ccceeiiiiiiiiiiiiiiinns
99. Totals (All Business) less Reinsurance Ceded

1,148,580 |.
1,148,580 |.

DETAILS OF WRITE-INS

oo XXX
oo XXX

XXX......

58998. Summary of remaining write-ins for Line 58 from

overflow page .........ccccevveiiiniiniinienneeee e XXX
58999. Totals (Lines 58001 through 58003 plus

58998)(Line 58 above) XXX
9401. o XXX
9402. o XXX
9403 oo XXX
9498. Summary of remaining write-ins for Line 94 from

overflow page .........cccccvveviiniiniiniienec e XXX e fereieiiis e e [ [ e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line

94 above) XXX

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................cc.cee.

2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state.........
(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations
Premium and annuity consideratoins were allocated to state according to the mailing address of the policyholder.
(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Col. 6, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Col. 6......ccccceuenne
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4. Q - Qualified - Qualified or accredited reinsurer.

5. N - None of the above - Not allowed to write business in the state.............
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SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

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

-

g g g g goaea b B A B BN A B D DN W oW W W W W W W W WNNDNIDNNDNDIDNNNIDN2 o 3 s s
© ® N o o0 kR N2 O 0N ORGSO 00N OR N2 O 0 NGO RGN2O O NN

© © ® N o o & DN

Alabama

Alaska

Arizona

Arkansas

California

Colorado

Connecticut

Delaware .........cccooieiiiiiiiiiiiieeces

District of Columbia

Florida

GEOMGIA .ttt
Hawali ...

Kentucky

Louisiana ...
Maine ..
Maryland ...
Massachusetts .

Michigan

Minnesota

Mississippi

Missouri

MONANA ...

New Hampshire
NEW JEISEY ..ot

New Mexico
New York

Vermont

Virginia

Washington

West Virginia

Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands

Northern Mariana Islands

CaANAAA ..o

Aggregate Other Alien
Total

51
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.
ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM

7 Global Atlantic

(&

FINANCIAL GROUP

Management

KKR & Co. Inc.

KKR Group Co. Inc.

KKR Group Holdings Corp.

KKR Group Partnership L.P.

Investment

and Capital
Market
Companies??

Partners of KKR

General

Funds?

Principal Assets?

KKR Magnolia Holdings LLC

The Global Atlantic
Financial Group LLC3

Global Atlantic Financial
Group Limited

Global Atlantic Financial
Limited

—> Seell

Global Atlantic (Fin)
Company

Commonwealth Annuity
and Life Insurance Company

| FEIN: 04-6145677)

(Insurer - MA | NAIC No. 84824

See 1.2

See 1.3

Accordia Life and Annuity

Company

(Insurer - 1A | NAIC No. 62200 |

FEIN: 95-2496321)

First Allmerica Financial Life
Insurance Company
(Insurer - MA | NAIC No. 69140 |
FEIN: 04-1867050)

NAV Solar Holdco LLC

Tapioca View, LLC

I
GothamRe, Inc.
(Captive - VT | NAIC
No. 15333 | FEIN:
46-3455515)

I
Cape Verity |, Inc.
(Captive - 1A | NAIC
No. 15475 | FEIN:

46-3465867)

I
Cape Verity Ill, Inc.
(Captive - 1A | NAIC
No. 15473 | FEIN:
46-3485456)

DBE Solar Holdco
LLC

Five Points Senior Gotha
Holdco LLC

m Issuer,
LLC

also reflected as affiliated investments, commencing in 2022.
1KKR controlled entities also qualify as affiliates and are accounted for and reported as such, in accordance with SSAP25.

2Includes Kohlberg Kravis Roberts & Co. L.P., an SEC-registered adviser and investment manager of the holding company group.

4Panamint Capital LLC is owned 51% by Panamint Ventures LLC, a non-affiliate, 47% by Forethought Life Insurance Company, an insurance company affiliate, and 2% by MIMiller Enterprises, a non-affiliate.

1

Forethought Life Insurance
Company
(Insurer - IN | NAIC No. 91642 |
FEIN: 06-1016329)

Panamint Capital
LLC4

Commencing in 2022, following clarifying guidance issued by the SAPWG, the Company modified its affiliated entity listing to include SPV entities which were previously classified as unaffiliated. Investments in these entities are

3The Global Atlantic Financial Group LLC is owned 63.32% by KKR Magnolia Holdings LLC and 36.68% by third party investors. Additionally, 1,000incentive shares are held by GAMCL.P. as part of the management equity plan.

12/31/23
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.
ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM?

7 Global Atlantic

4% rFiNANCIAL GROUP

Global Atlantic Financial Limited

Global Atlantic Assurance Limited
(FEIN: 98-1090868)

Global Atlantic Financial Company Bermuda
Limited

Global Atlantic Re Limited
(FEIN:98-1090868)

GA Re Bermuda HoldCo Limited

Seel

1Certain subsidiaries included in the organizational chart own additional legal entities which have been omitted for clarity of presentation.

Forethought Life Insurance Company
é (Insurer - IN | NAIC No. 91642 | FEIN
06-1016329)

Solis LLC

EXL Solar HoldCo, LLC

Stellar Renewable Power LLC

Parasol Renewable Energy LLC2

2parasol Renewable Energy LLC is 80% owned by Solis LLC, and 20% owned by Global Atlantic Re Limited.

11

GA Re US HoldCo, LP

12/31/23
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.
ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM?

Global Atlantic (Fin) Company

I | | | | | | | | | | |
Global Global
Global Atlantic . . . . Infinity . . GA -
MCH SFR IACX Prop Il ACX Prop ACX Prop ACX Prop Equipment Forelife Glc_bba.l Atlantic| [Global Atlantic At|E_mtIC Transportation GA.Rlsk Atlantic GA - Sunbelt eRI?SI Emporium Drawbridge Drawbridge Drawbridge
Parent 4, Le i, LLC v-A, 1C | | v-B,LiC | | Management, | | AgenoV: | | Distributors, Investment Risk ; Advisors, | Insurance | | Industrial Office Holdings Id MBI, LLC MB2, LLC MB3, LLC
Lc g ’ ’ he Inc. LC Advisors, LLC | | Advisors, Equipment Inc. Network | |Holdco LLC Inc. Holdco, Inc. d d g
L.P. Leasing, LLC LLC Holdco LLC
I — i
Atlanta :
MCH SFR CDNL 2021- Asset Tampa Atlantic Drawbridge
HoldCo 4, B 1 : 7| Owner LLC Yards Feeder, LLC
Le 1LC Holdings Owner LLC !
LLC
1
I 1 1
MCH .SFR KSQR Infinity o Drawbridge Drawbridge Drawbridge
Equity 20230 LiC | | Asset L Owi:‘:eL:.c Holdings 1, Holdings 2, Holdings 3,
OWLTI‘;' 4 - Holdings LLC LLC LLC
2020 LLC
Infinity LD
FLCN 2022- AssZt Drawbridge Drawbridge Drawbridge
L e || . B1, LLC B2, LLC B3, LLC
Holdings
Lc
Dublin
Asset KPBN Drawbridge Drawbridge
[—| Holdings 1 2022-1 B4, LLC B9, LLC
LLC LLC
Dublin
Asset Drawbridge
] Holdings 2 L| WABW B7, LLC
LLC 2023 LLC
Dublin
Asset
— | Holdings 3,
L
1Certain subsidiaries included in the organizational chart own additional legal entities which have been omitted for clarity of presentation.
12/31/23

1.2
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4% rFinANCIAL GROUP

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.
ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM?

Global Atlantic (Fin) Company

Global Atlantic Financial
Company

[ I I I I I I I I I I I I 1
Blue Eagle TBDX WALR Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle
2016-1, Ltd. 2018-1LLC 2019-1, Ltd. 2020-1ALLC 2020-1BLLC 2020-2A, Ltd. 2020-3ALLC 2021-1ALLC 2021-1BLLC 2021-1CLLC 2021-1DLLC 2021-1ELLC 2021-1FLLC 2021-1GLLC
[ I I I I I I I I I 1
Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle HECR DMAZ FBIl:ie_ Eaglel
2021-1HLLC 2021-2ALLC 2021-3ALLC 2021-3BLLC 2021-4ALtd. 2021-4BLLC 2022-1ALLC 2022-1BLLC 2022-1CLLC 2022-1DLLC 2022-1ELLC 2022-1F LLC un LI:dg oL
]
[ I I I I I I I I I I I I I 1
LENDSL SERVHL
HILT Trust HIMT Trust HNREF Trust 2018 MACT Trust MOST Trust SET Trust Trust 2019 SFSL Trust SLMSL Trust| |SLMSL Trust SOMT Trust AIMXL CBCOV SPHRX
2020-A 2021-1 2018-1LLC rus el 2019-1 2020-1 2022-111C rus o 2019-A 2020-1 2020-2 2021-1 2018-1LLC | |2018-1LLC | | 2018-1LLC
|
I I [ [ I
HSDTY TOAMS GSHLT Trust GALT Trust GSHLT Trust HAVI 2023-3A WSTI 2023-3B FRHT 2023
2017-1 LLC 2017-1 LLC 2021-B 2021-1 2021-A LLC LLC LLC
GSPPRLLC SPPRE LLC
1Certain subsidiaries included in the organizational chart own additional legal entities which have been omitted for clarity of presentation.
12/31/23
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Commonweal th Annuity and Life Insurance
. 3891 ...|Global Atlantic Grp ......cccceouuueunnnn | eeeee 62200 ....|95-2496321 .. Accordia Life and Annuity Company .............. A e IA........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [KKR & Co. INC. .eeeeeeeieiies | eeeeeeeeeeeee | eeee e
. 3891 ...|Global Atlantic Grp .....ccceevvurueennnnn | eees 15475 .... |46-3465867 .. Cape Verity I, Inc. .... L lA..... .| Accordia Life and Annuity Company ... . | Ownership .100.000 ... [KKR & Co. INC. weeeeeeeeeeeeieieiiiiceieieees | eeeeeeeeeeens | eeee e
. 3891 ...|Global Atlantic Grp .....ccccooouuueennnnn | eeeee 15473 ....[46-3485456 .. Cape Verity 111, Inc. . LA .| Accordia Life and Annuity Company ... . | Ownership .100.000 ... [KKR & Co. INC. .eeeeieiieiiies [ eeeeeeeieeeee | eeee e
Commonweal th Annuity and Life Insurance
. 3891 ...|Global Atlantic Grp ......cccceouuueunnnn | eeeee 84824 ....|04-6145677 .. COMPANY . eeeeeeee e e LMAL] IA........ Global Atlantic (Fin) Company ................ OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [KKR & Co. INC. .eeeeeeeieiies | eeeeeeeeeeeee | eeee e
............................................................................ 95-2496321 .. | .eevvvvvvvvenn | wevvvvenveeninnn | evvevieiiiiieisisieseeeennnnn. |DBE Solar Holdco LLC ..oevvvvvvvvvvivviiiviveeennnnnn | DEcciit] oo NIALLL.... [Accordia Life and Annuity Company ........... | Ownership.......cccoeeevevevunnnnnnnnnnnnnh. 100,000 ... [KKR & Co. INC. oo [ eeeeeeiiieiin | e e
First Allmerica Financial Life Insurance Commonwealth Annuity and Life Insurance
.. | 04-1867050 .. | 2578101 ..... Company Company Ownership .100.000 ...|KKR & Co. Inc. ...
..|38-3871599 .. .... Five Points Senior Holdco LLC . |Accordia Life and Annuity Company .. | Ownership.. .100.000 ...|KKR & Co. Inc.
Commonweal th Annuity and Life Insurance
.|06-1016329 .. Forethought Life Insurance Company .. Company Ownership .100.000 ...|KKR & Co. Inc. ...
38-3898658 .. Global Atlantic (Fin) Company Global Atlantic Financial Limited .. Ownership .100.000 ...|KKR & Co. Inc. ...
98-1089764 .. | ...oevvvveennn Global Atlantic Financial Group Limited ..... The Global Atlantic Financial Group LLC .. |Ownership .100.000 ...|KKR & Co. Inc. ...
..| 98-1090868 .. | 4520225 ..... Global Atlantic Financial Limited ... .|Global Atlantic Financial Group Limited .. |Ownership.. ..}.100.000 ...|KKR & Co. Inc.
46-3694412 .. | 4520225 ..... Gotham Issuer, LLC Accordia Life and Annuity Company ........... Ownership ..90.000 ....|KKR & Co. Inc. ...
46-3694412 .. | 4520225 ..... Gotham Issuer, LLC Global Atlantic (Fin) Company Ownership ..10.000 ....|KKR & Co. Inc. ...
. | 46-3455515 .. . N ... |Gotham Re, Inc. ... .| Accordia Life and Annuity Company . | Ownership.. .100.000 ...|KKR & Co. Inc.
88-1203639 .. | 2578101 ..... 1404912 ...... New York Stock Exchange . |KKR & Co. Inc. .... Board of Directors . |Board of Directors.. KKR & Co. Inc. ...
. ... | 3958278 ..... 1932162 ...... KKR Group Co. Inc. KKR & Co. Inc. ....... Ownership .100.000 ...|KKR & Co. Inc. ...
1743754 . KKR Group Holdings Corp. . |KKR Group Co. Inc. . Ownership.. ..}.100.000 ...|KKR & Co. Inc.
98-0598047 .. 1472698 ...... KKR Group Partnership L.P. KKR Group Holdings Corp. .. Ownership .100.000 ...|KKR & Co. Inc. ...
98-1563045 .. | ..oevvrernnns 1842456 ...... KKR Magnolia Holdings LLC ..............cceeeenenn KKR Group Partnership L.P. ...ccoovveeeennnnns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|KKR & Co. Inc.
Commonwealth Annuity and Life Insurance
04-6145677 .. NAV Solar Holdco LLC COMPANY e e e e e e e e e e Ownership .100.000 ...|KKR & Co. Inc. ...
88-2112299 .. Panamint Capital LLC Forethought Life Insurance Company .......... Ownership ...|KKR & Co. Inc. ...
95-2496321 .. | .eevvrrirnnns Tapioca View, LLC .oooeeeeeeeeeeeeieieiiieeeeeeeeen Accordia Life and Annuity Company ... . | Ownership . ..|KKR & Co. Inc. ...
98-1089764 .. 4520225 ..... The Global Atlantic Financial Group LLC . . |KKR Magnolia Holdings LLC .... . | Ownership.. 63.000 ....|KKR & Co.
98-1089764 .. 4520225 ..... The Global Atlantic Financial Group LLC ..... .. |Third Party Investors ... Ownership.. 37.000 ....
98-1090854 EXL Solar HoldCo, LLC .. |Global Atlantic Re Limite Ounership.. 100.000 ... [KKR & Co.
98-1451597 GA Re Bermuda HoldCo Limited . .. |Global Atlantic Financial Limited . | Ownership.. 100.000 ...|KKR & Co.
83-2239712 GA Re US HoldCo, LP .... .. |Global Atlantic Financial Limited Ounership.. 99.000 ....|KKR & Co.
..| 83-2239712 .. GA Re US HoldCo, LP ....... . | GA Re Bermuda HoldCo Limited ... . [Ownership.. ..1.000 .... |KKR & Co.
98-1452583 .. Global Atlantic Assurance Limited ... Global Atlantic Financial Limited .. . | Ownership .100.000 ...|KKR & Co.
Global Atlantic Financial Company Bermuda
98-1529928 .. Limited . Global Atlantic Financial Limited .. . | Ounership .100.000 ... |KKR & Co.
..|98-1090854 .. Global Atlantic Re Limited . ..|Global Atlantic Financial Limited . | Ownership.. ....|KKR & Co.
98-1090854 .. Global Atlantic Re Limited .... .| GA Re US HoldCo, LP Ounership ....|KKR & Co.
88-1979352 .. Stellar Renewable Power LLC .. Global Atlantic Re Limited ........cccvvveeeee Ownership ..|KKR & Co.
. Solis LLC . |Forethought Life Insurance Company . . | Ownership.. ..|KKR & Co.
. Solis LLC Third Party Investors ........cccceeeeeeeeennns Ownership J—
84-3588586 .. Parasol Renewable Energy LLC .... Global Atlantic Re Limited Ownership ..|KKR & Co.
..| 84-3588586 .. Parasol Renewable Energy LLC . .|Solis LLC . | Ownership.. ....|KKR & Co.
86-1607307 .. ACX Prop |1, LLC Global Atlantic (Fin) Company Ownership ...|KKR & Co.
87-2335032 .. ACX Prop I11, LLC Global Atlantic (Fin) Company .. Ownership ..|KKR & Co.
..| 87-3631476 .. ACX Prop IV-A, LLC .. .|Global Atlantic (Fin) Company .. . | Ownership.. N ..|KKR & Co.
88-0561068 .. ACX Prop IV-B, LLC Global Atlantic (Fin) Company .. Ownership .100.000 ...|KKR & Co.
Infinity Transportation Equipment Leasing,
82-3508436 .. Atlanta Asset Holdings LLC .... LDE] NIA....... . | Management.... .f..0.000 .... |KKR & Co.
................................ Atlantic Yards Owner LLC . DE.....]......NIA....... |GA - Sunbelt Office Holdco LLC .... Management.... .}..0.000 .... |KKR & Co.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
................. 88-1026854 .. | .... UV ... |KSQR 2023-1 LLC Global Atlantic Equipment Management, LLC |Management.... .}.. 0.000 .... |KKR & Co. Inc. ...
..|86-2857451 .. . o CDNL 2021-1 LLC ... .. |Global Atlantic Equipment Management, LLC |Management. .. 0.000 .... |KKR & Co. Inc.
Denver Owner LLC .. .. |GA - Industrial Holdco LLC Management. ... |KKR & Co. Inc.
Drawbridge B1, LLC .. .. |Drawbridge Holdings 1, LLC ... Management. ... |KKR & Co. Inc.
Drawbridge B2, LLC .. .. |Drawbridge Holdings 2, LLC ... Management. ... |KKR & Co. Inc.
Drawbridge B3, LLC .. .. |Drawbridge Holdings 3, LLC ... Management. ... |KKR & Co. Inc.
Drawbridge B4, LLC .. .. |Drawbridge Holdings 1, LLC ... Management. ....|KKR & Co. Inc.
Drawbridge B7, LLC .. .. |Drawbridge Holdings 1, LLC ... Management. ... |KKR & Co. Inc.
. e | o Drawbridge B9, LLC .. .. |Drawbridge Holdings 3, .. [ Management. ... |KKR & Co. Inc.
..|88-0937290 .. | . o Drawbridge Feeder, LL .. |Drawbridge MB1, LLC ...... .. [Management. ... |KKR & Co. Inc.
Drawbridge Feeder, LLC ... .. |Drawbridge MB2, LLC ... . [Management. ... |KKR & Co. Inc.
Drawbridge Feeder, LLC ... .. |Drawbridge MB3, LLC ... . [Management. ... |KKR & Co. Inc.
Drawbridge Holdings 1, LLC . .. |Drawbridge Feeder, LLC .. . | Management. ....|KKR & Co. Inc.
Drawbridge Holdings 2, LLC . .. |Drawbridge Feeder, LLC .. .. |Management. ....|KKR & Co. Inc.
Drawbridge Holdings 3, LLC . . |Dravbridge Feeder, LLC ..... .. |Management. ... |KKR & Co. Inc.
Drawbridge MB1, LLC Global Atlantic (Fin) Company .. Management.... ... |KKR & Co. Inc. ...
.......... Drawbridge MB2, LLC Global Atlantic (Fin) Company .. Management.... ... |KKR & Co. Inc. ...
Drawbridge MB3, LLC .|Global Atlantic (Fin) Company .. Management. ... |KKR & Co. Inc.
. Dublin Asset Holdings 2 LLC .. Global Atlantic Equipment Management, LLC |Management.... ....|KKR & Co. Inc. ...
87-2316184 .. Dublin Asset Holdings 3, LLC .... Global Atlantic Equipment Management, LLC |Management.... ....|KKR & Co. Inc. ...
..| 82-3508100 .. Dublin Asset Holdings LLC .. .|Global Atlantic Equipment Management, LLC |Management. ... |KKR & Co. Inc.
87-3023750 .. Emporium Holdco, Inc. ....... Global Atlantic (Fin) Company ................ Ownership ..|KKR & Co. Inc. ...
87-3058805 .. eRES| Holdings Inc. ....... Global Atlantic (Fin) Company ................ Ownership ..|KKR & Co. Inc. ...
..| 86-2871839 .. FLCN 2022-1 LLC .|Global Atlantic Equipment Management, LLC |Management. .. |KKR & Co. Inc.
35-1815415 .. ForeLife Agency, Inc. . Global Atlantic (Fin) Company ................ Ownership ...|KKR & Co. Inc. ...
92-1413949 .. GA - Industrial Holdco LLC Global Atlantic (Fin) Company .. Ownership ...|KKR & Co. Inc. ...
..| 38-3898658 .. GA - Sunbelt Office Holdco LLC .. .|Global Atlantic (Fin) Company .. . | Ownership.. ..|KKR & Co. Inc.
13-3896487 .. GA Risk Advisors, Inc. ............ Global Atlantic (Fin) Company .. Ownership ..|KKR & Co. Inc. ...
20-3944031 .. Global Atlantic Distributors, LLC ............. . Global Atlantic (Fin) Company .. Ownership ..|KKR & Co. Inc. ...
..|81-3323212 .. Global Atlantic Equipment Management, LLC ... [.. .|Global Atlantic (Fin) Company .. . | Ownership.. ..|KKR & Co. Inc.
38-3898658 .. Global Atlantic Insurance Network LLC ........ Global Atlantic (Fin) Company .. Ownership ...|KKR & Co. Inc.
35-1960899 .. Global Atlantic Investment Advisors, LLC .... |.. Global Atlantic (Fin) Company .. Ownership ...|KKR & Co. Inc. ...
13-3896700 .. Global Atlantic Risk Advisors, L.P. ........... . Global Atlantic (Fin) Company .. Ownership .|KKR & Co. Inc. ...
Infinity Transportation Equipment Leasing,
84-4227992 .. Infinity Asset Holdings 2020 LLC ............... LDE ] NIA....... .. | Managenment.... .. 0.000 .... [KKR & Co. INC. eeeeeeeeeeieeieiiiiieieieieees | eeeeeeiieeens | eeee e
84-3127337 .| weveveeeveninn | ervrrrnniiininnn | s Infinity LD Asset Holdings LLC .................. LDE ] NIA....... Management...........ovvvveveeeeeennennnnns .. 0.000 .... [KKR & Co. INC. eeeeeeeeeeeieeiiiiieiieieieees | eeeeeeveeeens| ceeee e
Infinity Transportation Equipment Leasing,
86-3445068 .. | ...oeevrriiinn | errrrriiiiirinen | .- | PP LDE ] NIA....... Global Atlantic (Fin) Company ................ ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [KKR & Co. INC. weeeeeeeeeeeeceiiiiieceieieies | eeveeeeeeeens | ceeee e
Infinity Transportation Equipment Leasing,
87-3496842 .. ...oocvviiin | e | e KPBN 2022-1 LLC ..oooiiiieiieiciee e LDE] NIA....... LLC e Management.......ccoovuiriiiiniiinnnnnnd .. 0.000 .... [KKR & Co. INC. ..eovvcrvvivviiiiiieiciiens | eveiveniinc [ e
Infinity Transportation Equipment Leasing,
92-1077691 .. WABW 2023 LLC . | Management.... .... [KKR & Co.
. MCH SFR Equity Owner 4, LLC .. [MCH SFR HoldCo 4, LLC . |Management. .... |KKR & Co.
..| 88-3108777 .. MCH SFR HoldCo 4, LLC .... . |MCH SFR Parent 4, LLC ... . [Management. ... [KKR & Co.
87-4783067 .. MCH SFR Parent 4, LLC .... Global Atlantic (Fin) Company .. Management.... ... |KKR & Co.
92-1402466 .. Tampa Owner LLC GA - Industrial Holdco LLC Management.... ... |KKR & Co.
..| 90-0928452 .. Global Atlantic Financial Company .|Global Atlantic (Fin) Company .. . | Ownership.. ..|KKR & Co.
85-0526287 .. AIMXL 2018-1 LLC U P Global Atlantic Financial Company .. Management.... ... |KKR & Co.
98-1307202 .. Blue Eagle 2016-1, Ltd. ....oooveeiiiiiinnnnnnns Global Atlantic Financial Company ........... Management . |KKR & Co.
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

A %]

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
83-3851887 .. TBDX 2018-1, LLC Global Atlantic Financial Company .. . | Management.... .}.. 0.000 .... |KKR & Co. Inc. ...
. WALR 2019-1, Ltd. .|Global Atlantic Financial Company .. Management. .. 0.000 .... |KKR & Co. Inc.
85-0498393 Blue Eagle 2020-1A LLC .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
85-0506156 Blue Eagle 2020-1B LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
98-1618000 Blue Eagle 2020-2A, Ltd. .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
30-1278256 Blue Eagle 2020-3A LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
86-1185033 Blue Eagle 2021-1A LLC ... .|Global Atlantic Financial Company .. Management. ....|KKR & Co. Inc.
86-1215896 Blue Eagle 2021-1B LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
86-1247520 Blue Eagle 2021-1C LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
86-1276982 Blue Eagle 2021-1D LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
87-1039701 Blue Eagle 2021-1E LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
87-1051951 Blue Eagle 2021-1F LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
87-1083548 Blue Eagle 2021-1G LLC ... .|Global Atlantic Financial Company .. Management. ....|KKR & Co. Inc.
87-1103117 Blue Eagle 2021-1H LLC ... .|Global Atlantic Financial Company .. Management. ....|KKR & Co. Inc.
..| 86-1833206 .. Blue Eagle 2021-2A LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
86-1908720 .. Blue Eagle 2021-3A LLC Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
86-1926397 .. Blue Eagle 2021-3B LLC Global Atlantic Financial Company .. . | Management.... ... |KKR & Co. Inc. ...
..| 98-1650279 .. Blue Eagle 2021-4A Ltd. .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
86-1867464 .. Blue Eagle 2021-4B LLC Global Atlantic Financial Company .. . | Management.... ....|KKR & Co. Inc. ...
87-3855255 .. Blue Eagle 2022-1A LLC Global Atlantic Financial Company .. . [Management.... ....|KKR & Co. Inc. ...
..| 87-3855455 .. Blue Eagle 2022-1B LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
87-3876861 .. Blue Eagle 2022-1C LLC Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
87-3877027 .. Blue Eagle 2022-1D LLC Global Atlantic Financial Company .. . | Management.... ... |KKR & Co. Inc. ...
..| 88-2368056 .. HECR 2022-1E LLC .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
88-2395708 .. DMAZ 2022-1F LLC .. Global Atlantic Financial Company .. . | Management.... ....|KKR & Co. Inc. ...
98-1669070 .. Blue Eagle FundingCo 1, Ltd. .... Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
.. 90-0810836 .. CBCOV 2018-1 LLC .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
87-1240026 .. GALT Trust 2021-1 ... Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
86-2409460 .. GSHLT Trust 2021-A Global Atlantic Financial Company .. . | Management.... ... |KKR & Co. Inc. ...
..| 87-2827474 .. GSHLT Trust 2021-B .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
85-3158152 .. HILT Trust 2020-A Global Atlantic Financial Company .. . | Management.... ....|KKR & Co. Inc. ...
86-2750470 .. HIMT Trust 2021-A ... Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
..| 86-2028644 .. H\NREF 2018-1 LLC .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
............... HSDTY 2017-1 LLC Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
............... LENDSL Trust 2018-A .... Global Atlantic Financial Company .. . | Management.... ... |KKR & Co. Inc. ...
..|85-1772188 .. MACT Trust 2019-1 .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
85-3686210 .. MOST Trust 2020-1 ... Global Atlantic Financial Company .. . | Management.... ....|KKR & Co. Inc. ...
84-4568438 .. SERVHL Trust 2019-1 .... Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
..| 88-0867231 .. SET Trust 2022-1 LLC .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
84-3988321 .. SFSL Trust 2019-A Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
84-4665609 .. SLMSL Trust 2020-1 Global Atlantic Financial Company .. . | Management.... ... |KKR & Co. Inc. ...
..| 84-4685585 .. SLMSL Trust 2020-2 .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
86-2737921 .. SOMT Trust 2021-1 Global Atlantic Financial Company .. . | Management.... ....|KKR & Co. Inc. ...
. SPHRX 2018-1 LLC .. Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
TOAMS 2017-1 LLC .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
GSPPR LLC Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
SPPRE LLC Global Atlantic Financial Company .. . | Management.... ... |KKR & Co. Inc. ...
.. 92-1187937 .. HAVI 2023-3A LLC .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
.. 92-1198046 .. WSTI 2023-3B LLC .. . |Global Atlantic Financial Company .. Management. . |KKR & Co. Inc.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
............................................................................ 93-4460677 .. | evvverervnnnn | errnnrnviniiinnn | evveeiieiiieiessseessssseneenees |FRHT 2023 LLC Lovvviiiiiiiiiiiieeiviiiiia ..DE.....]......NIA....... [ Global Atlantic Financial Company ....... Management...........cevvvvvvevvevveeennnnnn. 0,000 ... |KKR & Co. INC. teoeveeeeeeiiiiiiiii,
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

SCHEDULE Y

PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

....|85-3158152
... | 87-3496842
.- [83-3851887

85-0506156
85-0498393

... |98-1618000
.- [30-1278256

86-1185033
86-1215896

... | 86-1247520
.- [86-1276982

86-1908720
86-1926397

... | 86-1833206
.... | 86-1867464
... |87-1039701
... |87-1051951

.- [87-1083548

87-1103117
87-3855255

.- |87-3855455

87-3876861

HILT Trust 2020-A
KPBN 2022-1 LLC ...
TBDX 2018-1, LLC
Blue Eagle 2020-1B LLC
Blue Eagle 2020-1A LLC
Blue Eagle 2020-2A LLC ...
Blue Eagle 2020-3A LLC ...
Blue Eagle 2021-1A LLC ...
Blue Eagle 2021-1B LLC ...
Blue Eagle 2021-1C LLC ...
Blue Eagle 2021-1D LLC ...
Blue Eagle 2021-3A LLC ...
Blue Eagle 2021-38 LLC ...
Blue Eagle 2021-2A LLC ...
Blue Eagle 2021-4B LLC
Blue Eagle 2021-1E LLC
Blue Eagle 2021-1F LLC ...
Blue Eagle 2021-1G LLC ...
Blue Eagle 2021-1H LLC
Blue Eagle 2022-1A LLC
Blue Eagle 2022-1B LLC ...

Blue Eagle 2022-1C LLC

(108,241,169)

................ (30,146,241)
................ (40,315,674)

..... (

368,224,236 |...
(1,214,589)|.... ...
................ (21,512,972)

.. 25,007,334 |....
..... (31,184,905)|....
..... (35,287,386)....
26,520,367)]....
.. 18,912,532 |....
..25,265,441 |....
9,488,354 |....

.. 34,109,536 |....

................... 4,302,594

17,909,013

....9,647.817 |....
.(10,161,648)|....

- (9.100,437)| .

......................................................... (20,146)

................. 13,546,175 |................. (7,946,870)
.(17,753,640)|.... (13,838,056)]....
....9,669,227 |.... (10,892,463)|...

................. (4,590,622)|................(11,138,167)

.. 12,576,874 |....

10,456,039

14,717,728

(108,241,169)

................ (51,659,213)
................ (36,013,080)

...................... (20,146)
................... 5,599,305

................ (15,728,789)
17,909,013

..... 368,224,236 |...
(1,214,589)|....

....9,647.817 |....
.(10,161,648)|....
..29,399,928 |....
..... (26,882,311)|....
..... (30,984,792)]....
(22,217,773)|....
.. (1,153,261)|....
..25,265,441 |....
...297,917 |....

1 2 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
....|98-1089764 ..... Global Atlantic Financial Group Limited .. |...cooinniiiiiinns Joeceiiinene (523,500,000) [......cecvereeencecierririniees Joeeerereineniseieeneneeeee [ (523,500,000)
.. [38-3898658 ..... Global Atlantic (Fin) Company ...(161,000,074)|.... .. (4,840,888)|.... ...(165,840,962)]...
98-1451597 ... GA Re Bermuda Holdco Limited .......cocoiviioi [ooviiniirinisisieisisieiins foeeeeeieieieisieeeeinnins e [eoresesssssesssssessesssssesnees [oosessesessennenees (531,929) ..o [t e o [ (531,929)
04-6145677 ..... Commonwealth Annuity & Life Insurance
COMPANY ...ttt [oeesereeseieresneneseeierennenne [receeeeseenees 515,270,138 |.......... (1,389,325, 213) |- [, (154,946,821)|.............. (250,557 ,158) | ..o e [ [ (1,279,559,054)(.......... 25,035,285,744
.................. 98-1090854 .....[Global Atlantic Re Limited ......ccccoooveins evrennincnisccnicns. Joevvecnenn 118,500,000 |................ 762,087,836 |..oocviiericncnicnicns Joevvicinienn (50,869, 156) |................ 248,570,520 |....ooove o foevreeneeneenceniencens e 1,078,289,200 |.......... (61,611,980, 468)
..... 69140 .....|04-1867050 .....|First Allmerica Financial Life Insurance
COMPANY ..ttt [oeesereescieresneneeseeenennenne [reeeeeeseenees 135,862,352 |..........c..... (75,789,222).....c.cevieiicnicnicinis v (31,921,804)|..cccvvnene. (31,781,961)] ... .. (3,630,635)|.......... 15,523,739,011
95-2496321 ..... Accordia Life and Annuity Company ............foeccoiicnnnicicins o 277,262,615 |... 150,282,306 ..o [ 11,056,234 |.... 140,563,591 | [ [ 479,164,746 |............ 5,677,049,777
90-0928452 ..... Global Atlantic Financial Company ... ...(286,600,486) |.......ccveverrerriiiciciiiene 652,672,324 |...oovoic .366,071,838 |
46-3455515 ... GOTham R, INC. oot oot serecsieieinens [oereteieies st nntee [ereeesessenentsseeressenestsseiens oereenentsseesesssnestssesessnnene |rereeseeenesneneseeeesennenneses feeeesesneneneces (3,827,334) [ .o e oot [ (3,827,334) ... (498,039,976)
95-2496321 ..... Tapioca View, LLC ..o forerericieeisncccnnniis foeeieenneeeeeneneceenns fereeneneseenenns (1,262, 101) | oo [ orrrecenncceenniiees | eieieeees eveeeaes [ [ (1,262, 101) .o
46-3465867 ..... Cape Verity I, Inc. ... .316,726 160,248 ... [ [ (18,835,421) [ ..o e oo oo (18,358,447) (1,525,814,050)
46-3485456 ..... Cape Verity I11, INC. .o o o .(69,046,726) ... ...(121,073,644)| ... ...(190, 120, 370) (5,025,585,868)
35-1960899 ..... Global Atlantic Investment AdVisors, LLC . [ [ [ [ [eoneeeisnieinnees (2,904,834) ... | oo e oo oo (2,904,634)......cccviiriii.
20-3944031 ..... Global Atlantic Distributors, LLC ..o oo [ [t eeinneseenees [oeesereeseerseneneseessenenes|oeseeeeesnnenes (55,450, 731) |- ceceveveririiieiernrnieeie [ ereeieeis ceeeeieas o |oeeeeeeienes (55,450,731)
06-1016329 ..... Forethought Life Insurance Company ...........|ocoriocieinnnniicicinins froverincnnes 1,215,096,809 |........... 1,579,053,994 ..o [ (784,688,814)|........co..... 36,941,407 | ..o o e 2,046,403,396
81-3323212 ..... Global Atlantic Equipment Management, LLC
............................................................................................ (166,342) eeeeeeeeeneneneee. (166, 342)
98-1452583 ..... Global Atlantic Assurance Limited (87,769,309) (895,049,254)
98-1529928 ..... Global Atlantic Financial Company Bermuda
T T SV TSP AT TU TPV HUUURTTTTURRTSTTRRTUI USSP 14,479,859 |...coieiiiienicnicriins [ e [oeeeeeeeereeeseeeens o 14,479,659
00-0000000 ..... Kohlberg Kravis Roberts & €0, LP ....coooiis foourrrieiiceseieccnnne [oerireeisisisiseseessissesenenes [eresninisinisesesisisesenessnnines oeeesrenessssssasenesessnsssssnens [rerenensenennas 445,882,209 |.....oiiciieirieirieniees [t s [ [ 445,882,209

.(31,591,696)|....
(1,223,236))....

..46,686,410 |....

25,173,767
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.
SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

1 2 12 13
Income/
(Disbursements)

Purchases, Sales Incurred in Reinsurance

or Exchanges of Connection with Income/ Any Other Material Recoverable/

Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on

NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)

.. |87-3877027 ..... Blue Eagle 202210 LLC ......cccooevivriiciciiinns foeeerrinericceinreneceeene [ooverenceienenns 22,536,589 |........ccevene 4,729,872 [ e e e e e s 27,266,461

... | 88-2368056
..|88-2395708

85-0526287
82-3508100

... | 82-3508436
.. [86-2028644

87-2335032
87-3631476

....|88-0561068
... | 84-4568438
... |85-1772188
... | 84-3127337
... | 84-4227992
... | 87-3496842
... | 84-4665609
... | 84-4685585

.. |84-3988321

85-3686210
86-2737921

.... | 86-2750470
.. | 86-2409460

87-2827474
87-1240026

.... | 86-2857451
... |86-2871839
....|88-0867231
....|88-1026854
... | 86-2361267
... |87-2316184
... |98-1307202
....|00-0000000

..190-0810836

86-1607307
00-0000000

... |98-1650279
..|98-1669070

00-0000000
00-0000000

....|00-0000000
... |92-1402466
....|00-0000000

.- [00-0000000

00-0000000

HECR 2022-1E LLC
DMAZ 2022-1F LLC ..
AIMXL 2018-1 LLC
Dublin Asset Holdings LLC
Atlanta Asset Holdings LLC
HNREF 2018-1 LLC
ACX Prop 111, LLC ....
ACX Prop IV-A, LLC ..
ACX Prop IV-B, LLC
SERVHL Trust 2019-1
MACT Trust 2019-1
Infinity LD Asset Holdings, LLC ..
Infinity Asset Holdings 2020, LLC
KPBN 2022-1 LLC
SLMSL Trust 2020-1
SLMSL Trust 2020-2 ..
SFSL Trust 2019-A ...
MOST Trust 2020-1
SOMT Trust 2021-A
HIMT Trust 2021-A ....
GSHLT Trust 2021-A ..
GSHLT Trust 2021-B ..
GALT Trust 2021-1 ...
CDNL 2021-1, LLC ..
FLCN 2022-1, LLC
SET Trust 2022-1 LLC
KSQR 2023-1 LLC
Dublin Asset Holdings 2 LLC ..
Dublin Asset Holdings 3, LLC
Blue Eagle 2016-1, Ltd.
SPHRX 2018-1, LLC ....
CBCOV 2018-1, LLC
ACX Prop 11, LLC
TOAMS 2017-1 LLC
Blue Eagle 2021-4A, Ltd. ...
Blue Eagle FundingCo 1, Ltd.
HSDTY 2017-1 LLC
MCH SFR Equity Owner 4, LI
Denver Owner LLC
Tampa Owner LLC
Drawbridge B4, LLC
Drawbridge B1, LLC ..
Drawbridge B7, LLC

1
a1

01,872,510 |....
04,168,541 |....

.............. (330,325,250)
................ (51,900, 142)
..... (23,374 ,471))....
...(215,021,814)|....
.. 25,311,756 |....
.. 31,035,996 |....

22,603,940 |....

(9,436,369

35,290,382

91,386,458

................ (43,210,234
..... (97,862,783)|....
... (141,347 ,145))....
...(124,849,202
..... (54,440,517)|....
..... (72,847,523)]....
(117,048,893
................ (27,461,158

..... 198,730,537 |....

..... (16,185,131)|....
................ (31,225,305)
.............. (235,769,198)
).
..(158,547,854)|....

(7,688,612

24,201,855

.............. (223,139,259

15 831, 584

15,297,993

.............. (164,544,500)
................ (62,822,408)
)|
.(38,113,598)|....

................ (56,175,714)
..... (52,961,773)|....
.. 76,440,487 |....

. (867,393.900)| .
11,829,825 |

)
)
)
)
)
)
)
)

)
)|-...
)
)

.265,311,967 |....

.............. (330,325,250)
................ (51,900, 142)

.............. (164,544,500)
................ (62,822,408)

35,290,382
(56,175,714)

91,386,458
................ (43,210,234

.............. (117,048,893
(27,461,158

(31,225,305)
.............. (444,220,487)

................. 24,201,855
.............. (223,139,259

15 831, 584

15,297,993

..... 121,758,460 |....
..... 122,733,599 |...

..... (23,374,471)|....
...(215,021,814)|....
.. 25,311,756 |....
.. 31,035,996 |....
...... 22,603,940 |....

(9,436,369)|....
.(38,113,598)|....

(52,961,773)|....
.. 76,440,487 |....

)
..... (97,862,783)|....
... (141,347,145)|....
...(124,849,202)|....
..... (54,440,517)|....
..... (72,847,523)|....
)
)

198,731,173 |....
(16,185,131)|....

(7,688,612)|...
...(158,547,854)|....

)

. ).

........ (71 446).."

... (867,393,900)|....
..11,829,825 |....

.265,311,967 |....
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.
SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

Income/
Reinsurance

1 2
(Disbursements)
Purchases, Sales Incurred in
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
247,298,235 |...oeiiciicirieinieniens oo | | | eveneees ceesenans [reseeeee s o 247,298,235
e seeeenes [ [ 254,350,086 |....
..... (29,965,729)|....
................. 37,040,984

....|00-0000000 ..... Drawbridge B2, LLC ......cccooviviiiiiccces
....|00-0000000 ..... Drawbridge B3, LLC .. 254,350,086 |....
--[00-0000000 ..... Draubridge B9, LLC ...... (29,965,729)|....

................. 37,040,984

................................... 90,717 980

................................... e o

88-0937290 ..... Drawbridge Feeder, LLC ......coooveveieiriiccieens oo
83-3851887 ..... TBDX 2018-1, LLC w.ooveieicieeceeieceieeeiees e eieeeines. oo 199,717,980 |..voovoeieieeieeeine
....|00-0000000 ..... WALR 2019-1, Ltd .. .(36,595,712)|.... .163,585,280 |....
..|92-1187937 ... HAVE 2023-3A LLC ..o e [ .. 15,606,856 |.... e eeerneenn [ttt [ 15,606,856 |....
.................. 92-1198046 ..... [WSTI 2023-3B, LLC ...oioiiiiiiiiiriiiiiriinines [ foesesnsnsnessnsennsennsnneesfoeseesnsenneeens 19,606,856 e emerenns [ [ 19,606,856
3 (4) (2) XXX (3)

9999999 Control Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

SCHEDULE Y

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted
Disclaimer Disclaimer
of Control\ of Control\
Affiliation of Affiliation of
Ownership Column 2 Ownership Column 5
Percentage Over Percentage Over
Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6
Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
Accordia Life and Annuity Company ..........ccccceceevvenneee Commonwealth Annuity & Life Insurance Company ......... s NG Forethought Life Insurance Company ..........ccccccooveenee. 63.320 |........ NO........
Forethought Life Insurance Company ...........ccccocoveeuenee Commonwealth Annuity & Life Insurance Company ......... , Inc. . First Allmerica Financial Life Insurance Company ... ....63.320 |.......NO........
First Allmerica Financial Life Insurance Company .... |Commonwealth Annuity & Life Insurance Company ......... , Inc. Commonwealth Annuity & Life Insurance Company ........
Commonwealth Annuity & Life Insurance Company ......... Global Atlantic (Fin) Company ........cccccocovvieviereennene. , Inc. Gotham Re, INC. .ooioiieieeccceeeeeeee e
Gotham Re, INC. .ooioeeeeecccceceeee e Accordia Life and Annuity Company .. . , Inc. . Cape Verity I, Inc. .
Cape Verity I, INC. oo Accordia Life and Annuity Company .. , Inc. . Cape Verity 11, Inc. ..ccoevvennenne.
Inc. Accordia Life and Annuity Company .........cccccoeveveenee.

Cape Verity I11, Inc.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
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.
Responses
MARCH FILING

1. Will the Supplemental Compensation Exhibit be filed with the state of domiCile by MArch 12 ..........ccccviiiueueiiiiiiiieieeisieeteie e YES

2. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17 ... SEE EXPLANATION

3. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 17 ..o YES

4. Will an actuarial opinion DE fIEA DY IMAICH 172 .........cuiuiiiiieieeieieieiesciete et cee ettt s ettt se e s bbbt e e s s b s s s s bbb e s bbb st b e bt es bbb s s st et s en s e YES
APRIL FILING

5. Will Management’s Discussion and Analysis be filed DY ADFil 17 ........c.ceueiiiiueieieiieeiete ettt st s et s s s s s nsnsesesesnas YES

6.  Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the NAIC by

April 17 (Not applicable t0 fraterNal DENETit SOCIBHES) .............cccueueveieeeeceeteieeeeeeecte e teseeesscaetetesesesssaetesesesessssesetesesessssssesesesensssssesasesensssesesasasensssstesasasensssnsnsas WAIVED
7. Will the Supplemental Investment Risks Interrogatories be filed Dy ADFl 12 .........ccuiiiiiiiuiieiiiiiieeicie ettt sttt st sssetenas YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cueveiiieiieieieieceeetete ettt sttt a st et s et et s s st sansesens YES
9. Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ..........cccccoeiininnnnccccreree SEE EXPLANATION

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual 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.

MARCH FILING

10.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? (Not applicable to fraternal benefit societies) .. NO
11.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? .........ccccooviiiniiininiiiicnens NO
12.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 17 ... NO

13.  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 17 .... NO
14.  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 DY IMBICI 172 ...ttt s e ae e e e e s s s s e e e s e s s s s ses e e e s s s s sesee et s s s snseees s s s ssaeses et s s snsnsesasanssassnseses s s sssnsesesasssananensesnanans YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 12 ...........cccccevvieeerinieciecereeieeenes SEE EXPLANATION
16.  Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the

NAIC DY MAICH 17 ..ottt ettt e sttt e s e s e e e e s ee s ass s e e e e s s s s s stesesansesssseeeas s sssnseses s s sssnseses s s s sns et et s s sssnses et s s s snsssasssssssesnsesanasasansnsna NO
17.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by

LY T Y OO NO
18.  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 17 ..... NO
19.  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 DY MAICH 17 .........oceceeeeeeeeeceeeeee ettt eaeae e e s aeaea et et ssassesess s s sasssseses s sasssssees s s snsnsssas s s snsssssssanssassnsesessanasanensasananans NO
20. 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 DY MAICH 17 .........coceueieieieeecceeee ettt e sttt ee s ae s s s s e ae s e st sssasaeses s s s anssaesssennasassnsennsnanenen NO
21.  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 DBy March 17 ...ttt st e e a e b e e e e et e eneeeneeas NO
22.  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 DY MAICH 17 ..........oooueieieieeecceeee ettt eee ettt s s s e ae s e s s s s ssaeses s s s assssesssesasasasensasnananenen SEE EXPLANATION
23.  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 17 ... NO
24.  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 17 .................. NO
25. Wil 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 DY IMArCH 17 ..........o.ovieceeeeeeeeeeeceeeeee et sae ettt s s s e et s s sasaes e e s s sasssseses s s snsnssses s s snsnssssssnsansnsessssasasansnsasannans NO
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27.
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37.

38.
39.
40.
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42.
43.
44.
45.
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48.

10.

1.

12.

13.

16.

17.

18.

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically with the
[ LN (O oY1V =T o1 3 e PSPPSRSO

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
=4l 3 R U U OO PO U PO PP URURPRPRPITOE

Will the Worker's 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?7 ........ccccooieiiiiiiiiiiiie e

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ..o

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 DY IMAICI 17 ...ttt s e e st e e st e st e e e st e s e e st ea e e s e e ne e st e s e e ae e st et en e e st es e ene et et eneeeennens

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 DY MArCH 17 ...ttt et et e e e e e et e e s e e st e st e s s e ea e e ea e e ea e e ea e e es e e s e e s e e mseemseemeeeaseen b e eneeeneeeneeseenseeseenseennean

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
L LY LO oY 1 =Ty o o e RSSO RTSRS SRS RSRPPPRSN

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 ..o
Will the Health Supplement be filed with the state of domicile and the NAIC by March 17 ...
Will the Market Conduct Annual Statement (MCAS) Premium Exhibit for Year be filed with appropriate jurisdictions and with the NAIC by March 17 .....

APRIL FILING

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by
Y o L1 SRS

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 .....cc.ooiiiiiiiieee s

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 17 .......ooouiiiiiii e
Will the Supplemental Health Care Exhibit (Parts 1 and 2) 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 307 ....

Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1? .......ccccceeneee

Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by April 17 .....ccccooiiiiiiiiinnn.
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 17 ............

Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ...
AUGUST FILING
Will Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ...

Explanations:

The Company will file with the State but is not required to file with the NAIC
The Company will file with the State but is not required to file with the NAIC
The Company only has one shareholder

The Company has no Medicare Supplement Insurance Business

The Company has no trusteed surplus

The Company has no participating business

The Company will file with the State but is not required to file with the NAIC

The Company has no Separate Accounts Funding Guaranteed Minimum Benefit

The Company has no Synthetic GIC Contracts

The Reasonableness and Consistency of Assumption Certificate (updated Market Value) will be filed

The Company has no indexed annuity contracts

The Reasonableness and Consistency of Assumption Certificate (updated Market Value) will be filed
The Reasonableness and Consistency of Assumption Certificate (updated Market Value) will be filed

The Company will file with the State but is not required to file with the NAIC
The Company is not required to file this form

The Company is not required to file this form

The Company has no annuity contracts

The Company has no Modified Guarantee Annuities

The Company will file with the State but is not required to file with the NAIC
The Company has no Workers Compensation business

The Company has no Workers Compensation business

The Company has no Medicare Part D coverage business

Audit partner has not exceeded five years

There are no employees currently in cooling off periods

The Company is not seeking relief from these requirements

The Company will file with the State but is not required to file with the NAIC
The Company has no Health Care Receivable Business

The Company has no long-term business

The Company has no credit insurance business

The Company has no Accident and Health Business

The Company has no health business

The Company is exempt from the requirementsof section 8D of AG38

The Company will file with the State but is not required to file with the NAIC

Bar Codes:
Life, Health & Annuity Assessable Premium Exhibit - Parts 1 and 2
[Document Identifier 290]

SIS Stockholder Information Supplement [Document Identifier 420]

Medicare Supplement Insurance Experience Exhibit [Document Identifier 360]

Trusteed Surplus Statement [Document Identifier 490]

Participating Opinion for Exhibit 5 [Document Identifier 371]

Actuarial Opinion on Separate Accounts Funding Guaranteed Minimum Benefit
[Document Identifier 443]

Actuarial Opinion on Synthetic Guaranteed Investment Contracts
[Document Identifier 444]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

1 5
1 5
1 5
1 5
1 5
1 5
1 5
1 5

56.1

4 7 5 2 0 2 3 2 9 0 O
4 7 5 2 0 2 3 4 2 0 O
4 7 5 2 0 2 3 8 6 0 O
4 7 5 2 0 2 3 4 9 0 0 0O
4 7 5 2 0 2 3 8 7 1 [ ]
4 4 8 0 0
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4 7 5 2 0 2 3
4 7 5 2 0 2 3

4 4 4 0
4 4 5 0

0
0
0
0
0
0
0

0

0
0
0
0
0
0
0
0

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

NO

SEE EXPLANATION
NO
NO
NO

NO
NO

NO

SEE EXPLANATION
NO
YES

YES
NO
NO
NO
NO
NO

SEE EXPLANATION
NO

YES

YES
NO

YES
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0
0
0
0
0
0
0
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47.
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Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness and Consistency of Assumptions Certification required by

Actuarial Guideline XXXVI [Document Identifier 448]

C-3 RBC Certifications Required Under C-3 Phase | [Document Identifier 450]

C-3 RBC Certifications Required Under C-3 Phase Il [Document Identifier 451]

Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance

for Equity Indexed Annuities [Document Identifier 452]

Modified Guaranteed Annuity Model Regulation [Document Identifier 453]

Workers' Compensation Carve-Out Supplement [Document Identifier 495]

Supplemental Schedule O [Document Identifier 465]

Medicare Part D Coverage Supplement [Document Identifier 365]

Relief from the five-year rotation requirement for lead audit partner

[Document Identifier 224]

Relief from the one-year cooling off period for independent CPA

[Document Identifier 225]

Relief from the Requirements for Audit Committees [Document Identifier 226]

Health Care Receivables Supplement [Document Identifier 475]

Long-Term Care Experience Reporting Forms [Document Identifier 306]

Credit Insurance Experience Exhibit [Document Identifier 230]

Accident and Health Policy Experience Exhibit [Document Identifier 210]

Supplemental Health Care Exhibit (Parts 1 and 2) [Document Identifier 216]

Actuarial Memorandum Required by Actuarial Guideline XXXVIII 8D

[Document Identifier 435]

Variable Annuities Supplement [Document Identifier 286]

Variable Annuities Summary of the PBR Actuarial Report
[Document Identifier 459]

1 5
1 5
1 5
1 5
1 5
1 5
1 5
1 5
1 5
1 5
1 5
1 5
1 5
1 5
1 5
1 5
1 5
1 5
1 5
1 5
1 5
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4 7 5 2 0 2 3 4 6 5
4 7 5 2 0 2 3 8 6 5

4 5 38

0
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0
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0
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0
0
0
0
0
0
0

0

0
0
0
0
0
0
0
0
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0
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0
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0
0
0
0
0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. QOVEIMMENES ....ooviviiiiieieieieieiee sttt eeeaeieeens [eeenenenenas 0.000 [..eeeeeveeerreeeieies e [ oo 0.000
1.02 All Other GOVEIMMENLS .........cocveveeeeceieieiieeeieeeeeaee e s 2,611,581 |............ 0.254 |......... 2,611,581 [ [ 2,611,581 ............ 0.254
1.03 U.S. states, territories and possessions, etc. guaranteed ...............ocoov.|oeeeenee 9,486,937 |............. 0.922 |......... 9,486,937 ..o o 9,486,937
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 19,526,612 |............. 1.899 [..... 19,526,612 | foreene 19,526,612
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUATANTEEA ...t ee st s e s s s s enanaa e 89,492,303 |............ 8.701 |........ 89,492,303 ..o [ 89,492,303
1.06 Industrial and MiSCEIlANEOUS ..............coouriruriierieeieeieeeeeieeeeee e e 850,265,538 |............82.669 |...... 850,265,538 |.....cooeeeeeeeriens [ 850,265,538
1.07 Hybrid SECUMLIES .......cccviiiiiiiiiiiiiiciicneesecceeiceesneseeseeseesneesnees|reneenneenneenesnnesnnes feeeneenee OL000 L e
1.08 Parent, subsidiaries and affiliates .............c..cccoorririririocneeeseese e 4,793,503
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccceveviieriieviiiiiiiieieieiesi e oo 00000 o e o
1.12 Total long-termM DONAS ........c.cvveececeeeeeeeeececeeeeeeee e 976,176,474 |...........94.911 |......976 176 474 |......oooris [
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Total preferred StOCKS .........ccviiiecieeeeieieeceeee ettt es e [oeeeeeeienens 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovvreeeenenes oo s 0.000 [..eeeeeeeerrreeieies e [ e 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [..eeveeeeeerreeeieins e [ oo 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.09 Total COMMON SEOCKS ........cuovevevieieiiieicieteteeeeee et e [oeeeeeeienens 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 08NS ..........c.cceririieeinceeneeseerensene e [oeneeneenes 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 [ foererieieieeeieeeeees oo o 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [..eeeeeeeeeeeieenreieees frreeieirneiereeens [ e 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens 0.000 [ foerereeieieeeerenenes oo o 0.000
5.04 Total re@l ESALE .........ccoeeeeeieeeecececce e e [ 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccooueueueeiieeeieeeeieeeeee e essses e [ooreeeeenens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
6.02 Cash equivalents (Schedule E, Part 2) ..........cccceveveeeevereinieieeceereenisses [ 38,391,962 |.............. 3.733 |....... 38,391,962 ..o [ 38,391,962 |............. 3.733
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 38,391,962 |............. 3.733 |........ 38,391,962 ..o [ 38,391,962 |............. 3.733
7. CONTAC IOBNS .....eveiieiiiieieeeeeee e oo 10,577,945 |............. 1.028 |........ 10,577,945 [ [ 10,577,945 |............. 1.028
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 1,028,520,047 100.000 | 1,028,520,047 1,028,520,047 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .........c.oviirieieieieieieiieiieeteie ettt <eeseseasneneneeas 3,498,568
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbbttt b bt bt s R e e s e s aeereebeebeebeeaesaesaeaan e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........o i ittt e b e e b e et e eae eeaheeabeeab e e et e s et e e be e beabe s eeesseeseeasteaseeeasesaeenseenes
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..ot bbbt b b bbb b e e b e e b e bt e b e et e h b e b eb e s e e b e se b et ebe 28 SE SRS AR e R e e L e R e b b e b b et e b e s eabeseteseeeses et eas

FaXeTe (U= o) e F=TotoTU o | OO

Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, COIUMN O ...t E e E e et e e e e e e R oo R e e e e e E e £ R e S E £ e R e e R e e R e s h e e e e e e e e e e e eeeeeeae S ob e e R e e b e e b e e b e b bbb b s

5.2 TOtalS, Part 3, COIUMN B ...ttt bbbt bbb b e b e e b e b et e b st e b e bt s b e b e e e e b e se b e e ebe A0S E o RS AR e R e e E e R e e b e b et e b et e b e s eabeseaseseeesee et
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..ottt h e e bt et e e bt e bt eaee o2 et ea e e 4h e e eh e e eh e e R e e bt e a bt ea bt ea e e e e et ehe e ea e e ebeeab e e ke anbeen Soeemteesseanteanseesseasenseennes
Deduct amounts received on diSPOSAIS, Part 3, COIUMN 15 ..........cc.cciiiiuiiieieeietiee et et e et et ettt te et teeaete et et e s etessebese et eae st ess et esesseseesese s etess et ensesensasensasens Seseseeseseeseseanenan 259,229
Deduct amortization of premium and mortgage interest points and COMMIMENT FEES .......c...ovovrurueueieieececeeteteeeeeeecte et eesssaete e s esesseaesesesessseaesesesesssane seetsseseeesenensaeaas 28,170

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ... bbb bbb bbb bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ... b e bbb bbb b bbb b e e b e e b e bt e b e b e aa e R e e S e b e b e b e bbb ns

L0 e = o Ty A A @01 (0] o T T OO
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........ccoovriririrrerereeeiirieieieieieaes ceeeeieeieeeeneeas 3,211,170
TOtal VAIUBHION @IIOWANCE ... .ot h et oot e e e o e oo e £ H oo e e e R e £ R e S h e £ oo £ e e SR e SR e e R e £ R e SR e £ R e £ Ee £ R e SR e SR e e R e e R e e R e e e e e e e eeeeReeReeeeeeeeaees SR e R e e et
SUDLOLAI (LINE 11 PIUS T2) 1.eveeetiiiiiiiieiete ettt ettt et et ese s e s e e e e s e s et eseses e s e e s s s s e s e s e s e s e s e s e s s s e s e s e s e s e s e e e s s e s e s e s ese s e s e e et esesesese s e s e e s st esenesesene s Sseeeseseseananans 3,211,170
Deduct total NONAAMIEA @MOUNLS ..ottt e e oo e e s h oo e e e e e e e e e e e £ R £ £ R e £ R e £ R e £ e e e R e £ R e e R e e e e e R e e R e e R e e e e e e e ee e eaeeeeeeeeeeaae s S0ese et e b et e et s

Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) ........cuoiuiiiriiiriiieieieieieieee sttt ss bbb s eeeeeeeseseananas 3,211,170
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI ............cceuruiiiiiriiirietetetes ettt sttt sesese st st s s e se bt sesese e sessssebeseseses e e se s e sesesesesese e se s e sesesesesene s nes <oessanneseneneaanans 153,562
Cost of acquired:

2.1 Actual cost at time of acquiSition (Part 2, COIUMN 8) ............cuiueueuiuiiiiiiririeieteiese et st ettt ses et ss st et be s s see s s e s s s esesese e s e e esenenessesan e sesees 22,250

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiuiiiiieieeeteececeeee ettt ettt s s as e s s seas Seeseb et et ebea et et rese bbb ebries etseeeseseaeaeseaeaes 22,250

Capitalized deferred interest and other:

R B ] = S =T i TR @0 10 o e RPN

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbb bbb oo b e e b e e b e bt e b e H e s b b e b e b e ee e b e ee b e e ebe A0S E oA L AR e R e e Lo AL e b b et e R et e b e s eabeseseseeesee et eas
AACCTUAI OF QISCOUNT .......vveviiieececte et ee ettt e e eesescteteteseessasaeteseses s sesesesesasnseeetesasesnsseetesasasnsssesesesasensssetesesasensssesesesesenseseeesesasassesetesesasensssesesesesessnsseesasas s eheb et et et eseaea et et asanscaes 13

Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, COIUMN 13 ... ot et h e e e e e e e £ et e e e £ E oo R oo R e e e e £ R e s e e e e e e R e e R e e e e e R e e e e e e e s e e e e e eeeeae S oR e e R e e b e e b e e b e bbb b b s

5.2 TOtalS, Part 3, COIUMN O ..ottt bbbt b b oo b et b e e b e e b oo b et e b e b e e b e b e e b e b e se e b e edebe A0S E oA S AR e R e e R oA e e b e b et b et e b e s eabeseteseeesee et
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ... .. ittt b e b e et e e bt e bt e a et o2 et ea et she e eh e e oh e e R e e bt e a bt ea bt eabeea b e eaeeeheeebeeebe e beanbean Aoeemteesteenteaaseeaseaaeeseennes
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ...........ccuiuiiiuiiitieeiteteetete ettt et ete et et et ete e et ese st eseetesestete et eteseseasatessesessssesessese st ebeesebensasensasensase <eseseseeseseeseseaneaen 13,315
[DI=Yo W @=Toglo) vz Y iTo o le) l o 4=Taa 1IN g g I=Talo Mo LT o] (=Y or - o] o IO 13

Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S =T i TR o 10T o e APPSO

9.2 TOtalS, Part 3, COIUMN T4 ... bbbt b bt bbb b e e b e e b e e b oo b st e b b e b e b e s e e b e se b e e ebe S2 0 S E oA e S E e R e e b oA e e b e b e b e b et e b e s Seabeseateseees et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b e b e bbbt h bbb s bbb b e e b e b bt b beas e R e e S e b e b e b e bbb es

L0 e = R o Ty 0 A o] [0 o T W K O OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......cccceceuiiriririririereteieriise sttt et sesesee e s ssesesesesesans <sessseseeseseenanans 162,496
[DI=o (W1 o) e= 1M o E=To (g g 11 C=To IR= 10 T U PPN

Statement value at end of current Period (LINE 11 MINUS LINE 12) .......ciiiiiiiiiiiiieieietiit sttt ettt sttt st se st s e s bt sese st e s s s esesesesese e s ss s e s sesenen 5eeessseseanansenanas 162,496

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 990,075,231
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 25,182,298
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 1,062,913

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T ot b bbbt b b e bbb e bR E R b e bbbt bR

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........cuiuiiiieieeececte et eeectete et ee et eaetetesesssseaetesesesssseaesesesensssesesesesesssssaesasesessnsssesesassssnsstesasasssnssessesananas fesebesessacans (12,130,910)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 25,009,447
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 2,402,794

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b et b6 E b £ £ E e E b £s b et b b et b bttt b et s enn s et en e 351,443

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

9.4, PArt 4, COIUMN 13 .....ooeieieeee ettt ettt e e sttt eseessaeaeteseses s s saeseseses e s seesesasessssaeseseseesssseesesasaessssseseseses e sesesesasannsnsnses st st ete e b et bt neeee 249,373 e 600,816
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cociiiiiiiiiiiiiii i oo
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 976,176,474
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cccueueiieeececeeteeeeeeeceete e eeeescaete e esessseete st esesssssaesesesensssssesesesensssssesasssensssssesesasanas feeseseseseninas 976,176,474
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ......ooooeeeeiiieiececce o e e [
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries 2,611,581 2,257,428 2,633,600 2,500,000
by governments) 4. Totals 2,611,581 2,257,428 2,633,600 2,500,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 9,486,937 9,022,169 9,950,195 8,580,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 19,526,612 20,024,468 20,023,706 16, 180,000
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 89,492,303 80,322,361 90,436,809 80,545,022
Industrial and Miscellaneous, SVO 8. United States .....coeveveeeeeeeeeeeeeeeseee o 742,029,652 |.............. 658,282,220 |................ 748,379,735 |................ 711,491,665
Identified Fungs, Unaffilia}ted Bank 9. Canada ...oooiee e 15,434,582 |.....cooeeee 13,353,596 |....ocvveene 15,639,212 |.ccvcvneen 14,538,000
Loans, Unaffiliated Certificates of 10._ Other Countries 92,801,304 81,256,040 93,391,416 89,143,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 850,265,538 752,891,856 857,410,363 815,172,665
Parent, Subsidiaries and Affiliates 12.  Totals 4,793,503 3,887,608 4,811,716 4,718,233
13. Total Bonds 976,176,474 868,405,890 985,266,389 927,695,920
PREFERRED STOCKS 14, United States .....covvveeiveeeieeieeeeeeeee e e [
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 976,176,474 868,405,890 985,266,389
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..o

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals | 2,611,581 XXX 2,611,581 0.3 2,614,937 0.3 2,611,581

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6

.............. 1,696,014 |...............7,790,923 o9, 486,937 .0 |..e.en8,057,031 .6 |..............9,486,937

3.7 Totals 7,790,923 9,486,937 1.0 7,744,993 0.8 9,486,937

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 e
BAANAIC A .o s [ [ e [eereereeneeneeneeneenees foreeeeens XK e [ i e e [ e
AENAICS ..o s [ [ e [eereereereeneeneeneenees foreeeeens XK [ i e [ [ e
ABNAIC B ..o

.............. 4,504,899 e 19,526,612 [ 2.0 019,596,101 2.0

4.7 Totals 4,504,899 15,021,714 XXX 19,526,612 2.0 19,596, 191 2.0 19,526,612

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

.............. 1,956,022 |.............37,819,704 |.............45,342 517 | ... . XXX.oooooorore frrnnnnnn..85,118,248 (BT .85, 365,856
..... 4,374,061 |... ...4,374,061 |.. .....0. ... 4,402,054 |....

85,118,243
...4,374,061 |..

5.7 Totals 1,956,022 37,819,704 49,716,578 XXX 89,492,304 9.2 89,767,910 9.1 89,492,304
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .o o 46,268,206 |............. 28,148,397 |........... 115,510,665 |........... 225,922,532 |........... D.9,¢ SN NER 415,849,800 |.....coevvverreee 426 [ 378,942,864 355,787,994 |............ 60,061,806
6.2NAIC 2 .. ...12,866,864 |.... ..20,471,897 ..130,938,897 |.. .262,138,044 |... . . ...426,415,702 |.. L4307 . .478,002,967 |.... .48. ...385,990,002 |.. ...40,425,700
B.3NAIC 3 .o e o [ [ 4,605,490 [ [ D.9, 0. RN T 4,605,490 .o 0.5 [ooiee 8,292,677 |eeeeeereecicieeene (1R ) S 3,827,527 |...oovvien 777,963
B.ANAIC A et e [ [ [ [ XXX vt [ [ [ e [ [
B.5NAIC 5 ..o see s ies [ o [ 3,394,548 | [, D,9, 0. CNN RN 3,394,548 ..o 0.3 [ e [ e 3,394,548
6.6 NAIC 6 XXX
6.7 Totals 254,449,600 488,060,576 XXX 850,265,540 87.1 865,238,508 87.4 745,605,523 104,660,017
7. Hybrid Securities
7.1 NAIC 1

7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

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

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
6 7

13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

... 134,893

1 4 5 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) RO R 46,268,206 |............. 31,800,433 |.......... 167,003,152 |........... 289,055,291 534,127,081 |...ooovoeveeeee e DAT [ XX o XK e fe 469,919,786 |............. 64,207,296
122 NAIC 2 ... N . ...12,866,864 |.... ..20,471,897 . . .269,123,686 |... ...433,401,344 |.. ...390,364,063 |.. ...43,037,281
123 NAIC 3 e (D) e [ [ [ 4,605,490 .ooovvoeeeceieeeeeieee e [ 4,605,490 [...coovoveiiieeee 005 | XX e XXX e e 3,827,527 |ooovvere 777,963
124 NAICH ..o (D) e [ [ [ 134,068 |........cceeee . 513,947 [ o 648,015 | 001 [ XK e e XXX e e o 648,015
125 NAIC S e (D) e i [ [ 3,394,548 ..o e [(c IR 3,394,548 [ 0.3 | XK e e XXX e [ e 3,394,548
126 NAIC6 ... . (c)
12.7 TOtalS .o 59,135,070 |............ 52,272,330 |........... 306,076,155 |........... 558,692,924 |......cocveieiie (b) ....976,176,478 |......coceveveeeenn 100.0 [ XK o XK [ 864,111,376 |........... 112,065, 102
12.8 Line 12.7 as a % of Col. 7 6.1 5.4 31.4 57.2 100.0 88.5 11.5
13. Total Bonds Prior Year
13 ANAIC T s 5,652,313 |............. 37,416,242 |............ 49,458,341 |........... 120,118,147 |........... 281,777,589 ..o oot XX oo e XXX v foe 494,422,631 | 49.9 (... 424,073,245 |............. 70,349,386
132 NAIC 2 et 162,044 |.............4,719,225 |............ 31,300, 147 |............. 89,985,699 |........... 360,540,844 ..o e XX e XXX e e 486,707,919 | 49.2 |.......... 444,421,502 |............. 42,286,417
13.3NAIC 3 e e 691,304 |0 4,014,401 [ 13,525,751 [ 878,223 s [ XK e XXX e e 8,809,789 |... .. 4,014,451 |.. ..4,795,338

..... 134,893

14.2NAIC 2 ...
14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...

... 11,146,676 |....

11,471,897

.238,771,677 |...

.444,421,502 |....
...4,014,451 |....

137 TOtalS ..o e 5,814,357 |............. 43,026,831 |............. 84,772,938 |........... 213,629,557 |........... 642,831,549 ...990,075,232 |....oovovie 100.0 |..coonee. 872,509,198 |.......... 117,566,034

13.8 Line 13.7 as a % of Col. 9 0.6 4.3 8.6 21.6 64.9 100.0 XXX 88.1 11.9
14. Total Publicly Traded Bonds

TAANAIC T e [ 2,436,543 |....c.... 26,466,751 |.......... 163,366,792 |........... 277,649,698 |......oovoveeernnccns e 469,919,784 481 424,073,245 469,919,784

15.2NAIC 2 ...
15.3 NAIC 3
15.4 NAIC 4
15.5NAICS ...
15.6 NAIC6 ...

9,000,000

............... 3, 394 548

...30,352,000 |...

14.6 NAIC 6
14.7 TOtalS .o s [ 13,583,219 |............. 37,938,648 |...........296, 168,132 |........... 516,421,375 |...coovveveeeeceeeens [ 864,111,374 | 885 [ 872,509,198
14.8Line 14.7a5@ % Of COL 7 w..ovvveeeeeeeeeee e oo 1.6 | 4.4 e 383 59.8 | [rererereeeenn 10000 [ XK e XXX
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 1.4 3.9 30.3 52.9 88.5 XXX XXX XXX 88.5 XXX
15. Total Privately Placed Bonds
151 NAIC T e [ 43,831,663 |.......coc... 5,333,682 11,405,593 64,207,297

...43,037,281

15.7 Totals ..cceeveeeeiieienee
15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

4.7

1.5

...9,908,023 |..

(a) Includes $
(b) Includes $
(c) Includes $

current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

current year of bonds with Z designations and $

................ 108,648,557 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

prior year of bonds with 5G| designations and $

current year, $

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.

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

i NAICA $o

"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
i NAIC3 $ e

; NAICS $..........

i NAICE $.cc




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

3 4 9 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7 as a % of | Total from Col. 7 Total Publicly Total Privately
Distribution by Type Through 5 Years | Through 10 Years | Through 20 Years Total Current Year Prior Year Traded Placed

. U.S. Governments

1.01 Issuer Obligations
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities
2.04 Other Loan-Backed and Structured Securities ...

............... 2,611,581 eeeennn2, 611,581

........................ 0.3

............... 2,614,937

........................ 0.3

......... 2,611,581

2.05 Totals 2,611,581 2,614,937
3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ............ccccoveniiiicieiciiiniieies [oeveiiecseieseieneies foeeveneensenesenesienens foeveeienne. 1,698,014 [ 7,790,923 oo e XX o 9,486,937 [.oooveiiiieis 1.0 Jooeenn 7,744,993 [ 0.8 |eeiene 9,486,937 .o

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...

............... 7,744,993

80I1S

3.05 Totals 1,696,014 7,790,923 9,486,937 7,744,993 9,486,937
. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ..........ccceeeeieeieeniienienienieiees oo e ceeeeeeeiees feeeeeeee e eiee oreeieeieeens 4,504,899 |............. 15,021,714 |............ XXXKeovveees oo 19,526 613 [ 2.0 19,596,191 [ 2.0 19,526,613 |..oovoeeeieeeeee

4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals

19,526,613

. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities ...
5.03 Commercial Mortgage-Backed Securities
5.04 Other Loan-Backed and Structured Securities ...

............... 1,956,022

............. 89,492,304

5.05 Totals 1,956,022 37,819,704 89,492,304 89,767,910 89,492,304

6. Industrial and Miscellaneous
6.01 Issuer Obligations ............ccoeeerrieircineieneiennies [eieeieeieceeeeeeees oo 18,265,103 |............. 48,620,293 |.......... 243,025,266 |........... 480,915,226 |........... XXX...covevens forrerinne 790,825,888 LV I 804,280,730 2 e 732,145,515 58,680,373
6.02 Residential Mortgage-Backed Securities ............ | v oo [, 6,314,658 |.............. 7,145,350 |....ocoocoo. XK [ 13,460,008 |.......ocoevvvenenene 1.4 [ 14,896,484 |...ovoveieee 1.5 [ 13,460,008 |.....ccoovveeveeieinne
6.03 Commercial Mortgage-Backed Securities .......... | v, 19,322,629 |[.o.oveeieieiciies [ 5,109,677 |ooeeeveeireiieineiins et XX oo 24,432,306 |..ooveveeiiinne 2.5 | 24,682,432 |..ocoiiee 2.5 [, 24,432,306
6.04 Other Loan-Backed and Structured Securities ... 21,547,337 21,547,337 21,378,861 21,547,337
6.05 Totals 59, 135,069 48,620,293 254,449,601 850,265,539 865,238,507 745,605,523 104,660,016

~

. Hybrid Securities

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

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued

8.06 Affiliated Bank Loans - Acquired

8.07 Totals

............... 1,376,961

134,068 |.

............... 1,376,961

3,416,542 |.

............... 1,379,425

13,733,268 |.

......... 1,376,961

.. 3,416,542

1,511,029

4,793,503

5,112,693

4,793,503
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Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

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

Values by Major Type and Subtype of Issues
6 7 8

1 2 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccceeeveeinecinconncines oo [ 18,265,103 |l 52,272,329 .. 204,517,753 |............. 548,265,099 ...913,320,283 [ 93.6 | XXX [ D.9.%, CHNRTIN RPN 850,651,369 |.............. 62,668,914
12.02 Residential Mortgage-Backed SeCUIties .......... | i oo Joeeeeeieeeeeeas 6,314,658 |........c.... 7,145,350 13,460,008 |.....oooveeiicicins 1.4 | D.9.0 TN RUNR D.9,0 TN RUN 13,460,008 |....oooveeeicieicne

12.03 Commercial Mortgage-Backed Securities ........ .... 19,322,629 24,432,306 24,432,306
12.04 Other Loan-Backed and Structured Securities . |- . 21,547,337 .. 24,963,879 |. 24,963,879
12.05 SVO Identified Funds

12.06 Affiliated Bank LOANS .........ccooevieiiiriiiiiinieienes foeeeeieicicicicicice Joeeriesicsicscsesiesesene [ooesiesieseseeseesesesene Jooeseeseeseeseeseeseesesene Joeeseeseeseeseesesesesese Joesenenss KKK iniiniins fooereieiciciciciciee foereiesescsescieiee Joresenenns XK i forerreneens XXX i oo oo
12.07 Unaffiliated Bank LOANS ..........ccccovveeieeneenieenins foovviniiiiiis s e e feeveeieeicnieneeneenes oeeeeeeneees XXt s o e XX e XXX i o [
12.08 Unaffiliated Certificates of Deposit

12,09 TOtAIS ..o e e 59,135,069 |....ccvennne 52,272,329 |.ccvenenee. 306,076,156 |............. 558,692,923 [....ovieiiiieiiiiiees [ 976,176,476 864,111,377 |ooeeeeinn 112,065, 100
12.10 Line 12.09 as a % of Col. 7 6.1 5.4 31.4 57.2 100.0 XXX XXX XXX 88.5 1.5

13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccovririniiinininiiins |oeeeeeicieeeees 758,419 [ 8,042,010 |............... 65,822,763 |............. 208,447,561 |............. 642,318,432 |..ccoennnn D.9,0 TN RUNR XXX i ...925,384,186 857,612,714 |...cceeee. 67,771,472
13.02 Residential Mortgage-Backed Securities .......... oo e 14,896,484 |......ooovveiiiieeenee . 14,896,484 |. 14,896,484 ..o

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi

. 14,894,210

20,090,611 |..

.1,204,959
2,848,731

. 24,682,432 |.
25,112,129 |.

.. 24,682,432
25,112,129

13.09 Totals ..o oD, 814,357 | 43,026,831 |.............. 84,772,937 |.cocoeens 213,629,557 |............. 642,831,549 |...ooiiiiiiiiciie e D.9.0 TN RUNR D,9.0 TN RUN 990,075,231 | 100.0 [oocenee 872,509,198 |............. 117,566,033

13.10 Line 13.09 as a % of Col. 9 0.6 4.3 8.6 21.6 64.9 XXX XXX 100.0 XXX 88.1 1.9
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............cccovcevreincenciennienns oo i, 13,583,219 |.............. 37,938,648 |............. 289,853,475 |............. 509,276,025 |............ ...850,651,367 ...857,612,714 850,651,367

14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

.............. 37,938,648

6,314,658 |.

509,276,025

.. 13,460,008 |.

. 14,896,484 |.

. 13,460,008 |..

14.09 TOtaAlS ... e e 13,583,219 | 37,938,648 |............. 296,168, 133

14.10 Line 14.09 @s @ % of Col. 7 .....coccvviiiviiinicins oo [ 1.6 [ 44 | 34.3

14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 1.4 3.9 30.3 52.9 88.5 XXX XXX XXX 88.5 XXX
15. Total Privately Placed Bonds

15.01 Issuer Oblgations ..........cccuviiiiininiiininiiins foeerescieeesceeeeiene foeeeeeeeceeeeas 4,681,884 |.............. 14,333,681 |................4,664,278 |............. 38,989,074 [............ XXX.oouvvvrus oo .62,668,916 [ 604 [ 67,771,472 [ 6.8 [ D,0, %, CHTTRIRY T 62,668,916
15.02 Residential Mortgage-Backed Securities .......... [ooooiiiiis s e i feereeieeiceieienenee oreereeeeees XX e o s e s XXX e [
15.03 Commercial Mortgage-Backed Securities ........ .. 19,322,629 24,432,306 24,682,432 |25 s D.9,0 TN RUN 24,432,306

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

21,547,337

.. 24,963,879 |.

25,112,129 |.

24,963,879

................ 9,908,023
......................... 8.8

1.0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 17,700,609 |....ovovceeeeerrerieccernnes e 17,700,609 |.voveeeeeceeeeeeeece
2. Cost of cash equivalents ACQUIFEM .............cccceueveveeececeeeeeeeeececeeee e seeeseeaeae e e 48,660,697 |...o.ovrvecercicrenene oo 48,660,697 |.....ocovverereiiicieieren
FC I YTt U= o] e [T TH T O S OO KPP R N R R ROTN
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiieieiiiieiesietesiee ettt etesessens [reesseestee s ssrsirses [ooeressssess s sese s [seesressinseseese st e s e sesnens [oesesssresenre e
6. Deduct consideration received on diSPOSAIS ..............cccoeuevevereeecuereieeeeeseceeiens [oreeeeeines 27,969,344 |......oooiiniininncenes o 27,969,344 |...oveeeeen
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiis e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 38,391,962 ..o o 38,391,962 |....ooovveeeicici
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 38,391,962 38,391,962

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

Schedule A - Part 1 - Real Estate Owned

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year’s Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
805143187 .....vvvvevvnnnnnnninninns | unnnnnns Roanoke ........oooeviiiiiiiiiiiiiii VA e ....08/31/2007 ...[..cccunnnnnnnnnees 5.199 |viiiiiiiiiiees 3211170 | i (11,383)] oo e o | 13,600,000 |... 06/21/2023 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 3,211,170 (11,383 13,600,000 XXX
0899999. Total Mortgages in good standing 3,211,170 (11,383 13,600,000 XXX
1699999. Total - Restructured Mortgages XXX
2499999. Total - Mortgages with overdue interest over 90 days XXX
3299999. Total - Mortgages in the process of foreclosure XXX

3399999 - Totals 3,211,170 (11,383
General Interrogatory:
1. Mortgages in good standing $ interest due and unpaid.

2. Restructured mortgages $ - unpaid taxes § - interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4.

J ORI unpaid taxes $ e interest due and unpaid_
Mortgages in process of foreclosure § oo unpaid taxes § - interest due and unpaid.

13,600,000 XXX
unpaid taxes $




S04

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

08/31/2007

276,016

(16,787) (16,787)

259,229

259,229

276,016

(16,787), (16,787)

259,229

259,229

0599999 - Totals

276,016

(16,787)) (16,787)

259,229

259,229
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
BGA10A-CT-2 .. [ INFINITY ASSET HLDS 2020 CLASS D = ABS ........|.ceeeeeees | coviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiins foviinnnns US......... INFINITY ASSET HLDS 2020 CLASS D - ABS |......... .....eee. ... 12/29/2021 L | e, 152,444 |....... 1,418,740 |.......... 162,49 |..ooveeveeeeeinnnne forinnnnnnnns L] R R AU TP 143,007 [o.evennniniiinnn oo 0.000
5799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Affiliated 152,444 1,418,740 162,49 13 143,097 XXX
6099999. Total - Unaffiliated XXX
6199999. Total - Affiliated 152,444 1,418,740 162,4% 13 143,007 XXX

6299999 - Totals

152,444

1,418,740

162,496

143,09

1.

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$

$..
8.

$

$
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

BGA10A-CT-2 ......... INFINITY ASSET HLDS 2020 CLASS D = ABS .......eeesssssssssssssssssssssssssssssssssssssssssssssssss | ousssssssssssssssssssssssssssssssssssssssnnsnnnnnnns |ooeeenenes US......... INFINITY ASSET HLDS 2020 CLASS D = ABS .........ceeveenvinnnninnnnnnnes ... 12/29/2021 L[ e e 22,250 |oiiiiiiiiiiiiieiiens e o, 0.000
5799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Affiliated 22,250 XXX
6099999. Total - Unaffiliated XXX
6199999. Total - Affiliated 22,250 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
BGA10A-CT-2 ..... INFINITY ASSET HLDS 2020 CLASS D = ABS ...... | teeeeeeeiiiiiiiiiiiiiiiiiiiiiieieeees foiiennes US......... INFINITY ASSET HLDS 2020 CLASS D - ABS |. 12/29/2021 ..[. 12/28/2023 ..|........ PV O ()] N FPTTTTTTTTTTTI TN (K] P R 13,315 |.ooveeenees 13,315 | oo oo o, 4,881
5799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Affiliated 12,304 (13) (13) 13,315 13,315 4,881
6099999. Total - Unaffiliated
6199999. Total - Affiliated 12,304 (13) (13) 13,315 13,315 4,881

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
0109999999. Total - U.S. Government Bonds XXX XXX XXX XXX XXX
268317-AK-0 ..... |ELECTRICITE DE FRANCE SA ..iiiiveiiiiiiiiniianieeinnnnns | ...... |C ...... | ............ 2.AFE | 2,633,600 [...90.2971 [....ccevnnnnns 2,257,428 |..covvnnnnnnns 2,500,000 f...cccvnnnnnns 2,611,581 [ |oeiiiennns (3,356) |-vnuueeeeemnnnnnes forreeeennnnneeeeee |oennn 4875 | 4.534 1) o [ 53,828 |.eeviuuiinns 121,875 [....04/27/2016 ...|....01/22/2044 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 2,633,600 | XXX 2,257,428 2,500,000 2,611,581 (3,356) XXX XXX 53,828 121,875 XXX XXX
0309999999. Total - All Other Government Bonds 2,633,600 | XXX 2,257,428 2,500,000 2,611,581 (3,356) XXX XXX 53,828 121,875 XXX XXX
13063A-5G-5 ..... CALIFORNIA ST .. |- 1.CFE ... . 126.5074 |......ovunnnns 2,372,014 |.... .1,875,000 |.. 02,689,433 [ e (38,835) |.evvveneeeiiinnnns fooniiiiiiiiiii |0l 7.550 Ll 3.777 A0 ...... .. 141,563 |....01/06/2015 ...|....04/01/2039 ...
13063A-70-0 ..... CALIFORNIA ST .. .. 1.CFE ..|... 1211136 |t 3,027,839 |.... .2,500,000 |.. e 3,294,643 | [ (34,121) |eeeeeeeeeenes feeeeeeiiis 022227.300 4.467 [AO ...... .. 182,500 |....02/02/2016 ...|....10/01/2039 ...
452151-LF-8 ..... ILLINOIS ST weviiiiiiiieieciiiis . .. 1.G FE ..|... ...99.0410 |...ccvvnnnnnns 1,782,738 |.... .1,800,000 |.. ....1,69,014 e 8,053 i e 000050100 L 5.909 (D ....... . 91,800 |....10/09/2013 ...|....06/01/2033 ...
57582R-06-6 . MASSACHUSETTS (COMMONWEALTH OF ) . 2 .1.BFE .. ... 77.2963 |. 1,058,959 |. .1,370,000 1,039,264 |.. 12,220 |. ... 4.226 . 13,700 |....03/29/2023 .. 09/01/2038 ...
57582R-074 ..... MASSACHUSETTS (COMMONWEALTH OF) . . . 2. .. 1.BFE ..|.. 754221 | 780,619 |.... .1,035,000 |. Ll 767,583 i [ 8,995 |.oooviiiiiiinns fooviiiiiiiiiinns [100...2.000 ... 4.281 . 10,350 |....03/29/2023 ... |....09/01/2039 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 9,050,195 [ XXX 9,022,169 8,580,000 9,486,937 (43,687) XXX XXX 104,699 439,913 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 9,950,195 [ XXX 9,022,169 8,580,000 9,486,937 (43,687) XXX XXX 104,699 439,913 XXX XXX
54438C-NZ-1 ... LOS ANGELES CALIF CMNTY COLLEGE DIST ... 1. .. 1.B FE ..|... ...4,669,977 |. 119.8482 |.............. 4,674,081 |.... .3,900,000 |.. . 4,504,899 [ | (18,800) |.oevvvenevvevnnnn foveeviiiiinnnnees |+ee..6.600 ... 5.280 [FA ...... ... 107,250 |... .. 257,400 |....09/30/2013 ...|....08/01/2042 ...
54438C-PA-4 ... LOS ANGELES CALIF CMNTY COLLEGE DIST . I T 1. .. 1.BFE ..|... . 15,353,729 |. 125.0032 |... ... 15,350,387 |.... 12,280,000 |.. ..15,021,714 | [ (50,779) [-oeeeeeemnnnneee oeeerennnnneeeeene [onnn6.750 | 5.167 |FA ...... .. 345,375 |... .. 828,900 |....03/18/2020 ...|....08/01/2049 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 20,023,706 [ XXX 20,024,468 16,180,000 19,526,612 (69.579) XXX XXX 452,625 1,086,300 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 20,023,706 | XXX 20,024,468 16, 180,000 19,526,612 (69,579) XXX XXX 452,625 1,086,300 XXX XXX
010869-AS-4 ..... ALAMEDA CORRIDOR TRANSN AUTH CALIF REV . . |..@.. B .. 1.G FE ..|... L. 78.13%6 |..ooiiinnnnnns 1,953,490 |.... .2,500,000 |.. .... 1,956,022 280,961 e e 2220000 . 3.191 ....08/19/2016 ...|....10/01/2031 ...
02765U-CR-3 ... AMERICAN MUN PWR OHIO INC REV 1. .. 1.F FE ..|... . 108.0680 |....ccevnnnnns 1,858,770 |.... 1,720,000 |.. ... 1,774,020 e (1LB17) o s [o...6.083 [ 5.779 ....09/30/2013 ...|....02/15/2043 ...
072024-NV-0 ..... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . 1. .. 1.DFE ..|... . 126.9008 |.............. 3,299,421 |.... .2,600,000 |.. 3,567,984 [ e QLT ORI RPN R 17X 2 R 4.472 ....01/27/2017 ...|....04/01/2050 ...
072024-PY-2 ..... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . 1 . 1EFE .. . 126.3789 |. .. 4,650,744 |. .3,680,000 4,784,542 |.. .4.878 ....01/26/2017 .. 10/01/2050
167725-AC-4 ..... CHICAGO ILL TRAN AUTH SALES & TRANSFER T . 1 .1.CFE .. . 114.4111 1,042,725 | . 1,698,022 . 1,843,137 |.. .6.083 ....10/09/2013 .. 12/01/2040 ...
235036-4X-5 . DALLAS FORT WORTH TEX INTL ARPT REV ..... 1 . 1EFE .. ...78.6639 |. .. 1,144,560 |. . 1,455,000 . 1,455,000 |.. ... 3.144 ...08/08/2019 .. 11/01/2045 ...
59250N-ZH-9 ...... METROPOL I TAN TRANSN AUTH N Y DEDICATED T . N .. 1.CFE ..|... L 1244442 ...l 2,345,773 |.... .1,885,000 |.. 002,362,267 |oooeeeiiiiiiinnees foerennnnn (19,309) [ oo 00000 7,336 | 5.005 .. 138,284 |....03/18/2020 ...|....11/15/2039 ...
59259Y-BZ-1 ..... METROPOL ITAN TRANSN AUTH N Y REV ... N A .. 1.G FE ..|... . 108.9568 |.............. 3,432,139 |.... .3,150,000 |.. 13,658,571 [ e (20,308) [ [eeeeeeieieeeeeeen [enn. 6,648 | 5.146 .. 209,412 |....05/04/2020 ... |....11/15/2039 ...
59259Y-0C-0 ..... METROPOL ITAN TRANSN AUTH N Y REV ... N | 1.GFE L. . 110.0389 |.............. 2,200,778 |.... 02,698,684 [...oooiiiiiiiiiins e (28,931) [ s 10000 6,687 |l 3.852 .. 133,740 |....05/06/2021 ... |....11/15/2040 ...
592643-AA-8 ..... METROPOL ITAN WASH D C ARPTS AUTH DULLES ... N L, .. 2.AFE ..|... L 127.2787 |oeeeeeennnns 4,072,918 |.... e 8,874,061 [ e (27,993) [ e el 72462 | 4.79%5 .. 238,784 |....01/22/2015 ... |....10/01/2046 ...
592643-EH-9 ..... METROPOL ITAN WASH D C ARPTS AUTH DULLES ... 1 1EFE ... ...81.9768 |.........ennnt 6,148,261 |.... e 1,500,000 [enniiiiiiiiinnns v e e [000003.562 | 3.562 .. 267,150 |....01/21/2022 ...|....10/01/2041 ...
646136-XR-7 ..... NEW JERSEY ST TRANSN TR FD AUTH .. N A 1.FFE ... . L 113.0412 |..oooenneennns 7,110,291 |.... e 1,044,692 [oeeieiiiieeee e (26,497) [ e [ennn 62561 | 5.466 .. 412,687 |....09/30/2013 ... |....12/15/2040 ...
646139-W3-5 ..... NEW JERSEY ST TPK AUTH TPK REV ... N 1EFE ... .. 1,301,710 |. 124.8349 |.............. 1,248,349 |.... e 1,224,288 e e (BUT16) [ e e 7414 5.315 ....09/30/2013 ...|....01/01/2040 ...
677704-A6-5 ..... OHIO UNIV GEN RCPTS ATHENS .. N A .EFE ..|.. ...6,003,635 |...98.3553 |.......oeeeen 5,409,542 |.... 18,002,703 [oeeeeeeeiiieeeee Jeeeeenieee e (288) [ e 0222252590 | 5.117 ....02/23/2016 ...|....12/01/2114 ...
7335811-3L-6 ..... PORT AUTHN Y & N J ... 1 .DFE .. 6,000,000 |...70.1908 |. ..4,211,446 |. .6,000,000 |.. .3.287 ....08/08/2019 ..
73358I-EK-6 ..... PORT AUTHN Y & N J . .DFE .. . 100.8945 |. .. 2,956,210 |. .2,950,077 |.. .4.873 ....03/18/2020 ..
7335811-XQ-2 ..... PORT AUTHN Y & N J ... 1 .1.DFE .. ...97.4305 |. .. 5,043,258 |. .8,050,362 |.. ......3.376 ....06/26/2021 .. .
79467B-CM-5 ..... SALES TAX SECURITIZATION CORP ILL .. .. 1.BFE ..|... ...97.3839 |...cconnennnns 2,804,657 |.... 202,880,000 ..eeeeeeeiiiieee Jeeeeeniieeeeeine e e e 40637 | 4.637 .. 133,546 |....01/17/2019 ...|....01/01/2040 ...
79467B-CN-3 ..... SALES TAX SECURITIZATION CORP ILL .. AT .. 1.B FE ..|... ...94.9020 |.........enn.. 2,847,060 |.... 203,000,000 [oennieiiiiiiiiiens v e o [ 4787 | 4.787 .. 143,610 [....01/17/2019 ...|....01/01/2048 ...
796247-DC-5 ... SAN ANTONIO TEX ED FACS CORP REV ... 12 .. 1.DFE ..|... ...68.6883 |... 1,378,765 |.... 20002,000,000 [..eeeeeenniiieee Jeeeemnieeeeeene e e [ 3.242 |l 3.242 ... 64,840 |....07/24/2020 ...|....06/01/2050 ...
797400-FN-3 ..... SAN DIEGO CNTY CALIF REGL TRANSN COMMN S . N .. 1.B FE ..|... . 111.5421 |... 3,154,411 |.... BB TTT s e (6,048) [ e 5911 5.148 .. 167,163 |....09/30/2013 ... |....04/01/2048 ...
913366-EP-1 ..... UNIV CALIF REGTS MED CTR POOLED REV N A .. 1.DFE ..|... . 117.1095 |... .. 02,386,443 o e (5497) [ e [enn 6548 ) 5.352 .. 137,443 |....09/30/2013 ... |....05/15/2048 ...
914119-3H-3 ..... UNIVERSITY CINCINNATI OHIO GEN RCPTS .... 2 .. .. 1.DFE ..|... ...70.9137 |... 2.430,000 |oeeeveiieeeen H7,071 [ v 309 [ s 40222232000 | 3.169 ... 12,900 |....07/14/2020 ...|....06/01/2050 ...
91412F-7Y-7 ..... UNIVERSITY CALIF REVS e [ 1.CFE L . 108.3433 |... . . .4,100,000 |.. e AAAT 842 e e (10,383) [ e [ BUTT0 ) 5.077 .. 236,570 |....03/18/2020 ...|....05/15/2043 ...
946303-E5-9 ..... WAYNE ST UNIV MICH UNIV REVS .....ccvvvnnviiiiinnnnnnnns fooe ven | nnnnns 1,2 e LAEFE L 4,000,000 |...75.2165 |......neees 3,008,662 |.............. 4,000,000 |..eeeunnnnnnns 4,000,000 J.eeeveiiiiiiinns foovniiiiiiiiinnn foiiinnniiinins foeeeniiiiniinn 003,492 |l 3.492 139,680 [....07/17/2020 ...|....11/15/2080 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligation 90,436,809 [ XXX 80,322,361 80,545,022 89,492,303 (159,040) XXX XXX XXX 867,760 4,156,658 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 90,436,809 | XXX 80,322,361 80,545,022 89,492,303 (159,040) XXX XXX XXX 867,760 4,156,658 XXX XXX
00185A-AB-0 ..... |AON PLC -eiiiiiiiie e e e e e e e e e e e e eennnas | ...... |C ...... |1 ........... 2.AFE | 3,500,254 |...81.0636 |.......ccc.... 3,242,542 |.....cce 4,000,000 |.oeveuniannns 3,601,111 oo foeeiiees 12,308 |eeeiieiiiiiinns foorreiiiiiiies Jeennns 4.250 |...... 5.076 |0 tevvvnn Jovnnaiieeennnnns 8,972 | 170,000 |....10/30/2013 ...|[....12/12/2042 ...
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00206R-LV-2 ..... ATET INC v 2 s 2B FE | 3,182,836 |...71.7567 |.......eunnnns 2,967,138 |oieiinnnnn 4,135,000 |...ccevvunnnns 3,211,768 [ o 9,201 [ i s 3.650 |...... 4.997 [MS ..o |oovvinnnnnnn. 44,440 |oeeeeeieeeel, 150,928 |....09/18/2020 ...|....09/15/2089 ...
002824-BH-2 ..... ABBOTT LABORATORIES ..evvveeeeeennneeeeemmneeeeeenns foos wee e [1,2 s .. 1.DFE ..|... . 102.3478 |..coeennnnnnns 3,275,129 |.... .3,200,000 |.. e 3,219,283 [ e (468) | e e 4.900 |...... 4.856 [MN ...... .. 156,800 |....12/09/2016 ...|....11/30/2046 ...
00287Y-DA-4 ..... ABBVIE INC 2 s .. 1.G FE ..|... ...97.4221 | 2,654,753 |.... DR £ < ST ORI RPN (1 170 AU R RN 4.850 |...... 4.689 (D ....... .. 132,163 |....01/08/2015 ... |....06/15/2044 ...
007903-BG-1 ..... ADVANCED MICRO DEVICES INC .. 2 s .. 1.G FE ..|... ...94.9355 |...coiiiinnnns 3,322,743 |.... e 3,576,346 |oeeeeeeeeiieeee feeeeennen (1,404) | e e 4.393 |...... 4.259 | ....... .. 153,755 |....07/28/2022 ...|....06/01/2052 ...
00817Y-AF-5 ..... A =1 RN R Rt | B .. 2.BFE ..|... 1121447 | 1,457,882 |.... B (Y R R (© 1<) D AU RPN RN 6.625 |...... 5.181|d ....... ... 86,125 [....09/30/2013 ...|....06/15/2036 ...
012725-AD-9 ..... ALBEMARLE CORP 2 s .. 2.BFE ..|... ...93.4925 |....oiinnnns 2,711,281 |.... e 3,161,857 [oeieciiiiieeee foeeeeeees (7,465) [ oo e 5.450 |...... 4.754 (D ....... .. 158,050 |....04/03/2018 ...|....12/01/2044 ...
01400E-AC-7 ..... ALCON FINANCE CORP .... 2 s .. 2.BFE ..|... ...80.8230 |.......oennnns 6,061,726 |.... o 1,840,804 [ e (8,261) [ e e 3.800 |...... 3.527 [MS ...... .. 285,000 [....11/22/2019 ...|....09/23/2049 ...
02209S-AV-5 ..... ALTRIA GROUP INC . 2 s .. 2.BFE ..|... ...75.0937 |... eeeeneeeeeeenn 850,000 [nnniiiinn 432,929 o [ 8B | [ e 3.875 |...... 4.134 ....08/21/2017 ...|....09/16/2046 ...
023135-BJ-4 ..... [AMAZON.COM INC .1EFE .. ...90.2993 |. .. 6,320,949 |. .4.050 |......4.092 ....06/08/2018 .. 08/22/2047
023608-AL-6 ..... AMEREN CORP ... L2.AFE .. ...91.6466 |. ..916,466 |. .1.950 |......3.120 ....03/18/2022 .. 03/15/2027 ...
025816-BF-5 ..... AMERICAN EXPRESS CO .. 1.F FE .. ...89.9667 |. .. 3,553,683 |. .3,885,241 |.. .4.050 |......4.175 ....11/16/2018 .. 12/03/2042 ...
025816-CM-9 ..... AMERICAN EXPRESS CO ... |- 1LFFE L ...91.9344 |... 967,962 [.ooeeeeeenniieeee [oeeeenenn 10,677 o oo e 1.650 |...... 2.83%2 ...03/18/2022 ...|....11/04/2026 ...
03040W-AT-2 ..... AMERICAN WATER CAPITAL CORP . .. 2.AFE ..|... ...87.2917 |... 1,453,004 [ s 1,086 [ e e 4.200 |...... 4.410 ....12/12/2018 ...|....09/01/2048 ...
03073E-AN-5 ..... CENCORA INC .. 2.AFE ..|... ...87.8%7 |... e 1,085,257 [oeeeeceeiiieeeee foeeeeeeee (1,079) [ oo e 4.250 |...... 3.998 ....06/09/2016 ...|....03/01/2045 ...
031162-BE-9 ..... AMGEN INC .... .. 2.AFE ..|... ...95.8222 |... 1,077,846 [ e (2,866) [ o e 4.950 |...... 4.318 ....04/11/2016 ...|....10/01/2041 ...
031162-BZ-2 ..... AMGEN INC .... .. 2.AFE ..|... ...88.8854 |... . e BT ATA | e B89 | e e 4.400 |...... 4.774 ....12/11/2015 ...|....05/01/2045 ...
031162-CY-4 ..... AMGEN INC .. 2.AFE ..|... ...64.2558 |... .5,189,000 |...vvnreeeenn5,189,000 [oiiiviiniiiins Jovvininiiiiiiins fooviiiis e e 2.770 |...... 2.770 ....08/17/2020 ...|....09/01/2053 ...
032654-AX-3 ..... ANALOG DEVICES INC . .. 1.F FE ..|... ... 71.5893 |t 9,771,935 |.... 13,650,000 |.. 13,981,607 [eeeeeeiiiieeee feeeeeeeen (8,014) | e e 2.950 |...... 2.821 ...12/2172021 ...|....10/01/2051 ...
03522A-AJ-9 ANHEUSER-BUSCH COMPANIES LLC .. 1.G FE ..|... ...98.1018 |...covvnnnnnns 2,795,901 |.... 002,703,956 [ovniiiiiiiiinees v 30428 Lo e e 4.900 |...... 5.29% ....06/15/2019 ...|....02/01/2046 ...
03523T-BT-4 . ANHEUSER-BUSCH INBEV WORLDWIDE INC . . 1.GFE .. ...92.1675 |. .7,092,000 |.. .4.439 |......4.439 ....08/21/2017 .. 10/06/2048
035237-BV-9 . ANHEUSER-BUSCH INBEV WORLDWIDE INC . .1.GFE .. . 107.6074 |. .2,894,853 |.. .5.550 |......3.291 ....07/21/72021 .. 01/23/2049
035240-AG-5 ..... [ ANHEUSER-BUSCH INBEV WORLDWIDE INC . . . 1.GFE .. . 100.1729 |. . 1,481,055 |.. 4.950 |......4.477 ....08/21/2017 .. 01/15/2042
035240-AN-0 . ANHEUSER-BUSCH INBEV WORLDWIDE INC .....cevvvnnvvvvnnnnfonn onn .1.GFE .. ...94.7592 |. .298,497 |.. .4.600 |......4.635 ....03/20/2018 .. 04/15/2048 ...
036752-AD-5 ..... [ELEVANCE HEALTH INC eevveeeeeeinie e eeeen e eeeene [ e .2.BFE .. ...89.2274 |. 625,021 |.. .4.375 |......4.375 ...11/1472017 .. 12/01/2047 ...
037735-CM-7 ..... APPALACHIAN PONER CO . .. 2.AFE ..|... . 115.7242 |... .. 02,059,359 [ e (22,954) L e e 7.000 |...... 4.286 ....07/26/2016 ...|....04/01/2038 ...
037833-BX-7 ..... APPLE INC .... BFE ..|.. ...98.7645 |... .3,000,000 |.. 003,362,850 [o.neeeeeeiiiieee feeeeennnn (10,620) [veeeeeiieieees e e 4.650 |...... 3.823 ....07/31/2017 ...|....02/23/2046 ...
037833-CD-0 ..... APPLE INC .... BFE ..|.. ...87.0271 |... ... 500,000 |.eveniiinennnnnd98,890 [ooniiiiiiiiiiiis Joviiinn 30 [ e e 3.850 |...... 3.865 ...07/28/2016 ...|....08/04/2046 ...
037833-DQ-0 ..... APPLE INC .. 1.BFE ..|... ...73.5248 |... 300,000 |oeeerrnnneeeeennn291,558 [ e 212 [ e e 2.950 |...... 3.110 ....10/11/2019 ...|....09/11/2049 ...
03836W-AB-9 ..... ESSENTIAL UTILITIES INC ... .. 2.BFE ..|... ...93.4346 |... ..375,000 |.. 875,000 |evvviiiiiiiis o i e e 3.566 |...... 3.565 ....04/24/2019 ...|....05/01/2029 ...
039482-AC-8 ARCHER-DANIELS-MIDLAND CO . FFE ... ...67.5486 |... .2,500,000 |.. e 2,519,692 [ e (487 | e e 2.700 |...... 2.659 ...12/2172021 ... |....09/15/2051 ...
039483-B0-4 . ARCHER-DANIELS-MIDLAND CO . FFE .. ...93.2228 |. ..885,616 |. ..950,000 1,001,716 |.. .4.500 |......4.146 ....03/14/2019 .. 03/15/2049 ...
040555-CM-4 ..... [ARIZONA PUBLIC SERVICE CO . .G FE .. ...95.0522 |. ..3,512,178 |. .3,695,000 . 4,281,733 |.. .5.050 |......3.784 ....06/23/2016 .. 09/01/2041
046353-AN-0 ..... ASTRAZENECA PLC ............. .G FE .. ...94.0277 |. .. 3,358,669 |. .3,572,000 .4,021,107 |.. .4.375 |...... 3.544 ....02/23/2022 .. 11/16/2045
055451-AV-0 ..... BHP BILLITON FINANCE (USA) LTD FFE .. . 100.9834 |. .. 5,554,089 |. .5,500,000 .6,881,036 |.. .5.000 |......3.257 ....08/22/2019 .. 09/30/2043
057224-AZ-0 ..... BAKER HUGHES HOLDINGS LLC . .G FE .. . 101.1511 ..4,738,930 |. 4,918,752 |.. .5.125 |...... 4.691 ....09/30/2013 .. 09/15/2040 ...
06051G-FQ-7 ..... BANK OF AMERICA CORP G FE ... L9141 | 7,405,111 |.... . s e 172,528 i e 9,086 [ e e 4.750 |...... 5.091 ...01/14/2016 ...|....04/21/2045 ...
06051G-JA-8 ..... BANK OF AMERICA CORP . .. 1.G FE ..|... ...84.2120 |... ....10,105,440 |.... 12,000,000 |.. +..12,000,000 ..eneeiiiiiinnnes forveriniiniiiiin o foiiii e 4.083 |...... 4.083 ....08/17/2020 ...|....03/20/2051 ...
067316-AH-2 ..... BACARDI LTD .eeeeeeeeeeeeeeeeeeeeeneeeeeemnnneeeeeen foee wen | Conenn [ 1,2 s .. 2.CFE ..|... ...95.8634 |.......oeennns 1,342,088 |.... .1,400,000 |.. e 1,364,242 | e B8 e e e 5.300 |...... 5.491 ....08/01/2018 ...|....05/15/2048 ...
075887-BG-3 ..... BECTON DICKINSON AND CO ...ovvvvvnnieviiniieeeeenin oo vee e [ 1,2 s .. 2.BFE ..|... ...93.6086 |..........nnn. 4,680,431 |.... .5,000,000 |.. 205,098,587 [oiiiiiiiiiiiins e (2,877) [ o e 4.685 |...... 4.536 ....02/23/2016 ...|....12/15/2044 ...
075887-BX-6 ..... BECTON DICKINSON AND CO ..eeveeeeeeeeeeeeieeeeemeene oo wee | [1,2 s .. 2.BFE ..|... ...93.5450 |....cornnnnnns 1,870,900 |.... .2,000,000 |.. e 2,021,156 [eneeeeiiieeee e (B12) [ e e 4.669 |...... 4.5%4 ....03/28/2018 ...|....06/06/2047 ...
09062X-AD-5 ..... BIOGEN INC ...ovviviiiniiiiiiiinneeciieieeeevnnineeeees foee ven e [1,2 s .. 2.AFE ..|... ...98.3288 |... ..5,408,082 |.... .5,500,000 |.. 005,836,679 [oiiieiiiiinnnns e (10,119) s o e 5.200 |...... 4.721 ....09/16/2020 ...|....09/15/2045 ...
097023-BS-3 ..... BOEING €O ..eeeeeeeeeeeeeeeeeeeeeeenee e e eeenmeeeeeenns oo wen | [ 1,2 s .. 2.CFE ..|... . ...73.5956 |... 643,962 |.... ... 875,000 |.. 851,055 [coeeeeeeniiieeee oeeemnnneeee 87 e oo e 3.375 |...... 3.553 ...05/16/2016 ...|....06/15/2046 ...
10373Q-AE-0 ..... BP CAPITAL MARKETS AMERICA INC ....oovvvvvvriinneneensfoen e e 1,2 s .. 1.F FE ..|... .. 499,265 |...99.4886 |... 497,443 |.... ... 500,000 |.. 499,624 |.oovveiiiiiiiiins foeiiiii B8 | e e 4.234 |...... 4.251 ....11/20/2018 ...|....11/06/2028 ...
110122-DH-8 ..... BRISTOL-MYERS SQUIBB CO ... 1.FFE .. 5,103,316 |...92.8548 |. .. 4,642,742 |. .5,000,000 . 5,094,355 |.. (2,894) |. .4.625 |......4.481 ....11/22/2019 .. 05/15/2044 ...
110122-DJ-4 ..... BRISTOL-MYERS SQUIBB €0 .....cevvvvvnniiiiiniiniiiinnnns . 1.FFE ..|.. .. 254,864 ]...99.3227 |......ooiinnns 248,307 |.... ..250,000 |. ....254,4% |..... A 2 (120) [ e s 5.000 |...... 4.863 ...11/22/2019 ...|....08/15/2045 ...
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11041R-AL-2 ..... BAE SYSTEMS FINANCE INC ...oevvviniiiiiiiiniiccciiis ..2.BFE .. . 107.9554 | 302,275 o 280,000 |.eevvvunnninnnns 300,753 [oooieiiiiiiiiinee fovveneenn (5,281) e i [e0ne2n7.500 | 5.158 ....09/30/2013 ...|....07/01/2027 ...
111021-AL-5 ... BRITISH TELECOMMUNICATIONS PLC ... .. 2.BFE ..|... . 101.6073 |... .5,000,000 |.. 5,148,133 [ e (27,882) [ e 50125 4.418 ....03/20/2019 ...|....12/04/2028 ...
111021-AN-1 ... BRITISH TELECOMMUNICATIONS PLC ... .. 2.BFE ..|... ...81.357 |... +..300,000 |evveniiennnnn 315,884 [ e (361 [ [ [ 42250 | 3.919 ....01/17/2020 ...|....11/08/2049 ...
115637-AP-5 ..... BROWN-FORMAN CORP .. 1.G FE ..|... ...93.0989 |... 1,500,000 |-evvunneeeenn. 1,643,383 [ooeeeeiiii e (4,368) [ e [enn 40500 |l 3.834 ....05/05/2016 ...|....07/15/2045 ...
12189L-AW-1 ... BURL INGTON NORTHERN SANTA FE LLC .. 1.G FE ..|... ...88.9505 |... 1,000,000 |oevvenneeennnn 1,027,043 [oiiiiiiiiiiiis v (827) [ v 40150 | 3.958 ....04/01/2016 ...|....04/01/2045 ...
12189L-AX-9 ..... BURL INGTON NORTHERN SANTA FE LLC ... .. 1.G FE ..|... ...95.9921 |... ... 400,000 |.. 442,295 |.oooeeieeeeeens e (1,256) [ s [ 42700 | 3.958 ...08/21/2017 ...|....09/01/2045 ...
12189T-AZ-7 ..... BURL INGTON NORTHERN SANTA FE LLC ... .. 1.DFE ..|... . 112.4459 |... e 1,094,618 [ e (30,279) [ i el 60150 |l 5.191 ....09/30/2013 ...}|....05/01/2037 ...
125523-BD-1 ..... CIGNA GROUP ....eeeeeeeeeeeeenee e e eeen e e eeemnees fon wee | e [T .. 2.AFE ..|... . 101.3535 |... 25,501,085 |ooeeeeeiiiiiieee foeeeennnn (27,008) [eeeececeiieeee foeeeeeeiieeeeeenn eennn 6150 | 5.080 ....10/11/2019 ...|....11/15/2036 ...
125896-BL-3 ..... | CMS ENERGY CORP .2.BFE .. ...80.8139 [. .9,665,97 |.. .4.972 ....10/30/2013 .. 03/31/2043
12626P-AN-3 ..... | CRH AMERICA INC L2.AFE .. ...99.7734 |. .2,500,952 |.. .5.199 ....04/12/2016 .. 05/18/2045
126408-HF-3 ..... CSX CORP ........ .1.GFE .. ...83.2303 |. .995,163 |.. ... 3.832 s . 38,000 |....10/13/2016 .. 11/01/2046 ...
126650-CN-8 ..... CVS HEALTH CORP .. .. 2.BFE ..|... ...94.7303 |... . e 3,758,341 [ e (18,483) [ e 50125 4.131 e 15, .. 169,125 |....07/31/2017 ...|....07/20/2045 ...
126650-CZ-1 ..... CVS HEALTH CORP .. 2.BFE ..|... ...93.6174 |... ..575,000 |.. 749,066 |ovveeniiiiiiins foee (4,821) | e 00005.080 Ll 3.216 T, . 29,038 |....09/01/2021 ...|....03/25/2048 ...
126650-DN-7 ..... CVS HEALTH CORP s .. 2.BFE ..|... ...82.6490 |... .1,000,000 |.. 1002908,558 .o feeeee et 12,136 e e [ 1750 3.295 ...6, . 17,500 |....03/17/2022 ...|....08/21/2030 ...
13645R-AF-1 ..... CANADIAN PACIFIC RAILWAY CO .... AT .. 2.BFE ..|... . 106.8321 |... 5,372,485 o e (18,924) [ e 000205950 |l 5.17 ....09/30/2013 ...|....05/15/2037 ...
13645R-BH-6 ..... CANADIAN PACIFIC RAILWAY CO .... 12 .. 2.BFE ..|... ... 72.339%4 |... e 8,935,582 [ e (BTA) [ e 2222230100 ). 2.949 ....12/27/2021 ...|....12/02/2051 ...
14040H-CH-6 ..... CAPITAL ONE FINANCIAL CORP .. 12,5 L .. 2.AFE ..|... .. 2,786,130 |...90.0015 |... 2,843,329 [ e 32,582 [ s el 1.878 | 3.280 ....03/21/2022 ...|....11/02/2027 ...
14149Y-BM-9 ..... CARDINAL HEALTH INC 12 .. 2.BFE ..|... .. 1,115,747 |...85.7570 |... 943,327 |.... IS e e (BB2) [ e [0l 40368 ) 4.273 ...02/23/2022 ... |....06/15/2047 ...
141781-BJ-2 ..... CARGILL INC 12 .. 1.F FE ..|... ...2,340,426 |...82.5457 |... 1,816,005 |.... 2,327,219 e v (315 [ e 002030875 | 3.524 ....07/10/2019 ...|....05/23/2049 ...
149123-BE-0 ..... CATERPILLAR INC .. 1, 1.FFE .. 4,687,130 |. 121.9082 |. ..4,266,788 |. . 4,532,024 |.. .5.235 ....05/20/2014 .. 03/01/2097
15189X-AM-0 ..... CENTERPOINT ENERGY HOUSTON ELECTRIC LLC 1, 1FFE .. ...81.3320 |. ..7,271,077 |. . 7,255,156 |.. .5.136 ....03/29/2023 .. 08/01/2042
15361G-AU-9 ..... CENTRAL HUDSON GAS & ELECTRIC CORP ... . .. 2.AFE .. ...96.2885 |. ..269,608 |. 301,718 |.. .5.081 ....09/30/2013 .. 11/01/2039 ...
161175-BA-1 ... CHARTER COMMUNICATIONS OPERATING LLC .....ccvvunevees feun oe .2.CFE .. ...98.3558 |. ..1,967,116 |. .2,000,000 |.. .6.484 ....12/06/2016 .. 10/23/2045 ...
166754-AS-0 ..... CHEVRON PHILLIPS CHEMICAL COMPANY LLC ....eovvvnneeaaefenn e . 1.GFE .. ...95.5554 |. ..2,866,661 |. .3,000,000 .2,91,697 |.. ......4.019 . 111,000 |....12/13/2018 .. 06/01/2028 ...
171340-AL-6 ..... CHURCH & DWIGHT CO INC .. 2.AFE ..|... ...83.7952 |... 2,094,879 |.... .2,500,000 |.. 2,219,778 [ooeeviiviiiiiiinn o 5,118 [ s 000032950 ol 4.564 ) ... 98,750 [....12/13/2018 ...|....08/01/2047 ...
172967-HS-3 ..... CITIGROUP INC .. .. 2.BFE ..|... ...96.1115 |... 6,708,776 |.... 7,269,755 |oveeeeeeeenninne foeeeeeenn (8,339) | e 11222252300 ... 4.966 [MN ...... .. 369,675 |....08/21/2017 ...|....05/06/2044 ...
172967-LJ-8 ..... CITIGROUP INC .. .. 1.G FE ..|... ...87.5470 |... 2,101,127 |.... 2,961,120 [ooooiiiniiiiiiiins o (16,644) [ i [ 42281 [ 2.89%5 .. 102,744 |....07/21/2021 ... |....04/24/2048 ...
195869-AG-7 ..... COLONIAL PIPELINE CO . |- 1.GFE L. . 115.3002 |... 1,192,237 . ceee |oennnn7.630 .. 4.792 . 76,300 |....09/30/2013 ...|....04/15/2032 ...
20030N-AY-7 ..... COMCAST CORP | 1.GFE L. . 114.3847 |... ... (4,312) |. .550 |...... 4.712 . 32,750 |....06/05/2015 ...|....07/01/2039 ...
20030N-BU-4 ..... COMCAST CORP .. 1.G FE ..|... ... 77.5627 |... 2,016,630 |.... 2,441,9% co feeeeeennn. 4,367 | 400 |...... 3.804 ... 88,400 |....07/31/2017 ...|....07/15/2046 ...
205887-AX-0 ..... CONAGRA BRANDS INC .... .2.CFE .. . 116.7332 |. ..2,007,812 |. 01,962,335 |.. ..(28,919) | .5.692 141,900 [....09/30/2013 .. 09/15/2030 ...
209111-FA-6 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK . 1.GFE .. . 103.2880 |. ..3,615,079 |. .3,500,000 .3,910,247 |.. ..(16,268) | .4.671 199,500 |....09/30/2013 .. 06/15/2040
209111-FL-2 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK .1.GFE .. ...81.3386 |. ..1,138,741 |. . 1,400,000 1,336,790 |.. L4179 . 54,250 |....08/02/2018 .. 06/15/2047
209111-FV-0 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK . 1.GFE .. ...83.7940 |. ..2,094,850 |. . 2,499,311 |.. L4121 103,125 |....05/06/2019 .. 05/15/2049
21036P-AT-5 ..... CONSTELLATION BRANDS INC .. .2.CFE .. ...89.2731 ..1,026,641 |. . 1,145,605 |.. ... 4.527 . 51,750 |....06/02/2017 .. 05/09/2047 ...
21684A-AD-8 ..... COOPERATIEVE RABOBANK UA .. .. 2.AFE ..|... ...99.5853 |... 1,692,949 |.... e 1 TA4,012 [ e (1,906) [ e 0025250 | 5.052 . 89,250 |....08/28/2015 ...|....08/04/2045 ...
216850-CJ-4 ..... COOPERATIEVE RABOBANK UA .. .. 1.DFE ..|... . 105.6342 |... 203,369,606 |...ooeeivniiiinns foeveennnn (18,242) [ v 0000052250 | 3.968 .. 162,513 |....04/03/2018 ...|....06/24/2041 ...
224044-BY-2 ... COX COMMUNICATIONS INC |--2.BFE ... ...86.8992 |... .. e 1,027,917 [ e (919) [ e e 40700 ). 4.480 ... 47,000 |....01/07/2015 ...|....12/15/2042 ...
22822V-AN-3 ...... CROWN CASTLE INC . .. 2.BFE ..|... ...94.4%1 ..509,000 |oeevvvinneeeennnB73, 741 [ e (4,298) [ e 40022252200 |l 3.275 ... 26,468 |....09/10/2020 ...|....02/15/2049 ...
23204H-BM-9 ... CUSTOMERS BANK ... .. 2.BFE ..|... ...96.3731 .9,000,000 |-evveneeeennn9,000,000 [oeeeeiiiiiiiies e e e e 60125 6.127 | ....... ..551,250 |....06/25/2014 ... |....06/26/2029 ...
235851-AV-4 ..... DANAHER CORP .. 1.G FE ..|... ...67.0841 |.................670,841 |.............. 1,000,000 |.......000eeeennn990,460 |ovvennnvivvnnnnnns fooviiiinnnnnn 242 | oo 1002.2.600 ...l 2.650 [AO ...... ... 26,000 |[....09/29/2020 ... |....10/01/2080 ...
240019-BV-0 ..... DAYTON POWER AND LIGHT CO . |- 2.AFE ... ... 77.1025 |... . e 3131,854 [ e 410 [ e 00223950 | 3.987 (D ....... .. 124,425 |....04/15/2020 ... |....06/15/2049 ...
244199-AZ-8 ..... DEERE & CO .. 1.F FE ..|... . 119.5103 |... 2,085,577 |.... 002,089,617 [eoeieiiiiiiinnens v (2,117 e Jeveiiieneeenn 10022282100 | 4.691 [MN ...... .. 139,320 |....10/30/2013 ...|....05/15/2030 ...
251566-AA-3 ..... DEUTSCHE TELEKOM AG .. L2.AFE .. ...80.2042 |. ..2,406,126 |. .3,003,219 |.. ......3.619 ....01/17/2020 .. 01/21/2050 ...
25156P-BB-8 ..... DEUTSCHE TELEKOM INTERNATIONAL FINANCE B ............ L. 2.AFE ..|.. L..99.1982 [ 495,966 |.... . 500,000 |. 495,071 s e 97T i e | 4375 4.622 ...11/16/2018 ...|....06/21/2028 ...
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254687-FB-7 ..... WALT DISNEY €O wovvvvvnieecceiieeeecvvnineeecevviiee foee ven e [1,2 s L1GFE L 4,968,788 |...95.7484 |.............. 4,428,364 |.......oee.. 4,625,000 |....ccevnnnnns 4,937,515 |ooeeeeiiiiiiiiiins e (K- TR0 YN PO R RN 4.750 |...... 4218 [MN ooooee [ 28,071 [ooeeiiiinnnnns 219,688 |....11/26/2019 ...|....11/15/2046 ...
254687-GA-8 ..... WALT DISNEY CO 2 s .. 1.G FE ..|... 3,413,310 |...81.4612 |... .3,000,000 |.. ... 3,393,435 e (5,808) |oeeeeneeeeeeinn e s 3.800 |...... 3.184 [MN ...... .. 114,000 |....05/29/2020 ... |....05/13/2060 ...
25731V-AA-2 ..... DOMINION ENERGY SOUTH CAROLINA INC . 2 s .. 1.F FE ..|... .. 927,630 |...83.4751 |... e 8,843 | e e 2.300 |...... 31473 (D ....... ... 23,000 |....03/18/2022 ...|....12/01/2031 ...
260003-AG-3 ..... DOVER CORP ....eeeeeeeeeeeeeeeeenneeeeeemmeeeeeemmmes [ wee | [T .. 2.AFE ..|... ...5,376,946 |. 112.3490 |... reeeeneeeeeen 4,300,000 [...iieennnnn 5,070,389 oeeiiiiiiiiiiiis [ (36,940) | e e 6.600 |...... 4.841[MS ...... .. 283,800 |....09/30/2013 ...|....03/15/2038 ...
260543-CR-2 ..... DOW CHEMICAL CO .. 2 s .. 2.AFE ..|... . 102.4773 |... 7,384,511 |.... 210,111,654 [ o (77,899) [ o e 5.550 |...... 3.166 |IN ...... .. 399,933 |....01/08/2021 ... |....11/30/2048 ...
260543-CV-3 ... DOW CHEMICAL CO 2 s .. 2.AFE ..|... ...91.8349 |... 5,280,506 |.... n6,195,038 [..eieeiiiiiiieee foeeeeeennn (9,866) [oeeeeeeeeiees e e 4.800 |...... 4.291 [MN ...... . . ..276,000 |....11/25/2019 ... |....05/15/2049 ...
26078J-AF-7 ..... DUPONT DE NEMOURS INC ... 2 s .. 2.AFE ..|... . 104.1826 |... 1,953,423 |.... n 2,491,414 L e (16,982) [ e e 5.419 |...... 3.420 e 12, ..101,606 |....02/19/2021 ... |....11/15/2048 ...
26138E-AT-6 ..... KEURIG DR PEPPER INC .... 2 s .. 2.BFE ..|... ...90.7493 |... 1,724,236 |.... e 1T22,715 [ e 4,265 | e e 4.500 |...... 5.221 ... 10, . 85,500 |....10/17/2018 ...|....11/15/2045 ...
26138E-AY-5 ..... KEURIG DR PEPPER INC . 2 .2.BFE .. ...89.0050 |. .. 1,891,357 |. 2,123,512 |.. 37 4,420 |......4.425 . s . 93,925 |....12/05/2016 .. 12/15/2046
263901-AF-7 ..... DUKE ENERGY INDIANA LLC 2 1.FFE .. ...96.3327 |. .. 1,441,137 |. 1,765,773 |.. ,740) | .4.900 |......3.585 . .33, . 73,304 |....07/26/2016 .. 07/15/2043
26441C-AT-2 ..... DUKE ENERGY CORP ... 2 .2.BFE .. ... 77.3202 |. ..657,222 |. .861,313 |.. .3.750 |......3.662 .10, . 31,875 |....08/23/2016 .. 09/01/2046 ...
26441C-BL-8 ..... DUKE ENERGY CORP ... 2 s .. 2.BFE ..|... ...85.3957 |... .1,000,000 |.. 100r983,263 oo feeeeee 70884 | e e 2.550 |...... 3.578 s . 25,500 |....03/18/2022 ...|....06/15/2031 ...
26442C-AB-0 ..... DUKE ENERGY CAROLINAS LLC . | LR FE L . 107.8822 |... .2,100,000 |.. i 2,577,090 [oeeniiiiiiinnnes e (25,143) L o e 6.000 |...... 3.885 ...06/06/2017 ...|....01/15/2038 ...
278865-AM-2 ..... ECOLAB INC ceeeeees | LG FE L.l . 104.9233 |... 170,000 |eeeeiieeeeennn204,541 [ e (1,808) [ e [t 5.500 |...... 3.913 ....10/14/2016 ...|....12/08/2041 ...
278865-BA-7 ..... ECOLAB INC ... 2 s .. 1.G FE ..|... ...87.1840 |.............. 1,797,734 |..............2,062,000 |..............2,005,640 |.....ccevvvnnnnene forrrvnnnnnn 1,361 | [ e 3.950 |...... 4.131 ....04/18/2018 ...|....12/01/2047 ...
278865-BF-6 ..... ECOLAB INC ... 2 s .. 1.G FE ..|... ...81.7129 |... eeerreneeeeennn898,020 [ e 13,383 | e e 1.300 |...... 2.988 ....08/17/2022 ...|....01/30/2031 ...
28370T-AF-6 ..... KINDER MORGAN ENERGY PARTNERS LP ... 2 s .. 2.BFE ..|... ...85.9442 |... 475,000 |oeeeviineeen 45,916 [ [l 891 e [ e 4.700 |...... 5.214 ....06/19/2014 ...|....11/01/2042 ...
20273R-AZ-2 ... ENERGY TRANSFER LP 2 s .. 2.CFE ..|... ...98.8349 |... .3,000,000 |.. ... 3,217,464 e (8,382) | e s 5.950 |...... 5.343 ...06/06/2017 ...|....10/01/2043 ...
20379V-AV-5 ... ENTERPRISE PRODUCTS OPERATING LLC .. .. 1.G FE ..|... . 105.5753 |... 422,301 |.... ... 400,000 |.. 430,902 e (1,024) [ e e 5.700 |...... 5.045 ....06/05/2015 ...|....02/15/2042 ...
294429-AG-0 ..... [EQUIFAX INC .... .2.BFE .. . 112.0037 |. ..5,152,170 |. .4,600,000 .5,061,291 |.. ..(21,834) |. .7.000 |......5.911 ....09/30/2013 .. 07/01/2037
30161N-AS-0 ..... EXELON CORP . .2.BFE .. ...95.2827 |. ..476,413 |. . 500,000 .545,433 |.. (1,294) |. .5.100 |......4.430 ....056/19/2016 .. 06/15/2045
30161N-AV-3 ..... EXELON CORP . .2.BFE .. ...87.3660 |. ..1,900,210 |. .2,175,000 .2,165,681 |.. 4450 |......4.481 ....04/04/2016 .. 04/15/2046
30161N-AY-7 ..... EXELON CORP . .2.BFE .. ...90.16% |. ..4,508,480 |. .5,000,000 . 4,995,078 |.. .4.700 |......4.707 ....03/30/2020 .. 04/15/2050 ...
302508-A0-9 ..... FMR LLC ...... . 1EFE .. . 111.9935 |. .. 3,975,769 |. . 3,550,000 L4,141,444 .. .7.570 |......4.127 ...05/15/2018 .. 06/15/2029 ...
313747-AV-9 ..... FEDERAL REALTY OP LP .... s .. 2.AFE ..|... ...83.4660 |... 4.500 |...... 4.551 ....06/20/2015 ...|....12/01/2044 ...
31428X-AT-3 ..... FEDEX CORP ...eeeeeeeeeeeeenneeeeeenne e e e eeemm e eeee o wee | [T .. 2.BFE ..|... ...83.1445 |... 3.875 |...... 4.836 ....10/30/2013 ...|....08/01/2042 ...
31428X-BE-5 ..... FEDEX CORP ... 2 s .. 2.BFE ..|... ...92.3157 |... 4.750 |...... 4.276 ....08/09/2017 ...|....11/15/2045 ...
31428X-BS-4 ..... FEDEX CORP 2 s .. 2.BFE ..|... ...95.0649 |... 4.950 |...... 4.971 ....10/17/2018 ...|....10/17/2048 ...
316773-CH-1 ..... FIFTH THIRD BANCORP ... N R .. 2.BFE ..|... . 118.4254 |... 2,723,785 |.... 2,923,810 8.250 |...... 5.467 ....08/21/2017 ...|....03/01/2038 ...
337738-AR-9 ..... FISERV INC 12 .. 2.BFE ..|... . ...97.8503 |... 2,152,707 |.... . 2,190,610 . 4.200 |...... 4.300 ...12/14/2018 ...|....10/01/2028 ...
341081-EU-7 ..... FLORIDA POWER & LIGHT CO 1. .1EFE .. 1,210,003 |. 101.9088 |. .. 1,080,234 |. .1,060,000 .1,157,392 |.. (6,267) . .5.400 |......4.385 ....10/30/2013 .. 09/01/2035 ...
341081-EY-9 ..... FLORIDA POWER & LIGHT CO .. 1. . 1EFE .. 6,499,433 |. 105.4242 |. ..5,798,329 |. .5,500,000 .6,190,653 |.. ..(36,856) | .5.850 |......4.581 ....09/30/2013 .. 05/01/2037
341081-FX-0 ..... [FLORIDA POWER & LIGHT CO 1,2 .1.DFE .. ...73.5405 |. ..2,206,215 |. .3,000,000 2,982,771 |.. .3.150 |......3.183 ....09/10/2019 .. 10/01/2049
34959J-AH-1 . | FORTIVE CORP ... 1,2 .2.BFE .. ...85.3071 .. 4,649,236 |. .5,450,000 .5,423,612 |.. .4.300 |......4.333 ....06/20/2017 .. 06/15/2046
35177P-AX-5 ..... [ORANGE SA . 1. L2.AFE .. . 101.8501 ..254,625 |. ..250,000 .298,121 |.. .5.375 |......3.881 ....07/27/2016 .. 01/13/2042 ...
361448-AU-7 ..... GATX CORP ... 12 .. 2.BFE ..|... ...94.0189 |... 940,189 |.... .1,000,000 |.. e 1,046,524 [ e (1,400) [ e e 5.200 |...... 4.830 . . ...04/03/2018 ...|....03/15/2044 ...
361640-NA-2 ..... GE CAPITAL INTERNATIONAL FUNDING COMPANY ...........fees e Coveis] eeeenes .. 2.BFE ..|... ...97.0900 |... 3,107,852 |.... .3,201,000 |.. DR (1 N 1:5LS T R RPN () ARRRUUR R RN 4.418 |...... 4.418 ... 18, .. 141,420 |....07/08/2016 ...|....11/15/2035 ...
36264F-AN-1 ..... HALEON US CAPITAL LLC 2 s .. 2.BFE ..|... ...84.8341 |... 3,266,114 |.... .3,850,000 |.. 03,538,200 [.eieeeeiiiiieee foeeeeeennn 5,489 | e e 4.000 |...... 4.510 4 .. 154,000 |....07/28/2022 ...|....03/24/2052 ...
370334-CJ-1 ..... GENERAL MILLS INC 2 s .. 2.BFE ..|... ...93.8735 |... 2,041,749 |.... .2,175,000 |.. 2,181,858 [ el 718 e e e 4.700 |...... 4.808 21, .. 102,225 |....08/01/2018 ...|....04/17/2048 ...
37045V-AF-7 ..... GENERAL MOTORS CO N L, .. 2.BFE ..|... . 102.1647 |... 3,064,942 |.... .3,000,000 |.. 3,289,144 s e (7,992) [ e e 6.250 |...... 5.447 ... 46, .. 187,500 |....06/21/2016 ...|....10/02/2043 ...
375558-BA-0 ..... GILEAD SCIENCES INC ... 12 .. 2.AFE ..|... ...92.6054 |... 1,674,291 |.... o 1,826,503 e e (3,918) [ e e 4.500 |...... 3.968 T ... 76,500 |....10/17/2017 ...|....02/01/2045 ...
375558-BD-4 ... GILEAD SCIENCES INC ... 1,2 e .. 2.AFE ..|... ...95.3861 |... 2,193,881 |.... . . e 2,833,148 o e (30897 [ e e 4.750 |...... 4.333 ... 36, .. 109,250 |....04/08/2016 ...|....03/01/2046 ...
384802-AC-8 ..... W GRAINGER INC 1,2 e .. 1.EFE ..|... ...83.7456 |... .. 1,256,183 |.... .1,500,000 |.. 1,491,494 L e 288 [ i e 3.750 |...... 3.788 o, . 56,250 |....05/09/2016 ...|....05/15/2046 ...
391382-AB-4 ..... [GREAT-WEST LIFECO FINANCE (DELAWNARE) LP 1, 1.FFE .. ...84.5674 |. ..528,546 |. ..625,000 751,945 |.. (3,839) | 4.150 |......2.927 . s . 25,938 |....09/01/2021 .. 06/03/2047 ...
404280-A0-2 ..... HSBC HOLDINGS PLC ..vvvveniiiiiiiiiniiiiiiiiiiieiiiiinnnes L. 2.AFE ..|.. ...97.6889 |........ennns 8,523,359 |.... .8,725,000 |. ....9,103,776 (10,773) |vvvvvevnvnnnnnnns Joveeeeeieiiiieeees v 5.250 |...... 4.909 ... 136, .. 458,063 |....08/27/2015 ...|....03/14/2044 ...
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404280-DN-8 ..... HSBC HOLDINGS PLC ..ovvvviniieiiiiieeeccciin e fan e [ [T .. 2.AFE .. . 104.7191 |...ooeneentl... 366,517 onnnnnnnnnnn 350,000 [oiiiiiinnnnnnns 433,401 |oeeeeiiiiiiiiis o (4,418) [eevvvvvvrniiniiins oo 00006500 .o 4196 [MS ..ot |eviiiiiniieens 6,699 ....08/21/2017 ...|....09/15/2037 ...
413875-AT-2 ..... L3HARRIS TECHNOLOGIES INC 2 s .. 2.BFE ..|... ...98.7659 |... ....1,095,820 e (2,782) |eeeeeeeeeeis e |2l 50054 | 4.350 [AO ceeeen [oeeennieeeeens 8,985 |... ....05/05/2016 ...|....04/27/2045 ...
416515-AP-9 ..... HARTFORD FINANCIAL SERVICES GROUP INC .....cevvenveee fon voe | e [T s .. 2.AFE ..|... . 107.0148 |... .... 2,350,804 e (8,788) [ e [0 8.100 5.049 (A0 ...... el 31,049 | ....10/30/2013 ...|....10/01/2041 ...
416515-AS-3 ..... HARTFORD FINANCIAL SERVICES GROUP INC ...eevvveeeeee e wee | e [T s .. 2.AFE ..|... . 106.5300 |... e (3,995) |oeeeiieeeeeeis e 0250950 |l 3.997 [AO teeeen eeeriieeeeeee 4,39 |... ....08/21/2017 ...|....10/15/2036 ...
418056-AU-1 ..... HASBRO INC 2 s .. 2.CFE ..|... ...89.8604 |... . o (7,864) [ e 0002225100 |l 4.548 [MN ...... ... 23,460 |... ....01/30/2015 ...|....05/15/2044 ...
437076-BF-8 ..... HOME DEPOT INC 2 s .. 1.F FE ..|... L 92,9187 |t 2,113,786 |.... ... 2,472,281 e (B,178) | e el 4.400 . 3.792 [MS ...... . 29,474 |... ...09/22/2017 ...|....03/15/2045 ...
444859-BE-1 ..... HUMANA  INC 2 s .. 2.BFE ..|... ...94.8096 |.......cco... 1,753,978 |.... ....2,123,389 e (BL73) [ e [ 4950 | 3.889 A0 ...... .. 22,894 ... ....02/23/2022 ...|....10/01/2044 ...
44891A-CA-3 ..... HYUNDA| CAPITAL AMERICA 2 s .. 2.AFE ..|... ...87.4880 |... e BT s e ee2222.100 3875 [MS oooees e 6,183 |... ....08/17/2022 ...|....09/15/2028 ...
455434-BL-3 ..... [ INDIANAPOLIS POWER & LIGHT CO . .1.GFE .. . 108.4410 |. .. (13,050) |. .5.242 . 11,000 ....09/30/2013 .. 06/01/2037
456873-AF-5 ..... TRANE TECHNOLOGIES FINANCING LTD L2.AFE .. ...92.7517 |. N .4.483 . 68,750 ....03/19/2019 .. 03/21/2049
458140-AY-6 ..... INTEL CORP ... 1FFE .. ...87.2030 |. ..2,616,091 |. ... 3,497 . 17,083 ....12/15/2017 .. 05/11/2047 ...
458140-BU-3 ..... INTEL CORP ... .. 1.F FE ..|... ...84.5031 |... 845,031 |.... 929,266 |-.vvuueeeeeenniies fereeeeeen 8,138 | e [1222222.000 .. 3.048 [FA .ot |oeernnneeeeens 7,722 |... ...03/17/2022 ...|....08/12/2031 ...
45866F-AK-0 ..... INTERCONT INENTAL EXCHANGE INC .... .. 1.G FE ..|... ...86.5548 |.............. 1,298,322 |.... 1,398,728 [ e 130879 [ s e002222.100 .l 3.269 ....03/21/2022 ...|....06/15/2030 ...
45866F-AX-2 ..... INTERCONT INENTAL EXCHANGE INC .... .. 1.G FE ..|... ...99.8021 |...covnnnnnnns 2,420,200 |.... e 2,487,590 [oeeeeieiiiieeee Jeeeeenne (1,051) [ e 42950 | 4.782 ....08/12/2022 ...|....06/15/2052 ...
459200-GS-4 ... INTERNATIONAL BUSINESS MACHINES CORP ... .. 1.G FE ..|... . 105.6846 |... BT TTA e e (B2,757) [ e 10222250600 .. 4711 ....09/30/2013 ...}|....11/30/2039 ...
460146-CN-1 ..... INTERNATIONAL PAPER CO .. 2.BFE ..|... ...95.3339 |..ieeiniieeeenn 843,504 |ooiiiiiiient 675,000 [oiiiiiiieee s 671,760 | feeeeeee i 75 s e |l 50150 | 5.186 ....06/04/2015 ...|....05/15/2046 ...
460146-C0-4 ..... INTERNATIONAL PAPER CO .. .. 2.BFE ..|... ...86.2220 |... e (A8 [ e [ 40400 3.999 ....09/16/2020 ...|....08/15/2047 ...
460146-CS-0 ..... INTERNATIONAL PAPER CO .. .. 2.BFE ..|... ...89.6455 |.............. 2,218,727 |.... ....2,518,931 e (1,082) [ s [0 40350 o 4.232 ...09/22/2017 ...|....08/15/2048 ...
46115H-BE-6 ..... INTESA SANPAOLO SPA ... . |- 2.BFE ..|... .. 6,048,900 |...71.7784 |......onnnnenn 3,732,478 |.... ...5,986,927 [ e [ RURRE ST Y. < T3] R 3.444 ....11/23/2020 ...|....01/12/2048 ...
46625H-HF-0 . JPMORGAN CHASE & CO .. 1.F FE .. 4,332,948 |. 114.5906 |. .. 4,125,260 |. 4,129,661 |.. . 4.956 ....10/30/2013 .. 05/15/2038
46625H-LL-2 ..... [ JPMORGAN CHASE & CO .. 1.G FE .. . 10,476,252 |...95.7263 |. .10,123,085 |. 10,492,053 |.. .5.009 ....01/14/2016 .. 06/01/2045
478165-AH-6 ..... [S C JOHNSON & SON INC L2.AFE .. ...93.1089 |. 1,489,742 |. 1,750,677 |.. .4.101 ....02/08/2018 .. 10/15/2046
485134-BH-2 . EVERGY METRO INC ... 1FFE .. . 105.6022 |. .. 1,288,347 |. 1,419,923 |.. .4.275 ....03/29/2016 .. 11/15/2035 ...
485134-BS-8 ..... [EVERGY METRO INC . 1.FFE .. ...82.5513 |. .. 2,399,353 |. . 2,906,500 .3,379,021 |.. ......3.172 ...02/19/2021 .. 04/01/2049 ...
487836-AT-5 ..... KELLANOVA .. 2.BFE ..|... . 114.6272 |..ccovvnennnns 3,438,817 |.... .3,000,000 |.. 03,410,883 [oiiiiiiiiiniees e (45,636) [ e el 7450 |l 5.161 ....09/30/2013 ...|....04/01/2031 ...
487836-B0-0 ..... KELLANOVA .. 2.BFE ..|... ...89.5477 |.ocoiinins 1,186,507 |.... .1,325,000 |.. 1,838, 71T [ e (360) [ e [ennn 40500 ). 4.426 ....06/06/2017 ...|....04/01/2046 ...
49446R-AN-1 ... KIMCO REALTY OP LLC .. .. 2.AFE ..|... ...81.2007 |...covvnnnnnns 1,544,524 |.... .1,900,000 |.. 1,883,553 [ v 465 [ e e 4.250 |l 4.313 ....03/23/2015 ...|....04/01/2045 ...
494550-A-6 ..... KINDER MORGAN ENERGY PARTNERS LP ... |--2.BFE ... . 109.9322 |..ccovvnnnnnns 4,534,705 |.... .4,125,000 |.. e 8,782,406 |...ooeeeeiiieeee feeeeenn (30,848) [ e e 62950 | 5.324 ....06/06/2017 ...|....01/15/2038 ...
50247V-AB-5 ..... LYB INTERNATIONAL FINANCE BV |- 2.BFE ... ...95.5683 |........eennns 6,689,779 |.... 8,889,673 [ooiiiiiiiiinnens v 3131 e e 0000052250 |l 5.381 ....09/30/2013 ...|....07/15/2043 ...
50540R-AS-1 ..... LABORATORY CORPORATION OF AMERICA HOLDIN .. .. 2.BFE ..|... . ...92.3928 |...coonninnnns 3,487,827 |.... 3,881,188 [ e BATT) [ e e 40700 . 4.487 ...10/17/2017 ...|....02/01/2045 ...
539830-BL-2 . LOCKHEED MARTIN CORP ................ .1.GFE .. 1,576,080 |...97.9755 |. .. 1,347,164 |. 1,548,757 |.. .3.841 ....12/20/2017 .. 05/15/2046 ...
546676-AU-1 ..... LOUISVILLE GAS AND ELECTRIC CO 1.F FE .. 4,928,790 |...97.1636 |. ..4,372,361 |. .4,500,000 . 4,820,262 |.. .4.506 ....10/30/2013 .. 11/15/2040
548661-EB-9 ..... LOWE'S COMPANIES INC ... L2.AFE .. ...74.8986 |. .. 3,445,337 |. .4,600,000 .4,980,814 |.. .3.045 ... 12/21/2021 .. 04/01/2051
55336V-AL-4 . MPLX LP . .2.BFE .. ...92.9845 |. .. 7,252,787 |. .7,800,000 7,982,229 |.. .5.026 ....08/01/2018 .. 03/01/2047
56585A-BE-1 ..... MARATHON PETROLEUM CORP .2.BFE .. ...84.0952 |. . 775,000 764,346 |.. .o... 4.595 ....06/23/2019 .. 04/01/2048 ...
575718-AA-9 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY ..eeveeeeeevennfonn vee | e [T e .. 1.AFE ..|... . 114.8347 |... .6,357,825 |.. e 1,514,190 [ e (90) [ e [-2222.5.600 .. 4.726 ...10/30/2013 ...|....07/01/2111 ...
576360-AU-8 ..... MASTERCARD INC ... 2 s .. 1.EFE ..|... ...84.4115 |... .1,000,000 |.. 934,587 |ovvveiiiiiiiiiins oot 72275 | e 102222.000 | 2.936 ....08/17/2022 ...|....11/18/2031 ...
58013\-FA-7 ..... MCDONALD'S CORP .. 2 s .. 2.AFE ..|... ...98.3337 |... .5,200,000 |.. 5,599,179 [ e (347 [ e e 40875 | 4.318 ....07/27/2016 ...|....12/09/2045 ...
59022C-AJ-2 ..... BANK OF AMERICA CORP ......ccvvvvnnvrrvrnnnnninvrnnnnnnns oo vee [ e [T .. 2.AFE ..|... . 106.7206 |... 2,215,765 o e (1477 [ o eeenn 6110 | 4.978 ....08/28/2015 ...|....01/29/2037 ...
594918-BM-5 ..... MICROSOFT CORP .. 1.AFE ..|... ...99.8813 |... e 2,258,552 [eeieeeeiiieeeee feeeeenne (4,083) [ e 4750 | 4.021 ....04/28/2016 ...|....11/03/2055 ...
594918-CB-8 ..... MICROSOFT CORP ... .. 1.AFE ..|... ...98.3205 |... ..3,932,821 |.... 03,989,210 [oiiiiiiiiinnnns v 139 e e e 40500 .l 4.516 ....01/30/2017 ...|....02/06/2057 ...
61746B-EG-7 ..... MORGAN STANLEY ... .. 1.G FE ..|... ...90.1108 |... 901,108 |.... e 1,080,653 oeeeeeeeiiiieeee Jeeeeenneee e (780) [ e e 4375 | 4.167 ...08/08/2017 ...|....01/22/2047 ...
61747Y-DY-8 ..... MORGAN STANLEY ... .. 1.G FE ..|... ...90.2834 |... ..5,478,400 |.... 28,208,019 [ v (4,102) [ e 000242300 . 4.135 ....06/06/2017 ...|....01/27/2045 ...
61747Y-EK-7 ..... MORGAN STANLEY . 1EFE .. ...92.8603 |. ..928,603 |. .968,957 |.. ......3.210 ....03/18/2022 .. 01/21/2028 ...
61747Y-EL-5 ..... MORGAN STANLEY ... L 1EFE ... .. 1,184,588 )...85.0999 |.............. 1,063,748 |.... .1,250,000 |. L 1,191,384 | [ 30864 | s |00 2943 ) 3.529 ...08/21/2022 ... |....01/21/2033 ...
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631103-AM-0 ..... NASDAQ INC .evveeiiiiiiie it s L 2BFE | 2,494,494 1...79.3440 |......ouunnnn. 2,281,141 | 2,875,000 |....ccvvunnnns 2,502,966 |....oveeiiinninnns forviiinnnnn 8,140 | [ e 3.950 |...... 4792 [MS ...... 113,563 |....08/12/2022 ...|....03/07/2052 ...
641062-AN-4 ..... NESTLE HOLDINGS INC .. 1.DFE ..|... ...89.4575 |... .1,000,000 |.. e 1,005,295 [eeneieiiiiiieee e (128) [ oo e 4.000 |...... 3.966 MS ...... .40,000 |....03/14/2019 ...|....09/24/2048 ...
6533%K-BM-1 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC .. .. 2.AFE ..|... ...89.6997 |... 2911878 [ e 13477 e i e 2.750 |...... 3.308 [MN ...... . 82,500 |....03/21/2022 ...|....11/01/2029 ...
654730-AX-1 ..... NISOURCE INC ... .. 2.BFE ..|... . 104.6357 |... 4,526,649 [ e (2,884) [ e e 5.950 |...... 5.698 (D ....... .. 262,217 |....03/29/2023 ... |....06/15/2041 ...
654730-BG-7 ..... NISOURCE INC ... .. 2.BFE ..|... .. 81.0178 |... e 1,204,200 [ e (108) Lo o e 3.950 |...... 3.927 [MS ...... ... 47,400 |....12/20/2017 ...|....03/30/2048 ...
655844-BY-3 ..... NORFOLK SOUTHERN CORP ... s .. 2.AFE ..|... .. 1,963,187 |...86.0513 |... 1,721,025 |.... e 1,967,886 [nneeeeiiiieeee e 872 e e e 4.150 |...... 4.240 [FA ...... ... 83,000 [....07/30/2018 ...|....02/28/2048 ...
666807-BH-4 ..... NORTHROP GRUMMAN CORP ... AT .. 2.AFE ..|... .. 2,987,880 |...95.8485 |... 2,492,062 |.... 002,926,587 [oiiiiiiiiiinnnns e (1A74) s o e 4.750 |...... 3.827 (D ....... .. 123,500 |....12/20/2017 ...|....06/01/2043 ...
666807-BP-6 ..... NORTHROP GRUMMAN CORP 12 .. 2.AFE ..|... ...85.7697 |... 1,286,546 |.... .... 1,438,455 o e 1481 | o e 4.030 |...... 4.307 [AO ...... ... 60,450 |....03/28/2018 ...|....10/15/2047 ...
667274-AC-8 ..... NORTHWELL HEALTHCARE INC 1,2 .1.GFE .. ...84.8365 |. .. 2,545,004 |. 23,000,000 |evveeiiiiiiiins foeeiiiiiiii . .4.260 |......4.260 127,800 |....09/19/2017 .. 11/01/2047
67066G-AH-7 ..... NVIDIA CORP .. 1,2 . 1EFE .. ...83.5254 |. ..542,915 |. 742,749 .. (2,455) |. .3.500 |......2.725 . 22,750 |....09/01/2021 .. 04/01/2050
67077M-AX-6 ..... NUTRIEN LTD .... 1,2 .2.BFE .. ...81.6561 .. 1,061,529 |. 1,407,984 |.. (2,547) |. .3.960 |......3.461 . 51,350 |....06/29/2020 .. 05/13/2050 ...
68268N-AG-8 ..... ONEOK PARTNERS LP .. 12 .. 2.BFE ..|... . 104.7283 |... 5,192,430 |.... B TT3,252 s e 4,931 oo oo e 6.125 |...... 6.489 [FA ...... ... 126,532 |... .. 151,839 |....03/29/2023 ... |....02/01/2041 ...
68389X-AM-7 ..... ORACLE CORP ...evvveieivirniieieiinnnineeeennnnneeeennnnns foeeeen | e [T .. 2.BFE ..|... ...98.4288 |... 2,460,720 |.... ... 2,675,934 e (8,871) [ | e 5.375 |...... 4.756 [ ....... .... 61,962 [... .. 134,375 |....10/30/2013 ...|....07/15/2040 ...
68389X-BF-1 ..... ORACLE CORP .. 2 s .. 2.BFE ..|... ...81.7592 |... 3,270,369 |.... ....4,040,133 e (1,218) | e s 4125 |...... 4.053 [MN ...... .... 21,083 |[... .. 165,000 |....03/30/2016 ...|....05/15/2045 ...
685218-AB-5 ..... ORANGE SA .. 2.AFE ..|... . 103.9514 |... 4,158,088 |.... ....4,708,167 2 (28,018) | e e 5.500 |...... 4.169 [FA ...... .... 88,611 [... ..220,000 |....08/09/2017 ...|....02/06/2044 ...
693475-AZ-8 ..... PNC FINANCIAL SERVICES GROUP INC .. 1.G FE ..|... ...87.5219 |... 1,094,023 |.... .... 1,205,188 e 8,804 e e s 2.550 |...... 3.206 [ ....... ... 14,078 |... ... 31,875 |....03/21/2022 ...|....01/22/2030 ...
693475-BA-2 ..... PNC FINANCIAL SERVICES GROUP INC .. 1.G FE ..|... . ...83.6724 |... .. 4,894,835 |.... .... 5,139,495 Y & I /T R AR RN 2.307 |...... 4.047 (A0 ...... e 25,492 ... .. 134,960 |....07/28/2022 ...|....04/23/2032 ...
69351U-AlI-3 ..... PPL ELECTRIC UTILITIES CORP .. 1.EFE ..|... .. 1,081,810 |...71.7497 |... 717,497 |.... ....1,075,270 e (2,086) |oeeennneeeeeenn e e 3.000 |...... 2.592 | A0 ...... e 7,500 |... ... 30,000 |[....10/06/2020 ...|....10/01/2049 ...
70213H-AC-2 ..... MASS GENERAL BRIGHAM INC .. .. 1.DFE ..|... .. 3,407,811 |...84.7755 |... 2,490,704 |.... .... 3,393,104 2 (8,003) [eunniiiiiiiis e e 4117 |...... 3.320 .... 60, .. 120,957 |....02/23/2022 ... |....07/01/2055 ...
713448-EP-9 . PEPSICO INC oevveeeeeennennns . 1EFE .. ...73.4825 |. .. 1,102,237 |. 1,461,525 |.. L9738 | .2.875 |......3.019 s . 43,125 |....08/30/2021 .. 10/15/2049
714270-AC-2 ..... [PERNOD RICARD INTERNATIONAL FINANCE LLC L2.AFE .. ...66.4982 |. .. 3,324,912 |. . 4,879,446 |.. 2,955 | .2.750 |......2.880 .34, 137,500 |....09/28/2020 .. 10/01/2050
718172-AC-3 ..... PHILIP MORRIS INTERNATIONAL INC .. .. 1.F FE .. . 112.0385 |. .. 2,240,769 |. . 2,492,092 |.. .. (24,709) |. .6.375 |......4.093 .15, 127,500 |....06/06/2017 .. 05/16/2038
718172-BD-0 ..... PHILIP MORRIS INTERNATIONAL INC .| 1.FFE .. ...94.0612 |. ..846,551 |. .962,891 |.. (1,985) | 4,875 |......4.344 s . 43,875 |....06/06/2017 .. 11/15/2043 ...
718172-BL-2 ..... PHILIP MORRIS INTERNATIONAL INC .. 1.F FE .. ...85.8842 |. ..2,834,179 |. .3,300,000 . 3,485,270 |.. (5,696) |- .4.250 |......3.856 ...04/28/2016 .. 11/10/2044 ...
718547-AP-7 ..... PHILLIPS 66 CO .. 2.AFE ..|... ...93.5927 |... 659,829 |.... ... 705,000 |.. 709,398 e (2,957) [ e e 4.900 |...... 4.854 ....04/25/2019 ...|....10/01/2046 ...
72650R-AN-4 ..... PLAINS ALL AMERICAN PIPELINE LP . |--2.BFE ... . 105.3542 |... 4,530,229 |.... .4,300,000 |.. e 4,840,805 |o.eiiiiiiiieee [ (30,268) [-oeeeeeeeeiieeeee Joeemenineeeeeies fend 6.700 |...... 5.301 ....09/30/2013 ...|....05/15/2036 ...
744320-A0-8 ..... PRUDENTIAL FINANCIAL INC B - 1.GFE ... . 108.3233 |... 4,657,903 |.... .4,300,000 |.. 4,583,255 [o.euvviiiiiiiiiinn oo (15,236) |-eeeeeeeeeeeeeeees fervieiiiiiiiiiiens s 5.700 |...... 5.003 ....02/23/2016 ...|....12/14/2036 ...
T44320-BN-4 ... PRUDENTIAL FINANCIAL INC N A |- 1.GFE L. . 113.6177 |... e (8,812) | e s 6.625 |...... 4.173 ....08/21/2017 ...|....06/21/2040 ...
T44538-AA-T ..... PUBLIC SERVICE COMPANY OF NEW HAMPSHIRE ... N | LEFE L . 102.1661 |... . 2,300,942 L (19,897) [ounniiiiis | e 5.600 |...... 3.985 ....03/29/2016 ...|....10/05/2035 ...
744560-BB-1 ..... PUBLIC SERVICE ELECTRIC AND GAS CO . 1 .. 1.F FE ..|... ...83.7735 |... 850,301 |.... . 1,045,720 e (1,185) oo e oo 3.800 |...... 3.575 ...04/27/2016 ...|....01/01/2043 ...
754730-AH-2 ..... RAYMOND JAMES FINANCIAL INC . 1, .1.GFE .. ...75.6222 |. .. 1,739,310 |. .2,300,000 . 2,563,500 |.. (5,971) | .3.750 |......3.138 ... 12/21/2021 .. 04/01/2061 ...
761713-BB-1 ..... REYNOLDS AMERICAN INC 1, .2.BFE .. ...93.7877 |. ..2,157,118 |. .2,300,000 . 2,554,040 |.. (6,738) |. .5.850 |......4.995 ....06/23/2016 .. 08/15/2045
761713-Bi-5 ..... REYNOLDS AMERICAN INC ... 1. .2.BFE .. . 103.7474 |. 1,556,212 |. 1,664,771 |.. .7.000 |......5.982 ....12/23/2015 .. 08/04/2041
76720A-AD-8 ..... RIO TINTO FINANCE (USA) PLC . 1, 1.FFE .. ...97.0488 |. ..485,244 |. .497,619 |.. 4.750 |......4.789 ....06/05/2015 .. 03/22/2042
76720A-AG-1 ..... RIO TINTO FINANCE (USA) PLC . 1, 1FFE .. ...90.4887 |. ..7,012,870 |. .6,905,513 |.. .4.125 |......5.033 ....03/29/2023 .. 08/21/2042 ...
773903-AE-9 ..... ROCKIELL AUTOMATION INC ....eeveeeeeeeeeemnieeeeeeeenns fo vee | s Tons .. 1.G FE ..|... L 111.2043 |l 6,677,656 |.... 6,829,072 [oiieiiiiiieee foeeeeenn (40,834) [ e e 6.250 |...... 4.871 ...09/30/2013 ...|....12/01/2037 ...
773903-AJ-8 ..... ROCKIELL AUTOMATION INC ... 12 .. 1.G FE ..|... ...89.4992 |... 894,992 |.... 1,016,085 e o (7)) e e e 4.200 |...... 4.09% ....03/14/2019 ...|....03/01/2049 ...
775109-AZ-4 ..... ROGERS COMMUNICATIONS INC . 12 .. 2.CFE ..|... ...97.2388 |... .. 1,398,294 |.... e 1,639,637 [oeieeiiiiiieeee feeeeeeeee s (6,567) [ o e 5.450 |...... 4.366 ....02/23/2022 ...|....10/01/2043 ...
78409V-BL-7 ..... S&P GLOBAL INC 12 .. 1.G FE ..|... ...83.0915 |......oounnnns 2,492,746 |.... 2,721,552 [ 5,029 L o e 3.700 |...... 4.270 ....07/28/2022 ...|....03/01/2052 ...
797440-BU-3 ..... SAN DIEGO GAS & ELECTRIC CO . 12 .. 1.F FE ..|... ...85.3603 |....coounnnnns 1,707,206 |.... 1,984,847 | 882 [ e e 4.150 |...... 4.200 ....08/01/2018 ...|....05/15/2048 ...
808513-BG-9 ..... CHARLES SCHIIAB CORP ... 12 .. 1.F FE ..|... ...80.7729 |....covnnnnnns 1,696,231 |.... 01,969,164 [ e 15,913 e e e 1.650 |...... 2.589 . . ....03/21/2022 ...|....03/11/2031 ...
824348-AX-4 ..... SHERWIN-WILLIAMS CO ... 12 .. 2.BFE ..|... ...91.6989 |.......oeennnt 2,911,440 |.... 03,808,211 [ e (3,893) [ e e 4.500 |...... 4.216 11, .. 142,875 |....07/10/2019 ...|....06/01/2047 ...
82620K-AF-0 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV . .. 1.EFE ..|... ...94.3991 |... ..1,840,782 |.... 02,029,731 [ e (2,287) [ e e 4.400 |...... 4111 s . 85,800 |....08/01/2018 ...|....05/27/2045 ...
828807-CE-5 ..... SIMON PROPERTY GROUP LP ......... . 1.GFE .. . 113.2616 |. ..792,831 | .884,825 |.. .6.750 |......4.415 .19, . 47,250 |....01/14/2016 .. 02/01/2040 ...
842400-EV-1 ..... SOUTHERN CALIFORNIA EDISON CO ... .. 1.GFE ..|.. . 104.3415 |...ooovnennnns 3,651,951 |.... .3,500,000 |. ....4,081,305 |...oooieiennnnnns fooeeennn (40,398) | o Jeenen 5.750 |...... 3.911 ... 50, .. 201,250 |....06/06/2017 ...]....04/01/2035 ...
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842400-FC-2 ..... SOUTHERN CALIFORNIA EDISON CO ..ovvvvvveneeeciiniine foe vee | s T L 1GFE o 2,280,382 |. 102.0910 |........eunnn. 1,841,722 oo 1,804,000 [....ooevennnn 2,135,313 | e (21,363) |ovvveneerieininns forriiiiiiiiis s 5.625 |...... BT24FA s | 42,281 |, 101,475 |....04/27/2016 ...|....02/01/2036 ...
842400-GR-8 ..... SOUTHERN CALIFORNIA EDISON CO . 2 s .. 1.G FE ..|... ...91.9375 |t 2,463,925 |.... .... 3,436,938 o (19,848) |oeeeeeeeeceens e s 4.875 |...... 3.209 [MS ...... .. 130,650 |....07/14/2020 ...|....03/01/2049 ...
843646-AJ-9 ..... SOUTHERN POWER CO ...ovvvvveieviiniieeeceeneeeeeeenens oo een [ e [Tl .. 2.BFE ..|... ...94.8028 |.............. 4,678,520 |.... ....5,004,104 e (2,018) [ e e 5.250 |...... 5.136 ...10730/2013 ...|....07/15/2043 ...
853254-AN-0 ... STANDARD CHARTERED PLC i .. 2.BFE ..|... ...98.7445 |... 88,870 |eeeeniieeeeennn90,000 [onniiiiiiee 98,277 e e (283) | [ s 5.700 |...... 4.974 ....04/03/2018 ...|....03/26/2044 ...
854502-AJ-0 ..... STANLEY BLACK & DECKER INC .. 12 .. 2.AFE ..|... ...91.7922 |... ..872,026 |.... R ( < 0[C) 1 SRR AR R 4.850 |...... 4.436 ....03/14/2019 ...|....11/15/2048 ...
855244-AS-8 ... STARBUCKS CORP ... 12 .. 2.AFE ..|... .. 8,011,866 |...91.3149 |.............. 6,300,730 |.... e 913,431 | [ (25,649) |-vvveeeeeeeniees foeeeeeeiiiis e 4.500 |...... 3.591 ...12/05/2019 ...|....11/15/2048 ...
855244-AU-3 ..... STARBUCKS CORP ... 12 .. 2.AFE ..|... ...5,375,422 1...90.9161 |.............. 4,182,140 |.... +...5,308,997 [ooiiiiiiiiiiis e (17,332) |oeeeeeeeeeeeeeeees o s 4.450 |...... 3.521 ....12/05/2019 ...|....08/15/2049 ...
85917P-AB-3 ..... STERIS IRISH FINCO UNLIMITED CO .. L2 .. 2.BFE ..|... 1,507,605 |...77.6689 |... ..1,165,034 |.... .... 1,507,171 e (185) [ e et 3.750 |...... 3.722 ....08/30/2021 ...|....08/15/2051 ...
863667-AJ-0 ..... STRYKER CORP ......... 1, L2.AFE .. ...95.8436 |. ..910,514 |. ..950,000 941,074 |.. .24 | .4.625 |......4.694 ....03/03/2016 .. 03/15/2046
86765B-AK-5 ..... ENERGY TRANSFER LP . 1. .2.CFE .. . 100.6181 ..2,666,380 |. .2,650,000 .2,848,077 |.. (6,289) | .6.100 |......5.446 ....04/12/2016 .. 02/15/2042
871829-BD-8 ..... SYSCO CORP ......... 1, .2.BFE .. ...88.8879 |. . 400,000 415,706 |.. ... (433) |. .4.500 |......4.222 ....06/06/2017 .. 04/01/2046 ...
87264A-AZ-8 ..... T-MOBILE USA INC . 12 .. 2.BFE ..|... ...88.4483 |... . .4,000,000 |.. 4,795,088 |..eeiiiiiiieee e (19,166) [ e e 4.500 |...... 3.344 ...09/10/2020 ...|....04/15/2050 ...
873050-CM-1 ... TTX CO 12 .. 1.F FE ..|... ...85.8265 |... 2,167,120 |.... .2,525,000 |.. 2,522,814 o e BT e i e 4.200 |...... 4.206 ....06/06/2016 ...|....07/01/2046 ...
874060-AZ-9 ..... TAKEDA PHARMACEUTICAL CO LTD .. L2 .. 2.AFE ..|... ...71.5930 |... 7,481,471 |.... e (9,283) | e s 3.175 |...... 2.981 ....10/05/2021 ...|....07/09/2050 ...
883556-BG-6 ..... THERMO FISHER SCIENTIFIC INC ... 12 .. 1.G FE ..|... . 104.1311 |... 2,082,621 |.... 2 (16,908) [ouveniiiiiiiiiiis e e 5.300 |...... 3.566 ....02/23/2022 ...|....02/01/2044 ...
884903-BH-7 ..... THOMSON REUTERS CORP ....eeeveeeeeeeenneeeeemmneeees o wee [ e [T s .. 2.AFE ..|... . . 103.9939 |... e (2,989) | e s 5.850 |...... 5.480 ....09/30/2013 ...|....04/15/2040 ...
89420G-AE-9 ..... TRAVELERS PROPERTY CASUALTY CORP ....evvvnvvvevninnnes fooe wee | e [T .. 1.F FE ..|... ..606,618 |. 114.1839 |... 2 (5,300) [eunniiiiiiiiis e e 6.375 |...... 4.691 ....09/30/2013 ...|....03/15/2033 ...
902494-BH-5 ..... TYSON FOODS INC 2 s .. 2.BFE ..|... 2,370,081 |...90.8966 |... . .... 2,346,587 e (5,873) oo e e 5.100 |...... 4.314 ...06/27/2019 ...|....09/28/2048 ...
902494-BK-8 ..... TYSON FOODS INC 2 s .. 2.BFE ..|... .. 130,876 |...97.2006 |... ..125,000 |.. 128,284 [oooeiviiiiiiiiii o (898) [ s e 4.350 |...... 3.760 ....04/26/2019 ...|....03/01/2029 ...
904764-AH-0 ..... UNILEVER CAPITAL CORP . 1EFE .. . 111.3761 .3,800,000 4,421,122 |.. ..(58,083) | .5.900 |......3.720 ....01/24/2019 .. 11/15/2032
907818-EG-9 ..... UNION PACIFIC CORP . 2 .1.GFE .. ...82.5030 |. . 700,000 668,148 |.. . 246 |. .4.375 |...... 4.622 ....02/29/2016 .. 11/15/2065
907818-EM-6 ..... UNION PACIFIC CORP ... 2 . 1.GFE .. ...83.8118 |. N . 1,592,500 .1,615,388 |.. (479) .3.799 |......3.715 ....12/22/2016 .. 10/01/2051
911312-BS-4 ..... [UNITED PARCEL SERVICE INC . 2 1FFE .. . 18,747,062 |...80.5518 |. . 15,083,329 |. 18,725,000 18,745,748 |.. (536) |. .3.400 |...... 3.393 ....09/17/2019 .. 09/01/2049 ...
911312-Bi-5 ..... UNITED PARCEL SERVICE INC . 2 1.FFE .. 1,491,660 |. 106.6633 |. ..1,066,633 |. .1,000,000 . 1,454,410 |.. ..(11,880) | .5.300 |......2.809 ...10/06/2020 .. 04/01/2050 ...
913017-BT-5 ..... RTX CORP i eceii e eecevniineeeens foeeen [ e [T .. 2.AFE ..|... ...90.9357 |... 5,001,466 |.... ..5,893,461 [ | (14,301) [ 4.500 |...... 3.950 ....06/06/2017 ...|....06/01/2042 ...
91324P-CR-1 ... UNITEDHEALTH GROUP INC ..eeeeeeeeeeeeeeeeeeeeeeeeeee [ wee [ [T s .. 1.F FE ..|... ...97.2292 |... 4.750 |...... 4.218 ....12/20/2016 ...|....07/15/2045 ...
91324P-DF-6 ..... UNITEDHEALTH GROUP INC .. 2 s .. 1.F FE ..|... ...82.4829 |... 3.750 |...... 3.618 ....12/15/2017 ...|....10/15/2047 ...
91324P-ED-0 ... UNITEDHEALTH GROUP INC 2 s .. 1.F FE ..|... ...86.6923 |... 2.300 |...... 3.013 ....08/21/2022 ...|....05/15/2031 ...
914886-AA-4 ..... UNIVERSITY OF SOUTHERN CALIFORNIA ...ovvvvnivvinnnnn [ e | e [T .. 1.CFE ..|... . 102.9850 |... 5.250 |...... 4.781 ....09/30/2013 ...|....10/01/2111 ...
92277G-AF-4 VENTAS REALTY LP 2 s .. 2.AFE ..|... ...81.0032 |... . ... 1,759,428 4.375 |...... 4.335 ...01/14/2015 ...|....02/01/2045 ...
92343V-CK-8 ..... [VERIZON COMMUNICATIONS INC L2.AFE .. ...95.5226 |. . 200,000 .190,873 |.. .4.862 |......5.208 ....12/14/2015 .. 08/21/2046 ...
92343V-CZ-5 ..... [VERIZON COMMUNICATIONS INC .. L2.AFE .. ...92.3710 |. ..625,000 624,021 |.. 4.672 |......4.682 ....04/05/2016 .. 03/15/2055
92343V-DS-0 . | VERIZON COMMUNICATIONS INC .. L2.AFE .. . 100.5710 |. . .5,175,000 .5,785,346 |.. .5.012 |......4.247 ...05/08/2019 .. 04/15/2049
927804-FW-9 ..... [VIRGINIA ELECTRIC AND POWER CO L2.AFE .. ...83.0112 |. ..195,906 |. ..236,000 .246,002 |.. .4.000 |......3.719 ....08/21/2017 .. 11/15/2046
927804-FY-5 ..... VIRGINIA ELECTRIC AND POWER CO L2.AFE .. ...79.9283 |. ..1,118,996 |. . 1,400,000 1,322,754 |.. .3.800 |[......4.169 ....08/02/2018 .. 09/15/2047 ...
92936U-AG-4 ... WP CAREY INC 2 s .. 2.AFE ..|... ...84.5845 |... ..825,000 |.. 841,695 [ooeeeeeeiiiiieee oeeeenneen (2,249) [ oo e 2.400 |...... 2.081 ...01/25/2021 ...|....02/01/2031 ...
931427-AC-2 ... WALGREENS BOOTS ALLIANCE INC .. 2 s .. 2.CFE ..|... ...83.4404 |... .2,000,000 |.. 2,167,019 [ e (5126) [ e e 4.800 |...... 4.186 ....04/28/2015 ...|....11/18/2044 ...
94973V-8B-2 ..... ELEVANCE HEALTH INC ..eeeveeeeeceeeeeeeeeeeeeeeeeens fo e [ [T s .. 2.BFE ..|... ...92.7765 |... 250,000 |oeeernnnneeeeennn269,189 [ eeeeiniee e (B57) [ oo e 4.650 |...... 4.067 ...07/26/2016 ...|....01/15/2043 ...
949748-GQ-7 ..... WELLS FARGO & CO e | 2.BFE ... L..91.0687 |...oovvnnnnnnnn 182,137 |oninniiiiinnnn 200,000 [iiiiinnnnnnnn200,196 |oeennncciiiinnns fovvvviniinees () e oo e 4.900 |...... 4.893 ....12/14/2015 ... |....11/17/2045 ...
94980V-AG-3 ..... WELLS FARGO BANK NA .. - 2.AFE ... . 103.1707 |.............. 5,158,533 |..............5,000,000 |..............5,488,007 |...cereeeemmunnne foreeennnn (27,284) |oueeeeeeeeiees oo e 5.950 |...... 4.905 ....10/16/2013 ...|....08/26/2036 ...
960413-AS-1 ..... WESTLAKE CORP .. 1 .. 2.BFE ..|... . ...91.2435 |... e 1,725,000 [onnnnnnnnnnnn 2,180,638 ociiiiiiiiiiiis [ (13,793) [ e e 5.000 |...... 3.307 ....09/01/2021 ...|....08/15/2046 ...
963320-AV-8 ..... WHIRLPOOL CORP . 1,2 e .. 2.BFE ..|... .. 1,091,211 |...84.0646 |... 924,710 |.... e 1,092,512 [ e 189 [ e e 4.500 |...... 4.549 ...05/18/2016 ...|....06/01/2046 ...
96950F-AF-1 ..... WILLIAMS COMPANIES INC .. T .. 2.BFE ..|... ...5,272,448 |. 106.8985 |.............. 5,344,923 |.... ....5,212,644 e (7,612) [ e e 6.300 |...... 5.890 ....09/30/2013 ...|....04/15/2040 ...
96950F-AK-0 ..... WILLIAMS COMPANIES INC .. 12 . .. 2.BFE ..|.. .. 1,106,400 ). 100.9791 |.............. 1,009,791 |.... .... 1,087,504 e (2,804) |eeeinieieieiis e oo 5.800 |...... 5.085 ...02/25/2015 ... |....11/15/2043 ...




0L

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
98978V-AH-6 ..... ZOETIS INC ..iiiiiiieiniiiiiniiiiiiiiiniisnesinennnnnnens fone vee | onnees 1,2 e L2AFE L 2,330,265 |...95.7702 |.............n 2,394,256 |........c. 2,500,000 [.....ccoennnns 2,364,059 |o.oiiiiiiiiiinnns forviiinnnns 4112 | i e 4.700 |...... S 5T [FA s i 48,958 |...nnns 117,500 |....10/30/2013 ...|[....02/01/2043 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 800,516,336 | XXX 697,919,080 752,262,825 790,825,888 XXX XXX XXX 8,374,555 34,938,954 XXX XXX
05530V-AN-9 ..... BCAP 2007-AA3 21A - RMBS L TAFRM ... ...94.3487 |... ..478,999 |.. 467,456 |.ooeeeeenieeee oeeeeennnni2,258 [ 6,381 [ e 5.910 |...... 6.144 . 15,508 |....08/22/2019 ...|....05/25/2047 ...
05951F-BB-9 ..... BAFC 2007-1 1A1 - CMO/RWBS .. L 3AFM ... ...78.1978 |... . 4,458,693 |.. 3,827,527 foieiiiiiiiinees e (31,404) | o e 5.868 |...... 5.888 .. 253,461 |....10/25/2018 ...|....01/25/2037 ...
25151K-AC-3 ..... DBALT 2007-3 2A1 - RMBS ... L TAFRM ... ... 71.4285 |... . 4,433,819 |.. e 3,498,626 |....oeeeeeniiiees foeeeeeenn 7,914 134977 [ e 6.220 |...... 7.599 .. 149,069 |....10/20/2015 ... |....10/25/2047 ...
525227-AK-0 ..... LXS 2006-GP2 2A1 - RMBS ... L TARN L ...90.3000 |... . 4,038,454 |.. 3,646,724 | i [ 183,265 [ e 5.860 |...... 6.336 ....01/19/2018 ...|....06/25/2046 ...
86359D-UP-0 ... LXS 2005-5N 2A1 = RMBS .....ccevvuuiiiiiiiiniiaiiaennnnnns AR 1,978,902 |...79.7702 |....ccvvunnnns 2,078,928 |..iieeennnnn 2,606,146 [.............. 2,019,674 [..oooomniiiiiin 8,925 [ e [ 4.255 |...... 8.351 ...04/12/2016 ...|....11/25/2035 ...
1029999999. Subtotal - Bonds - Industrial and Miscella -

Residential Mortgage-Backed Securities 13,437,386 | XXX 12,831,059 16,016,110 13,460,008 XXX XXX 667,357 XXX XXX
05525M-AG-1 ..... BAMLL 2014-520M C = CMBS ....eevvviiiriiiniieciiiinnnns LOARM e 3,335,280 |...60.7137 [...oerrennnn 2,124,981 |t 3,500,000 |.....ccvunnnns 3,394,548 |..oovviiiiiiiiiis e 7,886 e e e 4.35% |...... 4.756 [MON ..... |oeeeeeeneeennnn 8,467 |oennnnnns 149,535 |....08/01/2014 ...|....08/16/2046 ...
05604F-AN-5 ..... BIWAY 2013-1515 D - CMBS ... L TAFRM ... 6,360,955 |...88.2761 |... 08,569,525 [oeieiiiiiiieee feeeeeeen 3137 e e e 3.633 |...... 4.381 .. 240,881 |....08/02/2018 ...|....03/10/2033 ...
07325M-AA-2 ..... BAYC 2007-1 A1 - CMBS .. 2.CFE ..|... .. 869,569 |...92.0206 |.................994,257 |...ooeeiinnnnn 1,080,472 |ooiiininnn 937,167 [ o (16,090) | o e 5.800 |...... 8.179 ... 56,982 [....09/30/2013 ...|....03/25/2037 ...
07325Y-AA-6 ..... BAYC 2007-3 A1 - CMBS .. 3.AFE ..|... .. 707,974 ]...90.3486 |... TT7,962 [eoeeeeeeeniieeeee oeeeeneee (7,909) [oveeecceiiiees oo e 5.830 |...... 8.899 ... 49,095 |....09/30/2013 ...|....07/27/2037 ...
125958-BD-2 ..... CSAIL 2017-C8 BDC - CMBS .. L TARN L 2,769,246 |...72.7593 |... s .. R 13 N1 VB R R/ <1} N FORUURRR AR N 3.799 |...... 4.739 . .. 110,722 |....11/02/2018 ...|....06/17/2080 ...
30293X-Ad-9 ... FREMF 2015-K51 B = CMBS ....eeeiiiieniiiieeceniineeeees AR 9,481,813 [...97.2792 [....ccvvunnnnt 9,727,917 |oueeeeees 10,000,000 |.............. 9,872,014 [..oooveniiiiiii e 57,395 [ i [ 4.077 |...... 4.735 [MON ..... [oeeeeeeeene.. 33,978 |oiiiiiinnes 400,699 |....06/08/2016 ...|....10/26/2048 ...
1039999999. Subtotal - Bonds - Industrial and Miscella -

Commercial Mortgage-Backed Securities 23,524,837 | XXX 21,685,931 25,093,730 24,432,305 XXX XXX ,006,915 XXX XXX
38175J-AG-2 ..... GOCAP 17-R BR = CDO ....evvvvvvenneeeieriiineeeeinnineees oo ven | s 45 ... L AFFE e 4,869,522 [...99.2129 [.............. 4,762,221 |.ooovvnnennnns 4,800,000 |.eeevunnnnnnns 4,869,522 |..eeiiiiiinninnes forviiiiiiiiis e 46,820 [ e 8.540 |...... 8.531 [JAJD oo |oevviiineeenn 77,428 e, 385,022 |....08/07/2017 ...|....10/25/2030 ...
6393%E-AE-3 ..... NAVSL 2015-A B - ABS .... .. 1.CFE ..|... ...91.0585 |...ccvvnennnns 4,552,927 |.... 4,950,159 [ e 20,534 [ e e 3.500 |...... 4.056 .. 175,000 |....01/13/2015 ... |....12/15/2044 ...
63939N-AD-5 ..... [NAVSL 16A B - ABS .. .1.CFE .. ...92.6469 |. L 7,411,754 | .7,615,281 |.. .3.500 |......5.853 280,000 |....01/28/2016 ..
64032X-AB-1 ..... NSLT 2012-3 B - ABS .1.CFE .. ...90.9211 ..1,818,421 |. .2,131,905 |.. .6.452 |......4.328 122,354 |....04/08/2014 ..

78448P-AF-7 ..... SMB 2015-A C - ABS .... v (4 o 1B FE L L. 96,5282 [ 1,910,464 |.... 1,980,471 Lo 5,372 o i e 4.500 |...... 4.866 ... 90,000 |....04/15/2015 ...|....
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 19,031,805 [ XXX 20,455,787 21,800,000 21,547,337 215,29 46,820 XXX XXX XXX 103,801 1,052,377 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 857,410,364 [ XXX 752,891,856 815,172,665 850,265,538 (1,124,091) 351,443 XXX XXX XXX 8,574,921 37,665,601 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX

48249D-AA-9 ... |KKR GROUP FINANCE CO 1 LLC ...iieeerininieeinnnnnaes | ...... | ....... |1,2 ....... | 1FFE | 1,393,483 [...95.9935 [.............. 1,247,915 |ooveenneeens 1,300,000 |....ooeeennnnn 1,376,961 |oovvnniiiieiennn fonieees (2,464) |vneeeeeennnines fooreeiiiiiii Jennns 5.500 |...... 5.007 [FA cooees oeennaiieennes 29,792 |oeeeeieiaaenes 71,500 [....01/14/2016 ...|....02/01/2043 ...
1419999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates - Issuer

Obligations 1,303,483 | XXX 1,247,915 1,300,000 1,376,961 (2,464) XXX XXX XXX XXX
45675#-AA-3 ..... INFINITY ASSET HLDS 2020 CLASS A - ABS .............. LLFPL e 2,770,219 [...78.2516 |.............. 2,167,741 | 2,770,219 |.oooevvnnnnnns 2,768,528 [..ccovvvniiiiiinn Jovvnneeenn (A01) [ i 022,250 o 2.269 ....12/29/2021 ...|....01/25/2057 ...
45675#-AB-1 ..... INFINITY ASSET HLDS 2020 CLASS B - ABS ... N c|--4BPL ... .. 513,947 |...72.3684 |... ..513,947 |.. e BIB947 e e e e 202050250 . 5.307 ...12/29/2021 ...|....01/25/2057 ...
45675#-AC-9 ..... INFINITY ASSET HLDS 2020 CLASS C - ABS ........ccevvn foun .en 4 | 4BPL L .. 134,068 |...74.6017 |... ..134,068 |.. 134,068 e e e e |0l 8750 [l 6.843 ...12/29/2021 ... |....01/25/2057 ...
1449999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates - Other Loan-

Backed and Structured Securities 3,418,233 | XXX 2,639,693 3,418,233 3,416,542 (401) XXX XXX XXX 8,470 107,035 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 4,811,716 | XXX 3,887,608 4,718,233 4,793,503 (2,865) XXX XXX XXX 38,262 178,535 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 924,954,129 | XXX 810,793,421 861,367,847 913,320,282 (1,708,276) XXX XXX XXX 9,883,258 40,815,199 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 13,437,386 [ XXX 12,831,059 16,016,110 13,460,008 (16,307) 304,624 XXX XXX XXX 22,713 667,357 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 23,524,837 | XXX 21,685,931 25,093,730 24,432,305 107,070 XXX XXX XXX 73,853 1,006,915 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 23,350,038 | XXX 23,005,479 25,218,233 24,963,879 214,89 46,820 XXX XXX XXX 112,271 1,159,412 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
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2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 985,266,390 | XXX 868,405,890 927,695,920 976,176,474 (1,402,618) 351,443 XXX XXX XXX 10,092,094 43,648,883 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 42,717,061 1B..$............. 36,472,006 1C..$............ 31,121,867 1D ..$............ 46,426,614 1E..$.......... 60,029,007 1F ..$.......... 141,725,070 1G..$.......... 175,635,454
1B 2B .. 225,146,695 2C..$ .. 21,990,981
1C 3B FO SRR
1D 4B .. ..
1E 5B .. .8
1F




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
57582R-06-6 ......... MASSACHUSETTS (COMMONWEALTH OF) ... ....03/29/2023 ... [ J.P. MORGAN SECURITIES INC. ...ciiiiirenniiiiiiiiiniiiiiiti s ciiii s s errai e s s rnaei s s s snnnns s e s ennnnnssssnns |oonnnnseesennnnnnseeeeennnneeenens Joviinneeeeenninneeenns 1,027,044 |... ... 1,370,000
57582R-07-4 ......... MASSACHUSETTS (COMMONWEALTH OF) ... ...03/29/2023 ... [J.P. MORGAN SECURITIES INC. .... 758,588 |... ... 1,035,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 1,785,631 2,405,000
15189X-AM-0 ......... CENTERPOINT ENERGY HOUSTON ELECTRIC LLC .... 0008/29/2028 ... [USBK . eeeeeee e e e e et e e e e e e e e e e e e e e e e e e nna e e e e eennnn e e e eennnnneeeennnnneeeeennnns |rennnnneeeeennnneeeeennnnanaeeeens |oriiieeeeeenn e 7,214,278 |... ... 8,940,000
654730-AX-1 ......... NISOURCE INC T 2 B 0T P U R 4,529,333 |... ... 4,407,000
68268N-AG-8 ......... ONEOK PARTNERS LP L 0008/29/2028 ... [ DITECT werneeeeeeeet e e e et e e e e e e e e e e e e e e e e e e nna e e e e eennn e e eeennnnaeeeennnnneeeennnnn |rennnnneeeeennnnneeeennnnnnaeeeens |orrieeeeeeenn e 4,768,321 |... ... 4,958,000
76720A-AG-1 ......... RIO TINTO FINANCE (USA) PLC . |C.. e R 0L G P AP 6,884,736 |... ... 7,750,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 23,396,667 26,055,000 209,554
2509999997. Total - Bonds - Part 3 25,182,298 28,460,000 213,295
2509999998. Total - Bonds - Part 5
2509999999. Total - Bonds 25,182,298 28,460,000 213,295
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX

6009

25,182,298

213,296




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

I4E

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
167725-AC-4 .. | CHICAGO ILL TRAN AUTH SALES & TRANSFER T ... ..12/01/2023 . [Call @ 100.00 .. 56,567 |.. . (139)]... .. (135) ... ...56,432 |.... o (4,454) (4,454)[... ..12/01/2040 .
73358M-JA-3 .. |PORT AUTH N Y & N J weoeviiiiiiiiiinnes ..04/01/2023 . [Direct ........ (277,298)|. . (277,298) ..10/01/2062 .
79467B-CM-5 .. | SALES TAX SECURITIZATION CORP ILL . ..01/01/2023 . [Call @ 100.00 e | P ..01/01/2040 .
0909999999. Subtotal - Bonds - U.S. Spe0|al Revenues (165 320) 111,978 118,488 116 567 116 432 (281,752) (281,752) 4,917 XXX
007903-BG-1 .. | ADVANCED MICRO DEVICES INC ..02/16/2023 . [Direct ... .. 1,369,083 |.......... 1,500,000 |......... 1,533,510 ..1,633,322 |.. .. 1,533,247 |.... . (174,214)[........ (174,214)|... ..06/01/2062 .
015271-AX-7 .. | ALEXANDRIA REAL ESTATE EQUITIES INC ..02/16/2023 . | Direct ,225,000 |.. ,157,539 |.. . 1,160,009 ..1,160,187 |. (344,921)). . (344,921) ..05/18/2051 .
037833-CD-0 .. | APPLE INC .. ..08/07/2023 .| Direct 300,000 209,205 . 299,316 ..299,326 |. (45,359)]. (45,359) ..08/04/2046 .
05530V-AN-9 .. | BCAP 2007-AA3 21A - RMBS ..12/26/2023 . [Paydown . ...50,004 |.. .. 47,953 49,318 50,126 |. ..05/25/2047 .
05951F-BB-9 .. | BAFC 2007-1 1A1 - CMO/RMBS .. ..12/25/2023 . [Paydown ... .... 179,690 .... 154,985 . 155,519 |.. ...74,616 |.... ..01/25/2037 .
07325M-AA-2 .. | BAYC 2007-1 A1 = CMBS .....oovvvrrreriiiiieneeenns [ e ..12/26/2023 . [Paydown ... ... 285,202 ... 229,605 . 251,702 |.. ..285,293 |.... ..03/25/2037 .
07325Y-AA-6 .. | BAYC 2007-3 A1 - CMBS .........ooeeeereeennnnnnin [ oo ..12/26/2023 . [Paydown ... ... 122,5%4 . 105,494 |.. ..122,594 |.... U P ..07/27/2037 .
097023-BS-3 .. |BOEING CO ..ooooveeeeeiiiieiiiiiiiieee [ ..08/07/2023 . [Direct ... ... 400,000 . . 388,740 |.. ..388,926 |.... (112,580)........ (112,580)|.... ..06/15/2046 .
20030N-BU-4 .. | COMCAST CORP ......ceeveeieieeiiiiieeeeeeeeeeeeeeeen [ e ..08/07/2023 . [Direct ... ... 400,000 ....3711,778 ..375,420 |.... . (83,358)]......... (83,358)... ..07/15/2046 .
240019-BV-0 .. | DAYTON POWER AND LIGHT CO .... ..08/07/2023 . [Direct ... ..1,550,000 |......... 1,540,170 ,540,891 |.... U (371,975)|........ (371,975)... ..06/15/2049 .
25151K-AC-3 .. | DBALT 2007-3 2A1 = RMBS .....ccoevviiiinn [ eeeens ..12/26/2023 . [Paydown . ....595,469 |............ 476,744 505,871 |.... N ..10/25/2047 .
26441C-AT-2 .. | DUKE ENERGY CORP ......cccooiinininn [ oo ..11/00/2023 . [Direct ... ...300,000 |..ceeennnns 302,280 301,942 |.... (93,877)... ..09/01/2046 .
20364G-AK-9 .. | ENTERGY CORP ......... ..02/16/2023 . |Direct .1,325,000 |.. . 1,357,741 |.. .. 1,356,470 |. . (352,087) ..06/15/2050 .
20364W-BC-1 .. | ENTERGY LOUISIANA LLC ..02/16/2023 . | Direct ,000,000 .. . 1,183,120 |.. ..1,170,755 |. . (317,959) ..04/01/2050 .
20670G-AE-2 .. |ESSENTIAL UTILITIES INC . ..08/07/2023 . |Direct ..1,350,000 |.. ..1,345,235 |.. .. 1,345,513 |. . (444,466) ..04/15/2050 .
33616C-AB-6 .. | FIRST REPUBLIC BANK . ..05/03/2023 . [Various . .... 1,075,000 ....820,061 ....820,061 [.. ...235,530 820,213 |.... ... (305,327) ..08/01/2046 .
36264F-AN-1 .. | GSK CONSUMER HEALTHCARE CAPITAL US LLC ......[....... ..02/16/2023 . [Direct ... . 1 313,466 |.......... 1,650,000 |......... 1,512,968 . 1,514,019 |.. .. 1,514,331 ... (200,865) ..03/24/2052 .
437076-BP-6 .. |HOME DEPOT INC . ..04/01/2023 . [Direct ... .... (107,019))... .. (107,019) ..09/15/2056 .
45866F-AQ-7 .. | INTERCONT INENTAL EXCHANGE INC .......ooovvvrenis|oeeens ..02/16/2023 . [Direct ... ..2,287,347 |... ..09/15/2060 .
45866F-AX-2 .. | INTERCONT INENTAL EXCHANGE INC .....coovvveeeeens|oeennns ..02/16/2023 . [Direct ... . ..06/15/2052 .
512807-AW-8 .. | LAM RESEARCH CORP ..05/11/2023 . [Direct ... ...3,281,798 |... ..4,750,000 |......... 5,176,408 . . ..06/15/2050 .
525227-AK-0 .. | LXS 2006-GP2 2A1 - RMBS . ..12/26/2023 . [Paydown . ....250,016 |............ 228,501 ... 235,872 |.. 250,535 |.... ..06/25/2046 .
548661-D0-7 .. |LOWE'S COMPANIES INC ..11/09/2023 . [Direct ... .... 400,000 ....407,012 . 406,262 |.. ..406,124 |.... ..05/03/2047 .
594918-BM-5 .. |MICROSOFT CORP ....... ..02/16/2023 . | Direct . 400,000 |.. . 425,308 |.. . 423,387 ..423,345 |. ..11/03/2085 .
609207-AW-5 .. | MONDELEZ INTERNATIONAL INC ..02/16/2023 . |Direct . 1,400,000 |.. . 1,002,988 |.. . 1,008,090 ..1,007,022 |. ..09/04/2050 .
631103-AM-0 .. |NASDAQ INC ... .|Direct . 575,000 |.. . 498,899 |.. . 499,365 ..499,517 |. ..03/07/2052 .
63111X-AB-7 .. |NASDAQ INC K .|Direct ..1,825,000 |.. . 1,736,889 |.. . 1,740,213 . 1,741,334 | ..04/28/2050 .
641062-AN-4 .. |NESTLE HOLDINGS INC ..05/11/2023 .| Direct .550,000 |.. .521,263 |.. . 523,461 . ..523,664 |. ..09/24/2048 .
654730-BG-7 .. |NISOURCE INC ....cevvvvveniiiiiiiiinieciinieeeees [ s ..11/09/2023 . [Direct ... ....(2,108) |... ..1,343,088 |.... . (439 889) ..03/30/2048 .
67066G-AH-7 .. |NVIDIA CORP .....eevvvvuvevninninininnnnneninnnnnnnns [ eeeees ..08/07/2023 . [Direct ... e (2,918) | [ 1,487,488 |l [ (477,954) ..04/01/2050 .
68902V-AM-9 .. | OTIS WORLDWIDE CORP ......cevvvvrvriieiiiiiiiieeens [ oo ..05/11/2023 . [Direct ... o (3,268) oo [l 4,082,748 |l e (1,376,110) ..02/15/2050 .
78409V-AR-5 .. | S&P GLOBAL INC .....evvvvvevvriiiinniiiiiiinninninns [ eeeees ..04/01/2023 . [Direct ... P S R R SRR R STRRRPRPRPRTRR RN (2,045,731) ..08/15/2060 .
78409V-BL=7 .. | S&P GLOBAL INC ....evvvvvvvvvvnrrnnnnnnnnninnnnnnnns [ eeeees ..05/11/2023 . [Direct ... .. 1,100,000 .... 995,280 . 996,352 .. (99,026) ..03/01/2052 .
86359D-UP-0 ...|LXS 2005-5N 2A1 - RMBS .. ..12/01/2023 . [Paydown . .. 243,055 .. 184,557 . 187,900 |.. ..11/25/2035 .
907818-EG-9 .. |UNION PACIFIC CORP ....... IVZVL0R V(17X B VY -1v) Gy O O e O O N . (57,788)|. s ..11/15/2065 .
92343V-CX-0 ...| VERIZON COMMUNICATIONS INC ..11/09/2023 . | Direct . 1,000,000 |.. . 1,030,420 |.. . 1,027,137 ..1,026,635 |. (222,666)|. . (222,666) ..09/15/2048 .
92343V-DS-0 ...| VERIZON COMMUNICATIONS INC . ..11/09/2023 . [Direct ... 550,000 )............ 620,890 ....616,276 |.. PP . .. v foernnn.... 615,076 |.... v feeeee. (129,140)]...... (129,140)]... . ..04/15/2049 .
1109999999. Subtotal - Bonds - Industrlal and Mlscellaneous (Unaffiliated) 24 858,487 36,601,211 36,665,433 36,658,981 , 249,373 (186 457) 36,707,644 (11,849, 158) (11,849, 158) 777 873 XXX
45675¢-AA-3 .. | INFINITY ASSET HLDS 2020 CLASS A - ABS ..12/28/2023 . [Direct ... 312,290 |... . 312,200 . 312,290 . 312,335 |.. .. (45))... .. 3,917 [..01/25/2057 .
45675#-AB-1 .. | INFINITY ASSET HLDS 2020 CLASS B - ABS . ..04/19/2023 . | Direct 3,165 3,165 .. .3,165 |.. ..3,165 ..01/25/2057 .
45675¢-AC-9 .. | INFINITY ASSET HLDS 2020 CLASS C - ABS .... ..04/19/2023 . [Direct ... ..826 ... ....826 .. .. | ..01/25/2057 .
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 316,281 316,281 316,281 316,325 (45) (45) 316,281 XXX
2509999997. Total - Bonds - Part 4 25,000,447 37,029,470 37,100,202 37,091,874 62,736 249,373 (186,637) 37,140,357 (12,130,910) (12,130,910) 786,822 XXX
2509999998. Total - Bonds - Part 5 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal _|on Disposal| Disposal Year Date
2509999999. Total - Bonds 25,009,447 37,029,470 37,100,202 37,091,874 62,736 249,373 (186,637) 37,140,357 (12,130,910) (12,130,910) 786,822 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 25,009,447 XXX 37,100,202 37,091,874 62,736 249,373 (186,637) 37,140,357 (12,130,910) (12,130,910) 786,822 XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
US Bark ......... ... Minneapolis, N .... XXX,
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o, 4. 7. 10.  October.
2. February..| 30,043 5. 8. 11.  November...
3.  March 6. 9. September 12. December

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity |, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3 4 5

Code Date Acquired Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

381411-32-3 .......

|GOLDMAN:FS LT PP PP PP PPPPPPPPPPPPRN

.............................. 38,391,962

................................. 165, 133

................................. 605,788

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

38,391,962

165, 133

605,788

38,391,962

165, 133

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A

1C..8.........




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Cape Verity I, Inc.

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL [ e et [e e e e e e e e sne e e [ et e e e e e ene [ene e e n e e s e e e e e s [er e e
2. Alaska
3. Arizona
4.  Arkansas
5. California
6. Colorado
7. Connecticut
8. Delaware ........ccccccevveiiiieincnnen.
9. District of Columbia
10. Florida ..............
11, Georgia ..coeceeeeececececcieeeee e GA || e [ [ [ [
12, HaWaii oo HE [ [ fe e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland
22. Massachusetts ..........cccocevvennenne MA || s e free e [ [
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25. Mississippi ....
26.  MiSSOUM ..occvveiiiiiiiiiiciicneciee
27. Montana
28. Nebraska ..
29. Nevada
30. New Hampshire
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52. American Samoa
53.
54. Puerto Rico
55. U.S.Virginlslands .........cccccceeeennen
56. Northern Mariana Islands
57. Canada .......ccccooeeeneeiiiiiiens
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)

E29
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