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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

Perce

ntage

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 ......................oo
110 Bankloans ................cocoi
1.11  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 ...................oo
Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded
(Unaffiliated) ................oocoi
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 ......................oo
3.08 Total common stocks .................ocooiiiii
Mortgage loans (Schedule B):
4.01 Farmmortgages .............coocviiiiiiii
4.02 Residential mortgages .....................oo
4.03 Commercial mortgages ................ccooviieiainn.
4.04 Mezzaninereal estateloans ............................
4.05 Totalmortgagesloans ......................ooooin
Real estate (Schedule A):
5.01  Properties occupied by company .......................
5.02 Properties held for production of income ...............
5.03 Propertiesheldforsale .................................
5.04 Totalrealestate ...
Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E,Part1) ..............oooviiii,
6.02 Cash equivalents (Schedule E, Part2) ................
6.03  Short-term investments (Schedule DA) ................
6.04 Total Cash, cash equivalents and short-term
investments ...
Contractloans ...

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

Gross
Investment Holdings
1 2
Percentage
of Column 1
Amount Line 13
....... 1,815,190{.......... 10.889
AAAAAAAAAA 48,963|............0.294
AAAAA 14,805,218 .......... 88.817
..... 16,669,371]......... 100.000
..... 16,669,371]......... 100.000

SI101
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SI02 Schedule A - Verification ....................cooi i NONE
SI02 Schedule B - Verification .....................cooiiii i NONE
SI03 Schedule BA - Verification .....................cooiiiiii i NONE
SI03 Schedule D - Verification ....................ccooiiiiii i NONE
SI04 Schedule D-SummarybyCountry .............cccviriiiiiii i NONE

S102 - S104
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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 11.7 Prior Year Prior Year Traded Placed (a)
U.S. Governments
11 NAICT ... 11,339,436 ..o e XXX oo 11,339,436 |.............. 7659 ... 11,339,436 | .....................
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 ... 11,339,436 | ... XXX oo 11,339,436 |.............. 76.59 | ... 11,339,436 | .....................
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 ...
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SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

90IS

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 11.7 Prior Year Prior Year Traded Placed (a)
6.  Industrial and Miscellaneous (unaffiliated)
6.1 NAICT ... 3,465,782 | ..o e XXX [ 3,465,782 |.............. 23410 80,703 |............. 100.00(.......... 3,339,942 ............ 125,840
62 NAIC2 ... e e e [ XXX o [ e e e e
8.3 NAIC3 ... L e e [ XXX o [ e e e e
64 NAICA ... e e e XXX oo [ e e e
6.5 NAICS ... e e e XXX o [ e e
66 NAICO.........ooooovi L e L e [ XXX oo [ i e L e L
6.7 TOTALS ..o 3465782 ... L e XXX | 3,465782|.............. 2341 ... 80,703 |............. 100.00{.......... 3,339,942 ............ 125,840
7. Hybrid Securities
74 NAICT o e e e e XXX o [ e e
72 NAIC2 ... e e e [ XXX o [ e e e e
73 NAIC3 .. e e e [ XXX o [ e e e e
74 NAICA ... e e e e XXX o [ e e
75 NAICS ..o e e e e XXX o [ e e
76 NAICO ... L e L e [ XXX oo [ i e L e L
7.7 TOTALS ... oo oo L e [ XXX oo [ i e L e L
8.  Parent, Subsidiaries and Affiliates
81 NAICT ... e e e e XXX o [ e e
82 NAIC2 ... e e e [ XXX o [ e e e e
83 NAIC3 ... e e e [ XXX o [ e e e e
84 NAICA ... e e e XXX o [ e e
85 NAICS ... e e e e XXX o [ e e
86 NAICO..........ooooovii L e e e [ XXX oo [ i e L e L
87 TOTALS ...........ooocoooiiiiiiiiiiiii o Loocnccnn Lo L [ XXX oo [ i e L e L
9. SVO Identified Funds
91 NAICT ... XXX XXX XXX XXX XXX oo [ e e
92 NAIC2 ... . XXX XXX XXX XXX XXX oo [ e [ e e
93 NAIC3 ... XXX XXX XXX XXX XXX oo [ e [ e e
94 NAIC4 ... XXX XXX XXX XXX XXX o [ e e
95 NAICS ... XXX XXX XXX XXX XXX oo [ e e
96 NAICHG ..o L XXX o XXX o XXX o XXX o XXX [ L L L e L
9.7 TOTALS .........oooioiiiiiiiiiii XXX o XXX o XXX o XXX o XXX [ L L L e L
10.  Unaffiliated Bank Loans
101 NAICT o [ e e e XXX oo [ e e e
102 NAIC2 .o e L e e XXX oo [ e e L e
103 NAIC3 .o [ e e e XXX oo [ e e e
104 NAICA ... e e e e XXX oo [ e e e
105 NAICS .o e L e e XXX oo [ e e L e
106 NAICG ... L L e e XXX oo [ i e L e L
10.7 TOTALS ... XXX
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SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 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 11.7 Prior Year Prior Year Traded Placed (a)
11.  Total Bonds Current Year
M NAICT (d)..... 14,805,218 | ..o [ [ e 14,805,218 |............. 100.00{...... XXX XXX oo 14,679,378............ 125,840
12 NAIC2 . (@) L L L e e e L XXX o XXX o [ [
13 NAICS (@) L L L e e e L XXX o XXX o [ [
M4 NAICA ... (@) L e e e e e L XXX XXX o [
15 NAICS . (@) L e e e (€)oo e XXX XXX o [
116 NAICE ... (A i L L L (©)eiiiiiii f XXX i XXX oo L [
1.7 TOTALS oo L 14,805,218 | ..o | | e [ (b)..... 14,805,218 ............. 100.00{...... XXX XXX o[ 14,679,378............ 125,840
11.8 Line11.7asa%of Column7 .......................|. 100.00 .o L e 100.00...... XXX .| XXX .| XXX oo [ 9915 ... 0.85
12.  Total Bonds Prior Year
120 NAICT . L 80,703 | ..o | e e [ XXX | XXX o [ 80,703|............. 100.00|............. 80,703 ...
122 NAIC2 ..o L L e e e L XXX o | XXX o [ e e
123 NAIC3 .o L e e e e XXX o] XXX o [ e e
124 NAIC4 ... L e e e e XXX o] XXX o [ e e
125 NAICS ..o L L e e e L XXX o | XXX ... (C) e L L [
126 NAICG ... e Lo L L e L XXX oo [ XXX...... (©)eiiiiiiii Lei L
127 TOTALS .o 80,703 | ..o | e e e XXX o] XXX ... () 80,703|............. 100.00|............. 80,703 ...
12.8 Line12.7asa%of Col.9 ...............c.ooo | 100.00 .o L e XXX .o | XXX oo [ 100.00{...... XXX oo [ 100.00 ...
D 13 Total Publicly Traded Bonds
3 134 NAICT . L 14,679,378 | ..o | | e [ 14,679,378 .............. 9915 ... 80,703 ............. 100.00........ 14,679,378 ...... XXX ...
132 NAIC2 oo L e e e L L e e XXX ...
133 NAIC3 o L e e e L L e e XXX ...
134 NAICA ... L e e e e L L L e e [ XXX ...
135 NAICS ..o L e e e e L L [ e e e XXX ...
136 NAICB ... L L e e e L e XXX ...
13.7 TOTALS ..o 14,679,378 | ..o | e e e 14,679,378 .............. 9915 ... 80,703|............. 100.00........ 14,679,378 ...... XXX ...
13.8 Line13.7asa%of Col. 7 .......coooovviiiine [, 100.00 oo L L [ [ 100.00]...... XXX o XXX o XXX o [ 100.00{...... XXX ...
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 ... |.............. 9915 | i L e [ L 99.15]...... XXX [ XXX o[ XXX oo [ 99.15]...... XXX......
14.  Total Privately Placed Bonds
1440 NAICT . 125,840 | ..o e e e e 125840 |................ 085 i | XXX o[ 125,840
142 NAIC2 ... L L L e e e L e e e XXX o [
143 NAIC3 ... L e L e e e L e e e XXX o [
144 NAICA ... L e e e L e e e XXX o [
145 NAICS ..o L e e e e L e e e XXX oo [
146 NAICG ... i Lo Lo L e e i i L L [ XXX oo [
147 TOTALS ..o 125,840 | ..o e e e e 125840 |................ 085 i | XXX o [ 125,840
14.8 Line14.7asa%of Col. 7 ..., 100.00 oo L L e e 100.00]...... XXX oo XXX oo | XXX .o | XXX o [ 100.00
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11 ... | ................ 085 ..o L L L L 085]...... XXX [ XXX [ XXX [ XXX o [ 0.85
(a) Includes §......... 125,840 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes §............... 0 current year of bonds with Z designations, §............... 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. "Z*" means the SVO could not evaluate the obligation because

valuation procedures for the security class is under regulatory review.

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

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §......14,805,218; NAIC 2 §............... 0;NAIC 3§............... 0;NAIC4S§.............. 0;NAIC58.............. 0;NAIC6§.......... 0.



ANNUAL STATEMENT FOR THE YEAR 2019 oF THE Oscar Garden State Insurance Corporation

80IS

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major

SCHEDULE D - PART 1A - SECTION 2

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

Over
20 Years

6
No

Maturity

Date

Total
Current Year

Type and Subtype of Issues
7 8

Column 7
asa % of
Line 11.08

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

U.S. States, Territories and Possessions, Guaranteed

3.01
3.02
3.03

3.04 Other Loan-Backed and Structured Securities

3.05

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

Commercial Mortgage-Backed Securities
TOTALS

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

4.01
4.02
4.03

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

4.04 Other Loan-Backed and Structured Securities ..............

4.05

TOTALS

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

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

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

60IS

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major T

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

7

Total
Current Year

ype and Subtype of Issues
8

Column 7
asa % of
Line 11.08

9
Total
From Column 7
Prior Year

10
% From
Column 8
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed

SVO Identified Funds

9.01
9.02
9.03

Exchange Traded Funds - as Identified by the SVO .........
Bond Mutual Funds - as Identified by the SVO ..............
TOTALS i

Unaffiliated Bank Loans

10.01
10.02
10.03

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

Total Bonds Current Year

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Issuer Obligations ..o
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities .
SVO Identified Funds ...................coc
Affiliated Bank Loans ...
Unaffiliated Bank Loans ...

... 14805218 ...

. 14,805218 | ...

.. 14,679,378 | ..

Total Bonds Prior Year

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Issuer Obligations ...
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities .
SVO Identified Funds ...
Affiliated Bank Loans ....................ccc
Unaffiliated Bank Loans ...t
TOTALS o
Line12.08asa%ofCol. 9 ...,

Total Publicly Traded Bonds

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Issuer Obligations ..o
Residential Mortgage-Backed Securities ...................
Commercial Mortgage-Backed Securities ..................
Other Loan-Backed and Structured Securities .
SVO Identified Funds ...................coc
Affiliated Bank Loans ...,
Unaffiliated Bank Loans .................ccooviiiiinn,
TOTALS ..o
Line 13.08 as a % of Col. 7
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14,679,378

99.15

...100.00 (...

Total Privately Placed Bonds

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

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
TOTALS ...

Line14.08asa%of Col. 7 ...,

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

. 125840 ...
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

0LIS

1 2 3 4 5
Other Investments in
Short-term Parent,
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prioryear ... 80,703 |............... 80,703 | ..o [
2. Cost of short-term investments acquired ... 20,746,853 .......... 20,746,853 | ... e
3. Accrual of diSCount ..o 17,485| ... 17485 o e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (108S) 0N diSPOSAlS ... ..ot (463) [ ... (4B3) [ ..o e
6. Deduct consideration received on disposals ..o 6,028416|........... 6,028,416 ...
7. Deduct amortization of premium ... 10944 (.............. 10,944 | o
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......|.......... 14,805,218 .......... 14,805,218 | ..o |
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ......................oo [ 14,805,218 .......... 14,805,218 | ...

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SI11 Schedule DB Part A Verification .........................ccoooit NONE
SI11 Schedule DB Part B Verification ..........................ccooot 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 ..............cccoviiiiiiiiiii i NONE

SI11 - Sl14
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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 prioryear .....................oooooo [ 271248949 | ...................... . 27248949 .......................
2. Costof cash equivalents acquired ... 4492278 ... 4492278 ...
3. Accrual of discount ... L e e
4. Unrealized valuation increase (decrease) .............cooooiiiiiiiiiiiiiinii | | e
5. TOTAL gain (10sS) 0N diSPOSalS ............oviiiiiiiiiii e | (23) ..o (423) ..o
6.  Deduct consideration received on disposals ......................coocoi 31,691,841 ... 31,691,841 .......................
7. Deduct amortization of premium ... e
8.  TOTAL foreign exchange change in book/adjusted carrying value ..................... | [
9. Deduct current year's other-than-temporary impairment recognized ................... [ L
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-

T 8-0) 48963 (... [ 48963 (...
11, Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Lines 10 minus 11) ......................... ... 48963 (... 48963 |.......................

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

SI15
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EO01

E02

E03

E04

EO05

E06

EO07

E08

E09

E10

E11

E12

E13

E14

E15

E16

E16

Schedule A - Part 1 Real Estate Owned .................ccciiiiiiinnnn, NONE
Schedule A - Part 2 Real Estate Acquired .................ccoiiiin... NONE
Schedule A - Part 3 Real Estate Disposed .................coiiiiiinnn. NONE
Schedule B Part 1 - Mortgage LoansOwned ............................ NONE
Schedule B Part 2 - Mortgage Loans Acquired . . ...............ccovinn... 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
Schedule D-Part1LTBondsOwned ................cciviiiiiiinnnnn. NONE
Schedule D - Part 2 Sn 1 Prfrd Stocks Owned ........................... NONE
Schedule D - Part 2 Sn 2 Common Stocks Owned .....................un. NONE
Schedule D - Part 3 LT Bonds/Stock Acquired ................ccovvvins. NONE
Schedule D - Part 4 LT Bonds/Stock Disposed ...................... ... NONE
Schedule D - Part 5 LT Bonds/Stocks Acquired/Disp ..................... NONE
Schedule D-Part6Sn1........cco i e e NONE
Schedule D-Part6Sn2...........coviiiiiii i i NONE

EO01-E16
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Showmg all SHORT TERM INVESTMENTS Owned December 31 of Current Year

SCHEDULE DA - PART 1

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 1 14 15 16 17 18 19
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - U.S. Governments - Issuer Obligations
UNITED STATES TREASURY ... [ 12/20/2019 | FED BUY 10/31/2020 ... 1,696,310 [ ....ooeeoen oo MO 1,700,000 ..... 1,696,200 1375|...... 1639|... AO ..
UNITED STATES TREASURY ... [ 11/12/2019 | FED BUY ..109/30/2020 | ....... 1718798 | .o [ (B388) [ e 1,700,000 ..... 1,722,157 | .. 2750 ...... 1.255|... MS ..
UNITED STATES TREASURY ........ooooiiiiiiiii [ 12/18/2019 | FED BUY .| 10/31/2020 | ...... 999,452 | ... ..o e 22 e 1,000,000 ...... 999,430 1571 ...... 1.662|.. JAJO .
UNITED STATES TREASURY .........oooiiiiiiiiis [ 12/16/2019 | FED BUY ..|06/18/2020 ..... 2,020,338 | ... e 1215 e 2,035,000 ..... 2019123 | oo [ e 1573|.. NA ..
UNITED STATES TREASURY ... [ 11/06/2019 | FED BUY ..|07/16/2020| ..... 1,686,064 | .............o o389 1,700,000 ..... 1882174 [ ..o | [ 1536|.. NA ..
UNITED STATES TREASURY ... [ 11/06/2019 | FED BUY .. 08/13/2020 ...... 1,683,924 | ... 3930 e 1,700,000 ..... 1,679,995 ..o | [ [ 1552|.. NA ..
UNITED STATES TREASURY .........ooooiiiiiiii [ 12/16/2019 | FED BUY . [06/04/2020 | ...... 506,657 | ........coooon |eenen 324 510,000 ...... 506,333 ..o | [ 1559|.. NA ..
UNITED STATES TREASURY ... o ... |12/16/2019 | FED BUY 06/11/2020| ... 1,027,893 | ... o B8 1,035,000 ..... 1,027,235 | ... | 1563|.. NA ..
0199999 Subtotal - Bonds - U.S. Governments - Issuer Obligations .............. ... . 11,339,436 ... 11,380,000 | ... 11,332,647 XXX .. XXX .. . XXX
0599999 Subtotal - BONdS - U.S. GOVEIMMENES .. ... ...ttt . 11,339,436 . 11,380,000 | ... 11,332,647 XXX [.. XXX..]. XXX.
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
COMMONWEALTH BANK OF AUSTRALIA ............oofoeees C |11/05/2019 | NATIONAL FINANCIAL SERVICES
CORP. ...t 03/19/2020| ....... 125839 | ..o e (B92) | [ 125,000 ...... 126,431 ...5000]...... 1.844|... MS ..
MORGAN STANLEY ... e 11/06/2019 [ PERSHINGLLC ....................... 07/24/2020| ...... 180,675 | ... e (1495) | [ 175,000 ...... 182,170 .. 5500(.... (0252) ... JJ ...
QUALCOMMINC ... [ 11/05/2019 | NATIONAL FINANCIAL SERVICES
CORP. ....oiiiiiii 05/20/2020 | ...... 250,349 | .......ooois eei e (13B) | e e L. 2250 ... 1.884|... MN ..
WELLSFARGO&CO ... | e 11/06/2019 | PERSHING LLC 07/22/2020 | ...... 252,498 | .........ooooe oo (BBT) | e e ... 2600]...... 0.800(... ...
STATESTREETCORP .......cooiviiiiiii e 11/06/2019 | BANC OF AMERICA SECURITIES LLC | 08/18/2020 | ...... 252,260 | ............c. |.oooeee (B24) | oo [ [ ... 2550...... 1.107|... FA ..
T PRAXAIRING ... [ 11/06/2019 | J.P. Morgan Securities LLC ............ 09/24/2020|...... 191,044 | ... | @I e .. 2250 ... 1488|... MS ..
~J| BANKOF AMERICACORP ... 11/06/2019 | BANC OF AMERICA SECURITIES LLC | 10/19/2020...... 251,719 | .....coooveis oo BIT) | e [ [ ... 2625(...... 1.754|... AO ..
JPMORGAN CHASE & CO ... [ ... | 11/06/2019 | BANC OF AMERICA SECURITIES LLC |09/29/2020...... 251,359 | ........ccooon |oveoee s RT0) | oo e | e ... 2550 ...... 1.810|... AO ..
ROYAL BANK OF CANADA ... e C |11/06/2019 | BMO CAPITAL MARKETS CORP ...... 10/30/2020 | ...... 150,668 | ............c. [oeoeee s (M) oo | .. 23500 ...... 1.806|... AO ..
PNCBANKNA ... [ 11/06/2019 | NATIONAL FINANCIAL SERVICES
CORP. ...t 10/06/2020 | ...... 251,182 . .cooovveee o (229) e e ... 2450 ...... 1.823|... MN ..
TORONTO-DOMINION BANK .......coovvvviiiii] e C |11/06/2019 | J.P. Morgan Securities LLC ............ 09/11/2020 ...... 254,670 | ........ooooee oo (M43) | o [ ... 1850 ...... 1465|... MS ..
CANADIAN IMPERIAL BANK OF COMMERCE ............ [...... C |11/05/2019 | BMO CAPITAL MARKETS CORP ...... 10/05/2020 | ...... 250,380 | ........cooon fovveeieen (TO) e | ...2100...... 1.897|... AO ..
USBANKINA ... e ... | 11/06/2019 | BARCLAYS CAPITALINC ............. 09/23/2020 ...... 250,628 | ..........ooo |eeeee (128) | o [ ... 2050...... 1.701]... AO ..
NATIONAL BANK OF CANADA ........ooovvviiiiees [ C |11/06/2019 | J.P. Morgan Securities LLC ............ 10/03/2020 | ...... 250,700 | ......cooveven v (137 e | .. 22000...... 1.825|... MN ..
CITIBANKNA ... [ 11/06/2019 | NATIONAL FINANCIAL SERVICES
CORP. ... 04/01/2020| ...... B37 [ e @IT) | \ , ... 3050...... 1697|... MN ..
BP CAPITAL MARKETS AMERICAINC ..............c.oo. | 11/05/2019 | PERSHING LLC ..[10/01/2020 ....... O74 e (194) 50,000....... 51,167 | .. .4500]...... 1.871]... AO ..
3299999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ............cooiiii 3465782 . ... e (BT29) 3,444,000 ..... 3,471,508 X XX | XXX..|. XXX.
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ..........................o 3465782 .............. ... o (B729) . 3,444,000 ..... 3,471,508 XXX XXX XXX
6599999 Subtotal - Bonds - Unaffiliated Bank LoaNs .................ooiiiiiiiiiiiiiiiiiiiiiaaieiee L | L e e [ [ XXX XXX L] XXX
7699999 Subtotal - Bonds - Issuer Obligations ............. .. oo ... 14,805,218 ... 14,824,000 | ... 14,804,155 XXX [ XXX L] XXX
8399999 Total Bonds .....................o.oe.ls . 14,805,218 | .. ... 14,824,000 | ... 14,804,155 .. XXX XXX L] XXX
8699999 Total - Parent, Subsidiaries and Affiliates .. U B, .. XXX .. CXXX [ XXX ] XXX
9199999 Total ShOrt-TEMM INVESIMENES ... .. ...\ . 14,805,218 . XXX ... . 14,804,155 XXX XXX L] XXX
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. ... NONE

E20 Schedule DB - Part B Sn 1 Futures ContractsOpen ...................... NONE

E21 Schedule DB - Part B Sn 2 Futures Contracts Terminated ................. NONE

E22 Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity ......... NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity ......... NONE

E24 Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees . ... NONE

E18 - E24
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the assets page and not included on Schedules A, B, BA, D, DB and E.)

1 2 3 4 5 6 7
NAIC
Designation
and
CUSIP Administrative Fair Book/Adjusted Maturity
Identification Description Code Symbol Value Carrying Value Dates

9999999 Grand TOtAlS ... . o e [ | | XXX......
General Interrogatories:
1. Total activity for the year Fair Value §............... 0 Book/Adjusted Carrying Value §............... 0
2. Average balance for the year Fair Value §............... 0 Book/Adjusted Carrying Value §...............
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation: NAIC 1§............... 0; NAIC2§......c.....c.

NAIC3S............... 0; NAIC4$

0; NAIC5$§

0; NAIC6 §
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SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the assets page.)

1 2 3 4 5 6 7
NAIC
Designation
and
CUSIP Administrative Fair Book/Adjusted Maturity
Identification Description Code Symbol Value Carrying Value Dates

9999999 Grand TOIS ....... ...t L e XXX......
General Interrogatories:
1. Total activity for the year Fair Value §............... 0 Book/Adjusted Carrying Value §............... 0
2. Average balance for the year Fair Value §............... 0 Book/Adjusted Carrying Value §............... 0
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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
Bank of Nova Scotia, Houston Branch 05/22/20200 ... 2707 |......... 1,565(........... 611|...... 250,213 X X X
Bank of America ... New York, NY ... [ 84,740 |............... .. 1,458,751 X X X
TDBanK ......coooivi Cherry Hill, NJ ... 8D 1277 | [ 102,923 X X X|
State Street ... Boston, MA ... 3,303 X X X
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen depOSItOries ......... ... ... XXX oo X XX]
0199999 Totals - Open Depositories XXX | 87,582 |........... 611 1,815,190 [X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... ... XXX X XX]
0299999 Totals - Suspended DEPOSItOMIES ... ... ..o XXX e X X X]
0399999 Total Cash ON DEPOSIL ........ ..ot XXX 87,582 |........... 611 1,815,190 [X X X|
0499999 Cash in Company's OffiCe ... ..o XXX XXX oo XXX X X X]
0599999 Total CaSN ... XXX 87,582(........... 611].... 1,815,190 X X X|

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

1.January ... 8,534,839 (4. April .............. | 3,341,681 | 7. July ............... |....
2.February ..........|........... 8,073,148 (5. May ............... | 4,329,781 8. August ............|....
3.March .............[........... 7,810,924 |6.June .............. ... 4,909,242 | 9. September ........|....

....... 3,677,959
....... 3,666,785
AAAAAAA 4,347,550

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

3,195,212
567,919
1,815,190
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢3

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
All Other Money Market Mutual Funds

857492649 rSS INSTINVIUS GV MMIN ..o L A212712019 0 1.480]...... XXX |, 48963 (................ 3303 .
8699999 Subtotal - All Other Money Market Mutual FUNGS ... 48963|................ 3303 ...
8899999 Total Cash EQUIVAIBNTS ... 48963|................ 3303 ...
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

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

States, Etc.

1. Alabama (AL) ................
2. Alaska (AK) ...
3. Arizona (AZ) ...
4. Arkansas (AR) ...
5. California (CA) .................ooo..
6. Colorado (CO) ............coevvvn.
7. Connecticut (CT) ...
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10. Florida (FL) ...............ocooo
11. Georgia (GA) .......cooooviiii,
12. Hawaii (HI) ................oo
13. Idaho (ID) ..........coovviiiii,
14, Mlinois (IL) ........oovvveiii
15. Indiana (IN) ...
16. lowa (IA) ..o
17. Kansas (KS) ........................
18. Kentucky (KY) ...
19. Louisiana (LA) ...............oo
20. Maine (ME) ..............oooii
21. Maryland (MD) ......................
22. Massachusetts (MA) ................
23. Michigan (MI) .......................
24. Minnesota (MN) .....................
25. Mississippi (MS) ....................
26. Missouri (MO) ...,
217. Montana (MT) .......................
28. Nebraska (NE) ......................
29. Nevada (NV) ...,
30. New Hampshire (NH) ...............
31. New Jersey (NJ) ...............oo.e.
32. New Mexico (NM) ...................
33. New York (NY) ...,
34. North Carolina (NC) ................
35. North Dakota (ND) ..................
36. Ohio (OH) ..o,
37. Oklahoma (OK) .....................
38. Oregon (OR) .........oooviviii.
39. Pennsylvania (PA) ..................
40. Rhode Island (RI) ...................
41. South Carolina (SC) ................
42. South Dakota (SD) .................
43. Tennessee (TN) ....................
44, Texas (TX) ..o
45. Utah (UT) ..o
46. Vermont (VT) ...
47. Virginia (VA) ...
48. Washington (WA) ...................
49. West Virginia (WV) .................
50. Wisconsin (WI) ...
51. Wyoming (WY) ...
52. American Samoa (AS) ..............
53. Guam (GU) ...
54. PuertoRico (PR) ....................
55. U.S. Virgin Islands (V1) .............
56. Northern Mariana Islands (MP) ....
57. Canada (CAN) ......................
58. Aggregate Alien and Other (OT) ...
59. TOTAL ..o
DETAILS OF WRITE-INS
5801,
5802.
5803.
5898.  Summary of remaining write-ins

for Line 58 from overflow page .....
5899.  TOTALS (Lines 5801 through

5803 plus 5898) (Line 58 above) ..
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