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ANNUAL STATEMENT FOR THE YEAR 2023 or THE Dental Care Plus, Inc.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount

5

Total
(Col.3+4)
Amount

Percentage
of Column 5
Line 13

10.
1.
12.
13.

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S.governments ................coooiiii
1.02 Allothergovernments .....................ooo
1.03 U.S. states, territories and possessions, etc.
guaranteed ...
1.04 U.S. political subdivisions of states, territories and
possessions, guaranteed ...
1.05 U.S. special revenue and special assessment
obligations, etc. non-guaranteed .......................
1.06  Industrial and miscellaneous ...........................
1.07  Hybrid securities ...................o
1.08 Parent, subsidiaries and affiliates ......................
1.09 SVOidentified funds .....................coo
1.10  Unaffiliated bank loans ...............................
1.11  Unaffiliated certificates of deposit ......................
1.12  Total long-termbonds ...........................
Preferred stocks (Schedule D, Part 2, Section 1):
2.01  Industrial and miscellaneous (Unaffiliated) ............
2.02 Parent, subsidiaries and affiliates ......................
2.03 Total preferred stocks ....................o
Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded
(Unaffiliated) ...
3.02 Industrial and miscellaneous Other (Unaffiliated) ......
3.03 Parent, subsidiaries and affiliates Publicly traded .....
3.04 Parent, subsidiaries and affiliates Other ...............
3.05 Mutual Funds ...
3.06 Unitinvestmenttrusts ......................
3.07 Closed-endfunds ..................coooiiii,
3.08 Exchangetradedfunds ............................
3.09 Total commonstocks .................oooii
Mortgage loans (Schedule B):
401 Farmmortgages ............coovviiiiiii
4.02 Residential mortgages ...................cooiiiiil
4.03 Commercial mortgages ..................coooeeieiinn..
4.04 Mezzaninerealestateloans ............................
4,05 Total valuation allowance ...............................
4.06 Totalmortgageloans ...................oocooiiiiin.
Real estate (Schedule A):
5.01 Properties occupied by company .......................
5.02 Properties held for production of income ...............
5.03 Propertiesheldforsale .................................
5,04 Totalrealestate ...................occoo
Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E,Part1) ..............cooooiiii,
6.02 Cash equivalents (Schedule E, Part2) ................
6.03  Short-term investments (Schedule DA) ................
6.04 Total Cash, cash equivalents and short-term
investments ...
Contract 10ans .............oooviiiiii

Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities
Securities Lending (Schedule DL, Part 1)
Other invested assets (Page 2, Line 11)
Total invested assets

3,673,226
2,334,968

3,673,226
2,334,968

Gross
Investment Holdings
1 2
Percentage
of Column 1
Amount Line 13
....... 1,509,151 (.......... 11.237
....... 5,912,527 |.......... 44.025
AAAAAAA 7,421,678].......... 55.262
....... 3,673226].......... 27.351
....... 2,334,968].......... 17.386
....... 6,008,194 |.......... 44.738
AAAAA 13,429,872 .........100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 or THE Dental Care Plus, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted

6.1 TOTALS, Part1, Column15 ................... N O N E ..................................

6.2 TOTALS,Part3,Column13 ..................| =
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1  TOTALS, Part 1, Column 11 ...

8.2 TOTALS, Part3, Column 9 ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Line 9 minus Line 10) ......................................| |

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase/(decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/rec| I

interest:

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13. Subtotal (Line 11 plusLine 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2023 or THE Dental Care Plus, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase/(decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS,Part3,Column9.................... o |
6.  TOTAL gain (loss) ondisposals, Part3,Coumn 19 M N 4 X RAE B _ || |
7. Deduct amounts received on disposals, Part 3, Col N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
8. Deduct amortization of premium and depreciation ... .| |
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

9.2 TOTALS, Part 3, Column 14 ...
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) ....................................| |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ...........................oooooco | 7,313,264
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l L 243,381
3. Accrual of DISCOUNt ... .. 5,481
4. Unrealized valuation increase/(decrease):

41 Part 1, ColUMN 12 o

4.2 Part2,Section 1, Column 15 ... .

4.3  Part2, Section 2, Column 13 ...

4.4 Partd, Column 11 o
5. TOTAL gain (loss) on disposals, Part4, Column 19 ................. | (5,255)
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| ... 112,072
7. Deduct amortization of premium ... 23,120
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2, Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Total investment income recognized as a result of prepayment penalties and/or acceleration

fees, Note 5Q, LiNe 2 ...
11. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9+

10 7,421,678
12. Deduct total nonadmitted amounts ... |
13.  Statement value at end of current period (Line 11 minusLine12) ... | L 7,421,678
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ANNUAL STATEMENT FOR THE YEAR 2023 or THE Dental Care Plus, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. oo 1,509,151 (........... 1,539,200 (........... 1,539,200 (........... 1,500,000
Governments 2. Canada ... | e L
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... 1,509,151 (........... 1,539,200 ........... 1,539,200 ........... 1,500,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | |
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | |
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. TOTALS ..o e e e
Industrial and Miscellaneous, 8. United States ..................|........... 5,813,832 (........... 5423741 ........... 5,862,103 |........... 5,800,529
SVO Identified Funds, Unaffiliated Bank Loans, 9. Canada ... e e
Unaffiliated Certificates of Deposit and 10.  OtherCountries ............... |.............. 98,695(............. 101,080 (.............. 98,545|............. 100,000
Hybrid Securities (unaffiliated) 1. TOTALS ...................... | 5912527 |........... 5524,821|........... 5,960,648........... 5,900,529
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|..c........ 7,421678|........... 7,064,021(........... 7,499,848|........... 7,400,529
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries ............... | |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [
19.  TOTAL Preferred Stocks ......|..........coocoooo oo |
COMMON STOCKS 20.  United States .............oooo oo [
Industrial and Miscellaneous (unaffiliated), 21, Canada ...l e
Mutual Funds, Unit Investment Trusts, Closed- 22. OtherCountries ..............o | oo |
End Funds and Exchange Traded funds 23. TOTALS ... | L
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25, TOTAL Common Stocks ......[..............cooo [ [
26.  TOTALStocks ................|vcoeoin |
27.  TOTAL Bonds and Stocks ... {........... 7,421,678|........... 7,064,021(........... 7,499,848




ANNUAL STATEMENT FOR THE YEAR 2023 or THE Dental Care Plus, Inc.

GoIs

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 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
U.S. Governments
11 NAICT . 1,509,151 | ..o XXX oo 1,509,151 |.............. 20.33).......... 1,515,842(.............. 20.73).......... 1,509,151 |.....................
12 NAIC2 ... e e e XXX o | [ e e
13 NAIC3 ... e e e XXX o | [ e e
14 NAICA ... e e e XXX oo e e
15 NAICS ... e e e XXX o | [ e e
16 NAICOG ... e e e e XXX oo
17 TOTALS ... 1,509,151 | ..o XXX oo 1,509,151 |.............. 2033 .......... 1,515,842 |.............. 20.73).......... 1,509,151 |.....................
All Other Governments
21 NAICT . e e XXX oo e e
22 NAIC2 ... e e XXX oo e e
23 NAIC3 ... e e e e XXX o | [ e e
24 NAICA ... e e XXX o e
25 NAICS ... e e e e XXX oo | [ e e
26 NAICG ... XXX oo
27 TOTALS ... e e XXX oo
U.S. States, Territories and Possessions, etc.,
Guaranteed
31 NAICT o e e XXX oo e e
32 NAIC2 ... e e e e XXX oo | [ e e
33 NAIC3 ... e e XXX oo e
34 NAICA ... e e XXX oo e e
35 NAICS ... e e e e XXX o | [ e e
36 NAICG ... e e XXX oo
37 TOTALS ... XXX oo
U.S. Political Subdivisions of States, Territories &
Possessions, Guaranteed
41 NAICT .. e e e XXX oo | [ e e
42 NAIC2 ... e e XXX oo | [ e e
43 NAIC3 ... e e XXX oo e
44 NAICA ... e e XXX o | [ e e
45 NAICS ... e e XXX oo e e
46 NAICOE ... e e e XXX oo
47 TOTALS ... XXX oo
U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
51 NAICT ... e e e XXX oo | [ e e
52 NAIC2 ... e e XXX oo e e
53 NAIC3 ... e e e XXX o | [ e e
54 NAIC4 ... e e XXX oo | [ e e
55 NAICS ... e XXX oo e e
56 NAICG ... XXX oo
57 TOTALS ... XXX ...




ANNUAL STATEMENT FOR THE YEAR 2023 or THE Dental Care Plus, Inc.

90IS

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

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

1 2 3 4 5 6 7 8 9 10 1" 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over No Maturity Total Column7 asa Total From % From Column 8 Total Publicly Total Privately
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years 20 Years Date Current Year % of Line 12.7  |Column 7 Prior Year| Prior Year Traded Placed (a)
6.  Industrial and Miscellaneous (unaffiliated)
6.1 NAICT ... 659,259 (.......... 1,586,806 |.......... 1,642,986 | ... [ XXX 3,889,051 |.............. 52.40|.......... 3,766,177 |.............. 51.50].......... 3,889,051 | ...
62 NAIC2 ... 2711122 .......... 1,037,743 |............ A754T4 1 ... e XXX o e 1,784,339 |.............. 24.04|.......... 1,792,349 .............. 2451 ... 1,784,339 | ...
6.3 NAIC3 ... [ 2141 ... 32,252 |............ 124674 .o e XXX | 159,067 | ... 2141 ... 238,896 ... 327 (... 159,067 ...
64 NAICA ... 7,092 T2979 . e XXX o | 80,070 ... 1.08] e e 80,070 ..o
6.5 NAICSH ... [ e e e e XXX o | L e e e
66 NAICE.........oooovviviiii L L L L L | XXX oo i L L L L [
6.7 TOTALS ..., 939,614 |.......... 2,729,779 |.......... 2243134 | e XXX oo | 5912527 |.............. 79.67|.......... 5,797,422 |.............. 79.27) ... 5,912,527 | ...l
7. Hybrid Securities
74 NAICT o e e e e e XXX o | L e e e
72 NAIC2 ... [ e e e e XXX o | L e L e
73 NAIC3 . e e e e e XXX o | L e e e
74 NAICA .. e e e e e XXX o | L e e e
75 NAICS ... [ e L e e XXX o | L e L e
76 NAICE ... i o L e e XXX oo | b e L e
77 TOTALS ... i i L L L | XXX oo i L L L L [
8.  Parent, Subsidiaries and Affiliates
81 NAICT .. [ e L e e XXX o | L e L e
82 NAIC2 ... e e e e e XXX o | L e e e
83 NAIC3 ... [ e L e e XXX o | L e L e
84 NAICA ... e e e e e XXX o | L e e e
85 NAICSH ... [ e L e e XXX o | L e L e
86 NAICE.........ooooviivii i e L e e XXX oo | b e L e
87 TOTALS ..o i L Lo L | XXX oo i L L L L [
9. SVO Identified Funds
91 NAICT . XXX oo XXX XXX XXX XXX o | L e e e e [
92 NAIC2 ... XXX | XXX | XXX | XXX | XXX o | e e e e e
93 NAIC3 ... XXX oo XXX XXX XXX XXX o | e e e e e [
94 NAICA ... XXX | XXX | XXX | XXX XXX o | e e e e e
95 NAICS ... XXX oo XXX XXX XXX XXX o | L e e e e [
96 NAICE ... XXX | XXX | XXX | XXX | D S O o T T T T FTT T
9.7 TOTALS ... XXX XXX XXX XXX oo XXX oo | e e e e e L
10.  Unaffiliated Bank Loans
1010 NAICT .o L e e e e XXX o | L e e e
102 NAIC2 ..o L e e [ e XXX o | L e L e
10.3 NAICS ..o L e e e e XXX o | L e e e
104 NAICA ... L e e e e XXX o | L e L e
10.5 NAICS ..o L e e e e XXX o | L e e e
106 NAICG ..o i L i L L XXX oo i L L L L [
10.7 TOTALS ... L L L XXX oo | b e L e
11, Unaffiliated Certificates of Deposit
A NAICT o L e e e e XXX o | L e e e
M2 NAIC2 ..o L e e e e XXX o | L e L e
M3 NAICS . L e e e e XXX o | L e e e
M4 NAICA .. L e e e e XXX o | L e L e
115 NAICS .o L e e e e XXX o | L e e e
16 NAICG ... i L L L L XXX oo i L L L L [
117 TOTALS ..o L L XXX




ANNUAL STATEMENT FOR THE YEAR 2023 or THE Dental Care Plus, Inc.

L0IS

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12.  Total Bonds Current Year
120 NAICT o (d)......... 659,259 (.......... 3,095,957 |.......... 1,642,986 | ... [ e 5,398,202 |.............. 7274 ... XXX XXX o 5,398,202 ...l
122 NAIC2 ..o (d......... 2711122 .......... 1,037,743 |............ A75ATA 1 e e 1,784,339 |.............. 24.04|...... XXX o] XXX o[ 1,784,339 | ...
123 NAICS .o [(C) A 2141 ... 32,252 (... 124674 . e [ 159,067 |.....coooeenn. 2141 ...... XXX o] XXX o 159,067 ..o
124 NAICA ... [(¢) I 7,02 T2979 . e L e 80,070 ..o 1.08]...... XXX XXX o[ 80,070 ...
125 NAICS .o () [ e L e (©) e L XXX XXX o
126 NAICG ... (d)ei L L L L [ (€ L XXX [ XXX o [ [
127 TOTALS ... 939,614 |.......... 4,238,930 (.......... 2243134 | (b)...... 7421678)............. 100.00]...... XXX o] XXX o[ 7421678 ...
12.8 Line12.7asa%of Column7 ..................oooo |, 1266].............. 5712 ... 3022 e L 100.00...... XXX o] XXX o] XXX o[ 100.00] ...
13.  Total Bonds Prior Year
1310 NAICT .. L 15,055 .......... 3,706,042|.......... 1,519,969 | ............. 40,953 | ..o | XXX XXX o[ 5282,019|.............. 72.23) ... 5,282,019 ...l
132 NAIC2 ..o L, 2,392(.......... 11872741 ............ 602,682 (... [ e XXX XXX o[ 1,792,349 .............. 2451 ... 1,792,349 | ..
133 NAICS .. [ 66,569 |............ 172,327 | | e e XXX | XXX oo 238,896 ... 327 (... 238,896 ...
134 NAICA ... L e e e e e XXX | XXX o e e e
135 NAICS ..o L [ e L e e XXX XXX...... (C) e [ e
136 NAICG ... i L L e L e XXX | XXX...... (€ L e [
137 TOTALS ... 84,016].......... 5,065,643 |.......... 2,122,652 ............. 40,953 | ..o e XXX | XXX ... (b)...... 7,313,264 |............. 100.00|.......... 7,313264 | ...
13.8 Line13.7asa%ofCol.9 ................oooooo | 145 . 69.27|.............. 29.02(......o 056 ..o [ XXX oo XXX o[ 100.00]...... XXX o[ 100.00] ...
14.  Total Publicly Traded Bonds
1440 NAICT .o [ 659,259 (.......... 3,095,957 |.......... 1,642,986 | ..o [ e 5,398,202 |.............. 7274 .. 5282,019|.............. 72.23) ... 5,398,202 ...... XXX......
142 NAIC2 ... [ 2711122 ... 1,037,743 | ............ A754T4 1. ..o e e 1,784,339 |.............. 24.04|.......... 1,792,349 .............. 2451 ... 1,784,339 ...... XXX ...
143 NAIC3 .. L 2141 ... 32,252 |............ 124674 .o e 159,067 | ... 2141 ... 238,896 ... 327 (... 159,067 ...... XXX ...
144 NAICA ... L 7,092 T2979 . e e e [ 80,070 ... 1.08] e e 80,070 ...... XXX......
145 NAICS ... L e L e e L e e e e e XXX......
146 NAICG ... e L e e e L e e e XXX ...
147 TOTALS ..o 939,614 |.......... 4,238,930 (.......... 2243134 | e e 7,421678|............. 100.00|.......... 7,313,264 |............. 100.00|.......... 7,421,678]...... XXX ...
148 Line14.7asa%of Col.7 .........ocooviiin i, 1266|.............. 5712 ... 3022 | e L 100.00...... XXX o] XXX o] XXX o[ 100.00]...... XXX......
14.9 Line 14.7 as a % of Line 12.7, Col. 7, Section 12 ... |.............. 1266 5712 ... 3022 | L 100.00]...... XXX [ XXX o[ XXX o [ 100.00]...... XXX......
15.  Total Privately Placed Bonds
150 NAICT .o L L e L e e e e e e XXX
152 NAIC2 ... L L e L e e L e e e XXX [
153 NAIC ..o L [ e L e e L e L e XXX [
154 NAICA ... L [ e L e e e e e e XXX [
155 NAICS ... L L e L e e e e e e XXX [
156 NAICG ... L L L i L e L L L L XXX o [
15.7 TOTALS ... [ e L e e e e e e XXX [
15.8 Line15.7asa%of Col. 7 ........ooooviiiii o [ e L e e e XXX XXX XXX XXX [
15.9 Line 15.7 asa % of Line 12.7,Col. 7, Section 12 ... | ... i i Lo L e L XXX [ XXX [ XXX [ XXX o [
0 freely tradable under SEC Rule 144 or quallfed for resale under SEC Rule 144A.
0 current year of bonds with Z designations and $............... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes §.............. 0 current year, $............... 0 prior year of bonds with 5GI designations and §............... 0 current year, §.............. 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and
interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............... 0;NAIC 2§............... 0; NAIC 3§............... 0;NAIC4§......... 0;NAIC5S........ 0;NAIC6S........ 0.
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6
No

Maturity

Date

Total
Current Year

Type and Subtype of Issues
7 8

Column 7
asa % of
Line 12.09

9
Total
From Column 7
Prior Year

10
% From
Column 8
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed

U.S. Governments

1.01
1.02
1.03
1.04
1.05

Issuer Obligations ...
Residential Mortgage-Backed Securities ...................
Commercial Mortgage-Backed Securities ..........

Other Loan-Backed and Structured Securities

All Other Governments

2.01
2.02
2.03
2.04
2.05

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

U.S. States, Territories and Possessions, Guaranteed

3.01
3.02
3.03
3.04
3.05

Issuer Obligations ..o
Residential Mortgage-Backed Securities ...................
Commercial Mortgage-Backed Securities .........

Other Loan-Backed and Structured Securities

TOTALS .o

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

4.01
4.02
4.03
4.04
4.05

Issuer Obligations ..o
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities .
Other Loan-Backed and Structured Securities ..............
TOTALS oo

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

5.01
5.02
5.03
5.04
5.05

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

Industrial and Miscellaneous

6.01
6.02
6.03
6.04
6.05

Issuer Obligations ..........................
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities ..............
TOTALS oo

139,902

145,822

... 2,583,956 ...

383,133

. 5529393 (...

AAAAAAAAAAAAA 483,457

383,133

............. 939,614

2,729,779

5,912,527

5,797,422

5,912,527

Hybrid Securities

7.01
7.02
7.03
7.04
7.05

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

Parent, Subsidiaries and Affiliates

8.01
8.02
8.03
8.04
8.05
8.06
8.07

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

Affiliated Bank Loans - Acquired ...........................

TOTALS .o
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Maturity Distribution of All Bonds Owned December 31, at Book/A:

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
No Maturity

Over 20 Years Date

Total
Current Year

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

Column7 as a
% of Line 12.09

9

Total From
Column 7 Prior Year

10

% From Column 8
Prior Year

1
Total Publicly
Traded

12
Total Privately
Placed

SVO Identified Funds

9.01

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

Unaffiliated Bank Loans

10.01
10.02
10.03

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

Unaffiliated Certificates of Deposit

11.01

TOTALS

Total Bonds Current Year

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09
12.10

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
Unaffiliated Certificates of Deposit
TOTALS
Lines 12.09 as a % Col. 7

5712

. 4238930 ...

30.22

100.00

100.00

. 7421678 ..

Total Bonds Prior Year

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
Unaffiliated Certificates of Deposit .
TOTALS
Line 13.09 as a % of Col. 9

. 84,016 (...

69.27

29.02

100.00

100.00

Total Publicly Traded Bonds

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10
14.11

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
Unaffiliated Certificates of Deposit
TOTALS
Line 14.09 as a % of Col. 7
Line 14.09 as a % of Line 12.09, Col. 7, Section 12

939,614

... 1266 ...

Total Privately Placed Bonds

15.01
15.02
15.03
15.04
15.05
15.06
15.07
15.08
15.09
15.10
15.11

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
Unaffiliated Certificates of Deposit
TOTALS
Line 15.09 as a % of Col. 7
Line 15.09 as a % of Line 12.09, Col. 7, Section 12
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SI10 Schedule DA - Verification ..............ccovi i NONE
SI11 Schedule DB Part A Verification .................ccoiiiiiiiiiiiinns, NONE
SI11 Schedule DB Part B Verification ..................ccooviiiiiiiinns, NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ....................ccoiiiii i NONE

SI10 - SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

Total

3
Money Market
Mutual Funds

Other (a)

SN RN =

I

1.
12.

Book/adjusted carrying value, December 31 of prior year
Cost of cash equivalents acquired
Accrual of diSCoUNt ...
Unrealized valuation increase/(decrease)
TOTAL gain (10sS) on diSPOSAlS ... .....oviiiiii e
Deduct consideration received on disposals
Deduct amortization of premium ...
TOTAL foreign exchange change in book/adjusted carrying value .....................
Deduct current year's other-than-temporary impairment recognized ...................
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6 -

T 8- )
Deduct total nonadmitted amounts .....................
Statement value at end of current period (Line 10 minus 11)

2,260,167
.............. 351,583

.............. 794,274
.............. 282,821

1,465,893
68,762

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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EO01

E02

E03

E04

EO05

E06

EO7

E08

E09

Schedule A - Part 1 Real Estate Owned ...................ccoiiunnt. NONE
Schedule A - Part 2 Real Estate Acquired .................ccoiiiin... NONE
Schedule A - Part 3 Real Estate Disposed .................ccciiiiiinnn. NONE
Schedule B Part 1 - Mortgage LoansOwned ............................ NONE
Schedule B Part 2 - Mortgage Loans Acquired . ......................o.s. NONE
Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE
Schedule BA Part 1 - Long-Term Invested Assets Owned ................. NONE
Schedule BA Part 2 - Long-Term Invested Assets Acquired ................ NONE
Schedule BA Part 3 - Long-Term Invested Assets Disposed ............... NONE

EO01-E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 11 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 NAIC 8 9 12 13 14 15 16 17 18 19 20 21 22

F Designation, Current

0 NAIC Year's

R Designation Rate Other- Total

E Modifier Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| and SVO Obtain Adjusted Valuation Year's Temporary Exchange Amount Received Contractual

CUSIP G Bond  |Administrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Effective | When| Due and During Maturity

Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Rate of | Paid Accrued Year Acquired |  Date
U.S. Governments - Issuer Obligations
9128284M9 | UNITED STATESTREASURY ..................[..... |... |........... 1A ... | 1,539,200 | ..... 102.6133 | ....... 1,539,200 | ....... 1,500,000 | ....... 1509151 | ............... [ (6,691) ... [ 2875(..... 2406 [AO ...|....... 28,908 |........ 21,563 |04/24/2019| 04/30/2025
0019999999 Subtotal - U.S. Governments - Issuer OBIGAtions . ....................c.o.eiieiiiuiiiniiiiiias |eeennes 1,539,200 | ... XXX ... [....... 1,539,200 [ ....... 1,500,000 [ ....... 1,509,151 ... | (6,691) ..o | XXX XXX . [ XXX [....... 28908 (........ 21563 . XXX |.. XXX.
0109999999 Subtotal - U.S. GOVErNMENtS ...............ooiiiiiiiiiiii i 1,539,200 | ... XXX ... |....... 1,539,200 | ....... 1,500,000 | ....... 1,509,151 | ... [ (6,691) ..o [ XXX XXX XXX | 28,908 |........ 21,563 | . XXX . XXX .
Industrial & Miscellaneous (Unaffiliated) - Issuer 0bI|gat|ons
00206RML3 .. [AT&TINC ... [ 12 2BFE 935970 | ......... 116,996 | ......... 125,000 03/19/2021 03/25/2026
00724PAB5 ... ADOBE INC .. A P 12 1.FFE .. 96.9950 | ... .. 775% | .. 80,000 .... 01/22/2020{ 02/01/2025
00724PAD1 ...[ADOBEINC ... 12 1.FFE .. 89.7100 | ... 112,138 125,000 | .... 01/22/2020{ 02/01/2030
02361DAY6 ...| AMEREN ILLINOISCO ... [, 12 1.FFE ..93.3840 | ... 46,692 .50,000 | .... 08/15/2022| 09/01/2032
025816CS6 ... | AMERICANEXPRESSCO ........ovvvvninnenfonen, 2. 2AFE .. 937330 ... 121,853 130,000 | ... 03/01/2022| 03/04/2027
03027XAV2 ...| AMERICAN TOWER CORP ...........ccovvvnenuf nnn. 12 .. 2.CFE .. 975780 | ... 97,578 ..100,000 | ... 12/17/2019| 01/15/2025
03027XBA7 ...| AMERICAN TOWER CORP ...........c.covvenufoinn. 12.. 2.CFE .. 891220 | ... 111,403 ..125000 ... 01/07/2020| 01/15/2030
03040WAQ8 .. | AMERICAN WATER CAPITALCORP .............[..... 12 .. 2AFE .. 94.6550 | ... 94,655 ..100,000 | ... 08/07/2017 | 09/01/2027
037833BG4 ...| APPLEINC ...\ttt [, 1... 1BFE . .. 979740 | ... 97,974 ..100,000 | ... 12/05/2019| 05/13/2025
037833DP2 ...[APPLEINC ... e 12 1.BFE . ..90.5500 | ... 113,188 125,000 | .... 01/16/2020{ 09/11/2029
037833DX5 ...[APPLEINC ... e 12 1.BFE . ..93.9920 (... 46,996 50,000 .... 08/13/2020| 08/20/2025
05531FBH5 ... TRUIST FINANCIALCORP ............ccovvvvnn|vnnns L2 1.GFE . ..98.1090 | ... 98,109 100,000 | .... 12/05/2019| 08/01/2024
06051GHY8 .. | BANKOF AMERICACORP .....................|..... . 125 .. 1.EFE . .. 96.0910 (... 72,068 75,000 .... 12/02/2020| 02/13/2026
06406RAL1 ...| BANK OF NEW YORKMELLONCORP ...........|.cooo |oon |oeeeiiinnn. 1.EFE . ..97.3280 | ... 97,328 100,000 | .... 01/21/2020| 10/24/2024
06406RAW?7 .. | BANK OF NEW YORKMELLONCORP ...........[..... 2. 1.EFE . .. 815070 (... 101,884 ..125,000 ] .... 07/20/2021| 07/28/2031
07330MAB3 .. | TRUISTBANK ........ooveiniiiiei i, 2. 1.F FE .. 96.6650 | ... 96,665 ..100,000 | ... 10/03/2016| 09/16/2025
14913Q3B3 .. .| CATERPILLAR FINANCIAL SERVICESCORP ..... |..... U I 1.FFE .. 975080 | ... 112,134 115000 .... 11/05/2019| 11/08/2024
15089QAJ3 .. .| CELANESE USHOLDINGSLLC .............co.oi| e 12 2.CFE .. 99.0620 | ... 131,752 ..133,000 ... 07/24/2020| 05/08/2024
161175BU7 ... | CHARTER COMMUNICATIONS OPERATING LLC .| ..... 12 3AFE .. 84.4890 | ... 105,611 ..125000 ... 04/15/2020| 04/01/2031
166764BW9 .. | CHEVRONCORP ..o cenen 12 1DFE . 95.9040 143,856 150,000 | ... 09/02/2020| 05/11/2025
172967NA5 ... | CITIGROUPINC ... e L1125 .. 2AFE 91.5510 45,776 .50,000 | ... 12/08/2022| 06/09/2027
17308CC53 ...| CITIGROUPINC ..o e 12 1.GFE . 89.1480 111,435 125,000 | ... 01/15/2020| 11/05/2030
191216CMO .. | COCA-COLACO ... [ R 1.EFE . 90.4770 113,096 125,000 | .... 12/02/2019| 09/06/2029
20030NBWO .. [ COMCASTCORP ..............coooiiieieeeii ] e 12 1.GFE . 93.9260 46,963 50,000 .... 08/24/2021| 01/15/2027
20030NDK4 .. [COMCASTCORP ..............coooiiiiiiiea ] e 12 1.GFE . 96.4750 24,119 25,000 .... 10/13/2022| 04/01/2027
20826FBF2 ... | CONOCOPHILLIPS CO . FP IO 12 1.GFE . 102.9490 51,475 50,000 .... 10/03/2023| 09/15/2033
22822VAL5 ...[CROWNCASTLEINC ... e 12 2.CFE 96.3300 24,083 25,000 .... 12/05/2023| 02/15/2029
22822VAN1 ...[ CROWN CASTLEINC ... D P 12 2.CFE 89.5760 111,970 125,000 | .... 08/01/2019{ 11/15/2029
22822VAV3 ...| CROWN CASTLEINC ......o'veveviieiienn [one, 12 2CFE 90.2550 36,102 .40,000 ... 07/27/2021 07/15/2026
26442EAJ9 ... | DUKE ENERGY OHIOINC ... [, 12 1.F FE 103.1860 51,593 .50,000 | ... 03/20/2023| 04/01/2033
29364WAY4 .. | ENTERGY LOUISIANALLC .......ovveeninnfonnn, 12 1.FFE 93.6620 93,662 100,000 | ... 09/28/2016| 10/01/2026
29444UBCY .. | EQUINIXING ......oeoviviiiiiniiiiiiena [, 12 2BFE 97.3950 121,744 125,000 | ... 11/06/2019| 11/18/2024
30231GBD3 .. | EXXONMOBIL CORP ........ovvvvinennans [oree, 12 1DFE . 95.1850 71,389 75000 .... 10/20/2020| 08/16/2026
30231GBN1 .. | EXXONMOBIL CORP ... ...vvvineinans [oree, 12 1DFE . 89.4100 62,587 .70,000 ... 04/05/2021 10/15/2030
34964CAEG6 ...| FORTUNE BRANDS INNOVATIONSINC ..........[..... 12 2BFE 92.5340 115,668 125,000 | .... 01/29/2020{ 09/15/2029
369550BL1 ... | GENERALDYNAMICSCORP ...........cccvvvui]onnns 12 1.GFE . 97.4760 24,369 125,000 .... 09/11/2023| 04/01/2027
42809HAG2 .. [HESSCORP ... |, 12 2.CFE 99.0150 138,621 140,000 | .... 07/26/2022| 04/01/2027
46647PAH9 .. .| JPMORGANCHASE&CO ... | onnn. . 125 .. 1.EFE . 99.5910 124,489 ..125,000 .... 12/18/2019| 03/01/2025
494368CD3 .. .| KIMBERLY-CLARKCORP ..................... ] ..... 12 1.FFE 84.6290 84,629 100,000 | .... 10/28/2021| 11/02/2031
58933YAY1 ...[MERCK&COINC ........................o | 12 1.EFE . 92.7300 46,365 50,000 .... 06/16/2020 | 02/24/2026
58933YBC8 ...|MERCK&COINC . ... [, 120 1EFE . 91.7320 91,732 100,000 | ... 12/07/2021| 06/10/2027
61744YAP3 ...| MORGAN STANLEY .........oovvvrviininaiifonnn, . 125 .. 1EFE . 95.4420 119,303 ..125000 ... 12/16/2019| 01/24/2029
61761JVLO ... | MORGAN STANLEY ...........ccooovveininieiifonnn, P 1EFE . 98.7020 98,702 ..100,000 | ... 12/04/2019| 10/23/2024
693475A78 .. .| PNC FINANCIAL SERVICES GROUPING ... /| ... 2. 1.GFE . 87.5860 109,483 ..125000 ... 01/16/2020| 01/22/2030
693475BB0 .. . | PNC FINANCIAL SERVICES GROUPINC .........|..... L2 1.GFE . 91.0870 136,631 ..150,000 | ... 08/10/2021 08/13/2026
TA7081ET6 ... | PFIZERINC ..\ o 12 .. 1.F FE 96.4500 110,918 115000 .... 01/10/2020| 03/15/2029
717081EX7 ... | PFIZERINC ............. ] 12 .. 1.FFE 94.6220 141,933 150,000 | ... 05/18/2020| 05/28/2025
743315AV5 ... | PROGRESSIVECORP ............cccconnn [onnns 12 .. 1.FFE 98.7600 74,070 75,000 .... 07/17/2019{ 03/01/2029
743315AY9 ... [ PROGRESSIVECORP ............cccovnn [onnns 12 .. 1.FFE 93.8960 37,558 40,000 .... 03/03/2022| 03/15/2027
T47262AU7 .. .[QVCINC ... 12 .. 4CFE 93.8590 51,622 55,000 .... 03/03/2020| 02/15/2025
79466LAJ3 ... [SALESFORCEINC ........................ .o 12 .. 1.FFE . 85.5750 85,575 ..100,000 ] .... 06/02/2022| 07/15/2031
806854AK1 ... | SCHLUMBERGER INVESTMENT SA .............[..... C 12 .. 1.FFE -101.0800 101,080 ..100,000 ] .... 06/09/2023| 05/15/2028
828807DGY .. | SIMON PROPERTYGROUPLP .................[..... 12 .. 1.GFE . . 122,149 125,000 | .... 09/04/2019( 09/13/2024
857477BGT7 ...| STATESTREETCORP ... [ e e [ 1EFE . 44,689 .50,000 | ... 01/21/2020| 01/24/2030
858119BL3 ... | STEEL DYNAMICS INC . O 12 .. 2BFE 143,771 150,000 | ... 07/24/2020| 06/15/2025
858119BM1 ...| STEELDYNAMICSINC ..o fonnn, 12.. 2BFE .. 90. 67,673 75000 .... 06/03/2020| 01/15/2031
87264AAT2 ... | T-MOBILEUSAINC ... [, 12.. 2BFE -1003150 | ... 50,158 | .. .50,000 | ... 07/25/2022| 04/15/2027
87264ABZ7 ... | T-MOBILEUSAINC ... |, 12 .. 2BFE 931370 |.......... 93,137 | ......... 100,000 04/13/2022| 02/15/2026
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Showmg all Long-Term BONDS Owned December 31 of Current Year

SCHEDULE D - PART 1

1 2 Codes 6 Fair Value Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 NAIC 8 9 12 13 14 15 16 17 18 19 20 21 22
F Designation, Current
0 NAIC Year's
R Designation Rate Other- Total
E Modifier Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| and SVO Obtain Adjusted Valuation Year's Temporary Exchange Amount Received Contractual
CUSIP G Bond  |Administrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Effective | When | Due and During Maturity
Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Rate of | Paid Accrued Year Acquired Date
1019999999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ...................coooooiii e 5578796 | ... XXX ... |....... 5176,790 | ....... 5,518,000 ....... 5529393 ... | (10,767) | «ovoeeees e XXX XXX XXX [ 41,009(....... 138,305 [ . XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structurec Securities
023770AA8 ... | AMERICAN AIRLINES 2015-1 PASS THROUGH TR | ..... C2BFE. |l 69,397 916170 | .......... 65880 (.......... 71908 | ..o TAA56 | oo 106 ) .o [ | 3375 L. 3607 [MN L | L 404 2,427 112/08/2015| 11/01/2028
24737BAA3 .. .| DELTA AIRLINES 2019-1 PASS THROUGH TRUST .| ..... oo 1. |..1EFE. 100,000 ..99.1940 | ... 99,194 100,000 | .........100,000 | .....covviinis i 3,204 103/06/2019| 10/25/2025
419838AA5 ... [ HAWAIIAN AIRLINES 2013-1 PASS THROUGHTR . | ..... ... 1....|.. 4CFE. 24,821 ..942930 ... 23,404 24821 .. 24821 e Of oo oo [0 3900 ... .. 3899 | JJ o ool 446 968 [09/24/2014 | 07/15/2027
ATT143AH4 .. [JBLUAA-ABS ... ... 1. | 1GFE. ...83,284|...... 844670 ... ...69,0191 .. 81,711 ... (174) | . ... 2,247 |01/15/2020| 11/15/2033
84858WAA4 .. | SPIRIT AIRLINES CLASS AA PASS THROUGHCE . | ..... 1. |..1GFE. ...69,958 |......86.8330 (... ...60,520 | .. 69,697 |.... . (21) ... 2,352 (11/15/2017| 08/15/2031
90932DAA3 .. .| UNITED AIRLINES 2016-2 PASS THROUGH TRUS .| ... .. 1. . 3AFE . ... 34,393 87.2720 | ... ...30,015] .. J34393 | ... ....0084893 L ... 1,066 [09/13/2016| 04/07/2030
1049999999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan- Backed and Structured Secuntles ..381,852 ... XXX... .. 348,031 382,529 | .... . (89 Lo 122640 XXX |0 XXX
1109999999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ............... ..ot 5,960,648 | ... XXX... 5,524,821 5,900,529 . (10,856) | ... . 150,569 | . XXX |.. XXX.
2419999999 Subtotals - Issuer Obligations . ... .........ooiieit i e 7799 [ ... XXX ... [....... 6,715,989 | ....... 7,018,000 | ....... 7,038545 | ............ | (17,457) 159,867 [ . XXX |.. XXX .
2449999999 Subtotals - Other Loan-Backed and Structured Securities . ... e 381,852 ... XXX ... |......... 348,031 ......... 382529 .........383133 | ... e (89) 12,264 | . XXX Lo XXX
2509999999 TOtal BONAS . . . ..ottt ettt e 7,499,848 ... XXX ... [....... 7,064,021 ....... 7,400,529 | ....... TA21678 (... | (17,547) 172,132 | . XXX XXX
1. Line
Number  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 1A 1,509,151 B 275,629 1C D 300,556 1B 1,080,139 1F 1,307,993 16 924,734
1B 2A 217,176 2B 821,681 2C 685,481
1C A 159,067 3B 3C
1D AN 4B 4C 80,071
1E 5A 5B 5C

1F 6
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E11 Schedule D - Part 2 Sn 1 Prfrd Stocks Owned ...

E12 Schedule D - Part 2 Sn 2 Common Stocks Owned

E11-E12
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SCHEDULE D - PART 3
Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for

CUSIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - Industrial and Miscellaneous (Unaffiliated)
20826FBF2 ... [ CONOCOPHILLIPS CO ... . 10/03/2023 . | Paine Webber ... XXX [ 47146 (.............. 50,000 ...........oeene 337
22822VAL5 ... [CROWN CASTLE INC ...\ . 12/05/2023 . | Paine Webber ................ccooiiiiiiiii XXX o [ 23583 25,000 ... 334
26442EAJ9 ....|[DUKE ENERGY OHIOINC ... ..o e . 03/20/2023 . | Paine Webber ..o XXX [ 50,386 |.............. 50,000 ......ccoiii
369550BL1 ....| GENERAL DYNAMICS CORP ........uiiiiiiiiiiiiiiiiiiiii e . 09/11/2023 . | Paine Webber ................ccooiiiiiiii [ XXX o [ 23720 ... 25,000 ... 394
806854AK1 ... | SCHLUMBERGER INVESTMENT SA ... ... ... C...|. 06/09/2023 . [Paine Webber .....................c..oooooi XXX oo [ 98,545|............. 100,000 .................. 350
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (UNaffilIAted) ........... ... e e [ 243381 |............. 250,000 ................ 1,415
2509999997 SUBLOAl - BONAS = PaIt B .. o o i ittt e 243381 ... 250,000 ... 1,415
2509999998 Summary item from Part 5 for BONAS ........... o
2509999999 SUDLOTAl - BONGAS ... ... .. | 243,381 ............. 250,000]................ 1,415
8009999999 TOMAIS ... .o e e e e e e e e e e e e e e s e e e e e e e e e e e e e e e e e e e e e e e s e s e e s e e e e e nnannnenneennes [ 243,381]....... XXX oo [, 1,415
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SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation |Current Year's| Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized |((Cols. 11+12-13)] B.JA.C.V. Date on Disposal | onDisposal | onDisposal | During Year Date
Bonds - Industrial and Miscellaneous (Unaffiliated
023770AA8 | AMERICAN AIRLINES 2015-1 PASS THROUGH
TR ... |11/01/2023| Paydown ... o XXX 11/01/2028
15089QAJ3 | CELANESE US HOLDINGS LLC . |08/25/2023 Various .................. Lo XXX 05/08/2024
419838AA5 | HAWAIIAN AIRLINES 2013-1 PASS THROUGH
TR . 07/15/2023| Paydown ................ o XXX 07/15/2027
477143AH4 | JBLUAA-ABS ... ... 11/15/2023| Paydown ................ Lo XXX 11/15/2033
84858WAA4 | SPIRIT AIRLINES CLASS AA PASS THROUGH
CE . |08/15/2023| Paydown ................ Lo XXX 08/15/2031
90346WAA1 | AMERICAN AIRLINES 2013-1 PASS THROUGH
TR . |05/17/2023 Various .................. Lo XXX 05/15/2027
90932DAA3 | UNITED AIRLINES 2016-2 PASS THROUGH
TRUS ..o 10/07/2023| Paydown ................ .o XXX 04/07/2030
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaff liated) ... . XXX
2509999997 Subtotal - BONAS - Part 4 ... ... ... . XXX
2509999998 Summary Item from Part 5for Bonds .............oooiii i . XXX
2509999999 SUDLOLAl - BONAS ... ...t . XXX
6009999999 Totals . XXX
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E16

E16

E17

E18

E19

E20

E21

E22

E23

E23

E24

E25

E26

Schedule D - Part 5 LT Bonds/Stocks Acquired/Disp ..................... NONE
Schedule D-Part 6 SN 1 ... e i NONE
Schedule D-Part6SN2.........c.oviiiiiiii i it NONE
Schedule DA - Part 1 Short-Term Investments Owned .................... NONE

Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. ... NONE

Schedule DB - Part B Sn 1 Futures ContractsOpen ...................... NONE

Schedule DB - Part B Sn 2 Futures Contracts Terminated ................. NONE

Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity ......... NONE

Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity ......... NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees . ... NONE

Schedule DL - Part 1 - Securities Lending Collateral Assets . ............... NONE

Schedule DL - Part 2 - Securities Lending Collateral Assets . ............... NONE
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Fifth Third ... Cincinnati,OH ... ... 2,449,452 X X X]
KeyBank ...........coooooii Cincinnati,OH ... [ e e e 783,044 X X X]
WellsFargo .......................o . Milwaukee, Wi ... 339,519 X X X
0199998 Deposits in 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen dePOSIOMIES ......... ... ... XXX 101,211 X X X]
0199999 Totals - Open DEPOSIONIES ... ... ... XXX .. 3,673,226 X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depOSItONIES ................ ..o XXX X XX
0299999 Totals - Suspended DEPOSItONIES ... XXX X X X
0399999 Total Cash ON DePOSIt ... XXX 3,673,226 [X X X|
0499999 Cash in Company's Office ............ ... XXX XXX. XXX oo X X X]
0599999 Total CaSh ... XXX .. 3,673,226 [X X X|

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1 January .......... ... 9,888,158 | 4. April ...............|.......... 10,949,555 |7.July ............... |....
2. February ..........{........... 9,220,673 |5.May ...............|.......... 11,862,835 |8. August ............|....
3.March.............[.......... 11,068,137 (6. June ..............|[.......... 11,564,918 9. September ........|....

11,664,940
11,099,571
11,020,783

10. October ..........|....
11. November .......|....
12. December .......|....

11,711,184
11,217,736
3,673,226
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
CUSIP Description Code Acquired of Interest Date Carrying Value & Accrued During Year
Exempt Money Market Mutual Funds - as Identified by SVO
94975H296 |ALLSPRING:TRS+ MM C11002/2023 . 5220]..... XXX 230,000(............... 1,021 10,952
8209999999 Subtotal - Exempt Money Market Mutual Funds - as Identified by SVO ... 230,000(............... 1,021 .............. 10,952
All Other Money Market Mutual Funds
000000000 (DEPOSIT BANKMMDO26 ... S 12182023 | ... 0.000]..... XXX o A448T ... 8
9049909A6 |UBS BANKUSACORE SAVINGS .................... . 12007/2023 .| ... 0.000]..... XXX .o 52817 | ... 21,212
8309999999 Subtotal - All Other Money Market Mutual FUNdS ........................o 572,604 | ... |........... 21,220
Other Cash Equivalents
IFFederated Gov Obligation Institutional S ...............................................[.... . 12/01/2023 | ... 0.000|.................. |.......... 1532,364|................ 6,571|.............. 68,711
8509999999 Subtotal - Other Cash EQUIVAIENES ... ... 1,532,364|................ 6,571|.............. 68,711
8609999999 Total Cash EQUIVAIBNES ... 2,334,968|................ 7592|............ 100,883
1. Line
Number  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 1A B 1C D 1E 1F 16
1B 2A 2B 2C
1C A B 3C
1D 4A 4B AC
1E BA 5B 5C

1F 6
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

1
Type of
States, Etc. Deposit

1. Alabama (AL) ...
2. Alaska (AK) ...
3. Arizona(AZ) ...
4. Arkansas (AR) ...
5. California (CA) ...
6.  Colorado (CO) .........ooovvveeii |
7. Connecticut (CT) ........ocoovviii] i
8. Delaware (DE) .............o.oocoo |
9. District of Columbia (DC) ...........|........
10.  Florida (FL) ...........oooooov [
11, Georgia (GA) .........cooooiiii. ..C..
12, Hawaii(HI) ...
13. Idaho(ID) ........oooovvii [
14, Mlinois (IL) ..o [
15.  Indiana (IN) ......................... ..C..
16. lowa(lA) ..o
17. Kansas (KS) ............cooo [
18.  Kentucky (KY) .......ooooeiiin . ST.
19.  Louisiana (LA) ... [
20. Maine(ME) .........ooooiiiii [
21. Maryland(MD) .................oo o
22.  Massachusetts (MA) ................|........
23. Michigan(MI) .............oooo |
24, Minnesota (MN) ....................| .
25, Mississippi (MS) ............ocooo |
26.  Missouri (MO) ...........ccooooeei]| i,
27. Montana (MT) ...
28. Nebraska(NE) ...................... |
29. Nevada(NV).........ooooooovvii |,
30.  New Hampshire (NH) ...............|........
31, Newdersey (NJ) ...,
32.  NewMexico(NM) .................. |
33. New York (NY) ..o,
34, North Carolina(NC) ................ | ........
35.  North Dakota (ND) ..................| .o
36. Ohio(OH) .........ooooviiii, . C..
37.  Oklahoma (OK) .................o ]
38. Oregon (OR) .........coovvvvveiii i,
39.  Pennsylvania (PA) ..................| .o
40. Rhodelsland (RI) ...................| ...
41.  South Carolina(SC) ................|........
42.  South Dakota (SD) ................. |..oooo..
43.  Tennessee (TN) ...........cocoooeei |,
44, Texas (TX) ..ooooivvviiii ]
45. Utah (UT) ..o [
46.  Vermont (VT) .....oooooiiiii |,
47.  Virginia (VA) ... .C..
48.  Washington (WA) .................. |
49.  West Virginia (WV) ................. |
50.  Wisconsin (WI) ...........cooooo] oo
51, Wyoming (WY) ...
52.  American Samoa (AS) ..............|........
53, Guam(GU) .........oooooi |
54, PuertoRico(PR) ................... |
55.  U.S.Virginlslands (VI) .............|........
56.  Northern Mariana Islands (MP) ... |........
57. Canada (CAN) ................o ]t
58.  Aggregate Alien and Other (OT) ...| XXX
59. TOTAL ..., XXX
DETAILS OF WRITE-INS
5801, o
5802. ..o
5803, .
5898. Sum of remaining write-ins for

Line 58 from overflow page ........ XXX
5899. Totals (Lines 5801 through 5803

plus 5898) (Line 58 above) ......... XXX
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