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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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) ... [ 4,750,537,593 |....ooooeieeeces e 4,750,537,593 |............ 2,258,857,468
2. Stocks (Schedule D):
2.1 Preferred StOCKS ..ot [ [ [t
2.2 COMMON SEOCKS .....vvviiieieiecicieteteeee ettt s e sesens [eeee e 1,544,900 |..ooeeieeeeeeeeeeeees [ 1,544,900
3. Mortgage loans on real estate (Schedule B):
BT FIISTHENS ottt e 111,274,479 oo o 111,274,479
3.2 Other than first IBNS..........c.iueviiiiieeee e oo 45,769,409 |....c.oviieiiceees e 45,769,409 |....ooovivcie
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o
[T aTeTU g4 T =T (ot =Y ) R S PO OO
4.2 Properties held for the production of income (less
B e ENCUMDIANCES) .euveveeieeeieieieeeieeeieieeenes [oeeseieseeseseeeseeaesnseesieses [oeterieteiete ettt sieernes eeeeeiesteseseseeseeseseeseeenees [oeeneseeeseese e eie s eaenees
4.3 Properties held for sale (less $ ..o,
ENCUMDBIANCES) ...ttt sttt ettt ettt st sbeesbeesbeesbeesbeenesnnesnns [eesnesnneanessaeeseessnessnesiness |oosesieeseeseeseeseesessnneins [oseeesissies e s seessaesiaesneses [oaessesaessesessaee e e enes
5. Cash($ .o 17,662,388 , Schedule E - Part 1), cash equivalents
[ J—— 369,863,674 , Schedule E - Part 2) and short-term
investments ($ ..o 4,451,652 , Schedule DA) .......cccceuvrmeenieens |oeveciciieicnnes 391,977,714 [ [ 391,977,714
6. Contractloans (including $  .oveevvrerrrreieecceene premium notes) ...... |-oeeeeeene 93,168,397 |...cocvvveee 3,755,709 |..ooovene. 89,412,688
7. Derivatives (Schedule DB) .........cccoiiiiiiiiiiiceeeeeeeeeee e free s e s
8. Otherinvested assets (Schedule BA) .........ccccocooveveviueveveieeeeeeeeeveeeeeees e [ 2,760,595 ..o [ 2,760,595
9. Receivables fOr SECUMLIES ..........cviiiuiiriririiicieieie et [eoee e 10,133,533 | [ 10,133,533
10. Securities lending reinvested collateral assets (Schedule DL) ...
11.  Aggregate write-ins for invested assets ...........ccocvvriiiiii
12. Subtotals, cash and invested assets (Lines 110 11) .....cccoveeiieiiiiiniiniens
13. Title plantsless § ...ccoovvviiiiiiiiiis charged off (for Title insurers
{10117 O O RO RS ST RTROR SO
14, Investment income due and aCCTUED ............ceuiueuiuriiueiiieieieisieiseieesesees e 62,665,861 |....cooveecciciecceis e 62,665,861 |......ocveenene 32,939,322
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|...................... 705,640 |...coovoviicinnne 219,303 [ 486,337 oo 463,264
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...,
earned but unbilled Premiums) ..........cccceoveveiiiiierereeieeeeeee s [ 1,733,281 | oo 1,733,281 [ 1,979,504
15.3 Accrued retrospective premiums ($  .....ooveiiiiiiiiiis ) and
contracts subject to redetermination ($ ........ccccoeeeeeenicnnne. ) creene e o e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............oowioueeeeeeeeeeeeeeeeeeeeee o 23,781,079 oo e 23,781,079 | 41,799,030
16.2 Funds held by or deposited with reinsured cOmMpanies ...............oceeuews foeveeeeeerecnns 569,557,256 |....coovvereereiereiieeieeien [ 569,557,256 |................ 593,464,596
16.3 Other amounts receivable under reinsurance contracts . 107,400,985 |.......cocvevnen 439,854 |.............. 106,961,131 | 28,577,149
17.  Amounts receivable relating to uninsured Plans ............ccccceceeiiiiineiniiieens s [ e
18.1 Current federal and foreign income tax recoverable and interest thereon ... |-..ccccccceeeenene. 420,145 oo e 420,145
18.2 Net deferred tax asset 20,731,516 |.. ..8,944,353 |.. 11,787,163 |..
19.  Guaranty funds receivable or 0N dePOSIt ...........ccccoovevveveveveieceeie s |oereeeeeeeeeeeeeens 36,919 | [ 36,919
20. Electronic data processing equipment and SOFtWAre ............ccceviiiiiiiiiiiiiiiens fooriiririsisisisisisiniinis oo iniies [oosese s eee [oosenes s
21.  Furniture and equipment, including health care delivery assets
(B e ) et [t et [ [t
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiiiiies o
23. Receivables from parent, subsidiaries and affiliates ............ccccceiiieiiiiiiiiiiiins foereriiiiieeiiieins o e e
24. Healthcare ($ cooeoevererereeeeeeeeeenes ) and other amounts receivable ...... [..ccccccoernnnnnne 122,222 | 122,222 | |t
25.  Aggregate write-ins for other than invested assets ............coooeeveeieieeceess v 1,837,347 [ 547,499 [...ooiiinn 1,289,848 |.cocovvvee 1,482,134
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviveeueveriiriiieeeeieieieeeeseee s feseeeeecaas 6,196,158,871 |...occveeenee 14,028,940 |............ 6,182,129,931 |........... 3,112,981,514
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt es e e nnans [eonenanasananans 111,014,704 | [ 111,014,704 |................ 149,630,413
28. Total (Lines 26 and 27) 6,307,173,575 14,028,940 6,293, 144,635 3,262,611,927
DETAILS OF WRITE-INS
i 0L T RSO RO OO U TSP ST TSUPTRPRTRROUPRNY
0 O R PSP PPN
B L0 T T RSO RO OO SO O RO PPRTR ST TR TSRS PRTRR RPN
1198.  Summary of remaining write-ins for Line 11 from overflow page ...........ccccoo foeririniniiiiiiiiiciiiii oo oo [oosese s
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)
2501. Pension annuity contract ... e 1,189,670 oo o 1,189,670 |..coovvevenee 1,372,075
2502. Service fee receivable ... 647,677 |.eeeeeeeeen. 547,499 .o, 100,178 [ 110,059
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page .........c.cccooe foveiiiiiiiiiiiiiiiiiiiiiiis o foeei
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 1,837,347 547,499 1,289,848 1,482,134




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year

2

Prior Year

1. Aggregate reserve for life contracts $ ............... 079,835,191 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including$ ................ 18,208,370 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $ ..............cocoovvvviernns Modco Reserve)
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including$  ..........cocoovvvveveeen. Modco Reserve) ......
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 and 11)
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Cols. 9, 10 and 11) ...
5. Policyholders’ dividends/refunds to members $ 266,322 and coupons $ due
and unpaid (Exhibit 4, Line 10)
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 $ ........cccoocovieiiiinnne,
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $ veerveenn. Modco)
7. Amount provisionally held for deferred dividend policies not included in LiN€ 6 ..........cccooouiiiiiiiiiiiieneeicee e
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 on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $ loss ratio rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 86,900,016 40,358,570
9.4 Interest maintenance reserve (IMR, Line 6) ... 23,931,432 41,392,876
10. Commissions to agents due or accrued-life and annuity contracts $ 113,187 accidentand h
8 s 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) (2,023,947) (2,870,992)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6) ........cceceevevivnvnovnovneenen oo (160,638) 573,332
15.1 Current federal and foreign income taxes, including $ on realized capital gains (losses) ..
15.2 Net deferred tax liability
16. Unearned investment income .. 854,871
17.  Amounts withheld or retained by reporting entity as age
18.  Amounts held for agents' account, including$  ............................... agents' credit balances .............c.cccoooeririnicieien oo
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) ...
24.02 Reinsurance in unauthorized and certified ($ ) COMPANIES ...veiiiieeieeieeieeeeeeeeee e eeesee e feee e eees e
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .. 3,437,992, 217 741,514,168
24.04 Payable to parent, subsidiaries and affiliates 5,583,290 2,508,941
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans .
24.07 Funds held under coinsurance ............
24.08 Derivatives ...........cccccccueueee
24.09 Payable for securities
24.10 Payable for securities lending
24.11 Capital notes $ ................
25. Aggregate write-ins for liabilities 4,034,994 13,794,617
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) . 6,092,458 ,568 2,991,480,205
27.  From Separate Accounts Statement 111,014,704 |................ 149,630,412
28. Total liabilities (Lines 26 and 27) 6,203,473 ,272 3,141,110,617
29, CommON CAPIAl STOCK ... e 5,000,010 oo 5,000,010
30.  Preferred Capital SIOCK ...........cooiiiiiiiiii i ettt ae et te e eannes [oeeseseeneteee et ee et eeeeeneeeenes
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1) 147,062,043 .97,062,043
34. Aggregate write-ins for special surplus funds ..2,250,000 |... ...2,250,000
35, Unassigned fUNAS (SUMPIUS) ... e e e em e (64,640,690) 17,189,257
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 84,671,353 116,501,300
38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 89,671,363 121,501,310
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 6,293,144 ,635 3,262,611,927
DETAILS OF WRITE-INS
2501.  Funds withheld other liabilities .. 3,969,750 |... . 11,603,539
2502.  QOther liabilities .65,244 2,191,078
2503,
2598. Summary of remaining write-ins for Line 25 from overfloW PAge ...t e eeene o
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 4,034,994 13,794,617
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAgE .........cccciiiiiiiiiiiiii ettt o e e e ee e e eeeees oeeeeeeeeee e e e e e e e e e eeeeenens
3199. Totals (Lines 3101 thru 3103 plus 3198)(Line 31 above)
3401.  Contingency reserves
3402.
3403. ... ST TRUPPN
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above) 2,250,000 2,250,000




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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
Col. 11)
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income (Exhibit of Net Investment Income, Line 17) ..
4. Amortization of Interest Maintenance Reserve (IMR, Line 5) ........ccccccoveveiiienns
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 CEARA ............oouiiiiiiiiiiiiiiie et et sae e e e e e eane e
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 CONTFACES ..........cciiiiiiiiiiii e
8.3 Aggregate write-ins for miscellaneous income .. ,010,265 ,188, 187
9. TOtAI (LINES 110 8.3) ..ttt ettt ettt aes 1,571,515,339 320,511,972
10, DAt DENEFILS ......cviiiiiiiiici bbb s
11.  Matured endowments (excluding guaranteed annual pure endowments) .. ..
12.  Annuity benefits (Exhibit 8, Part 2, LiNg 6.4, COIS. 4 + 8) ......cccueueueiiieeeieieiieeieieie sttt ssesesessss s sea|es s csseenenn 24,217,821
13. Disability benefits and benefits under accident and health contracts 53,395
14. Coupons, guaranteed annual pure endowments and similar DENEFIS ............cooviiiiiiiiiiiicee e [
15.  Surrender benefits and withdrawals for life contracts . .. 38,119,739
16, GrOUP CONVEISIONS ...euvieuiieuiiiureisteittesteesteesteeteessesssesssesseesseesbeesteesbeeaseanseanseassesheessseebeebeenbeenbeenseemseessesseesaeesbeeabeenbeenseenseessesnsesses |obnenbnenteenteenbeente e bt eneeene
17.  Interest and adjustments on contract or deposit-type CONract FUNAS ............ccvrveueveiriiiieieieieieeeie e ..(681,310)
18. Payments on supplementary contracts with life CONtINGENCIES ............coiiiiiiiiii i [
19. Increase in aggregate reserves for life and accident and health contracts 404,316,032 121,561,518
20. Totals (Lines 10 to 19) 475,610,263 |............... 166,634,499
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
2, LINE 31, €0l M) ettt h et eeh R a e e e A ARttt e R Rt ettt st e s e s e s e et st enenenenes |ren s 905,530 [oveeeerierinens 1,216,044
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, COl. 1) ....c.cccoovivevereiniineeeesorereniceennnns 991,633,659 |.....covveinne. 2,220,295
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Cols. 1,2, 3,4 @nd 6) .......cccoeeeriniririnieieeeeneneseses oo 21,258,143 | 11,425,353
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1+ 2 + 3 + 5) . 1,270,587 |.. ...2,764,188
25. Increase in loading on deferred and uncollected PrEMIUMS ............cccceuiiriririririereeeesesessesieieereesesessssesesesesesessssssssssesesesesessssereseesenenennenenes (12, 074) i (159,585)
26. Net transfers to or (from) Separate ACCOUNtS NEt OF FEINSUFANCE. ..........cciviiriririiieieieieiiee sttt sesene J967 [ (708,380)
27. Aggregate write-ins for deductions 160, 126,437 130,014,344
28.  TOLaAIS (LINES 20 0 27) ..euvviuiiiiieieietetettit ettt bbbttt bbb bbb bbbttt bbbttt enete 1,651,095,512 313,406,758
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
[T OSSR PRTTSTSTRPIIY ORI (79,580, 174)|......c.ccevnvenee 7,105,214
30. Dividends to policyholders and refunds t0 MEMDEIS ............c.cccurueieiiieeeieieieiee ettt aes s s enas 134,052 29,641
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29
ITHNUS LINE 30) ..ottt e et e es et e e e e e e s e e e e e s e e e e e s e ees e e s e e enaeeesaneenseeenaeeensneemaseemaneemaseananenmanaemneeno|eb et cb e (79,714,226)|.....cccocvnene. 7,075,573
32. Federal and foreign income taxes incurred (excluding tax on capital GAINS) ............ccceuevriieueiereirieeeieieieeeee et 2,695,961 (31,598)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (108S€s) (LiNE 31 MINUS LINE 32) .......c.cueuiuiiiiiieeieieieteeeeee ettt vttt s s ss et sesssn s s s et (82,410,187 ... 7,107,171
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
$ 2,210,631 (excluding taxes of $ .........c....... (2,671,828) transferred to the IMR) ..........c.ccoeveeuevruercenenn (3,308,997) (648,548)
35.  NetinComMe (LINE 33 PIUS LINE B4 .....c.ouiiiieieieieieieeeie ettt se e st esesese e e s s s sesesesese e s s seseseses ot st st s e betens (85,719,184 ..o 6,458,623
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) .......cccoeveiiiieiereieiieieie e 121,501,310 115,558,251
37, NEtINCOME (LINE 35) ....cviviieiiieiieeieee ettt ettt sa et a s s s a et s et a et s et s et ae s s s s s ns e s s e ensesensesensesenses|onse s (85,719,184)|.....cccvernenee 6,458,623
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 2,132,206) .. 624,571
39. Change in net unrealized foreign exchange capital ain (I0SS) ......cc.ueiuiiiiiiiiii et be st s [reesre et
40. Change in Net defermed iNCOME TAX .........c.ceuiuiuiiieieieietetet ettt et ettt s e e e et e st et ese et es e s et ebesesesess s ss et asetesessssss s ssesesesesesesnanns eresesesseennenes 24,467,066 |................. (3,059,412)
41, Change in NONAAMItEEA @SSELS ............c.eioieiiiiiietetetitceeee et te et et eae e e ettt ettt es e et e s et et et et et essss s et et esesesesessss s asesesesesessssas s sseseseses fenesesesesnenenis (9,042,297)|...cevecveenne (1,333,037)
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (INCrease) Or AECrEASE ...........ccvueeierieiierieiierieeieeeeeieeie e [ s
44, Change in @SSEt VAIUALION FESEIVE .........coiuiiiiiiiiiii ettt ettt ettt e she e heesh e e e bt e bt e bt e abeembeea b e she e sheeebe e bt e beembeenbeennesnnesaeesaeas
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 minus Col. 1) ..
46. Surplus (contributed to) withdrawn from Separate Accounts during PEriod ............cceoiieiiiiiaiiieieee e
47. Other changes in surplus in Separate ACCOUNtS STAEMENT .......cc.eiiiiiiiiii e e e [ se e
48. Change in surplus NOLES .........cccceereeieeiiiiieie e
49. Cumulative effect of changes in accounting principles
50. Capital changes:
LSO TR = 1o X OSSOSO
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITE 10 SUMPIUS ......cueiiiiiitiiitieite ettt ettt b et e ae e ea et she e sh e e ebe e bt e bt ea b e emb e eas e eheeeheesheesbeeabeenbeebeenteannennne
51.  Surplus adjustment:
LS I =1 TSSOSO
51.2 Transferred to capital (Stock Dividend) .
51.3 Transferred from CAPILAL .......... oo ittt et e e e e e b e e et e s e e e neeea e e eseeeaeeeseeaaeeneenseenneenseeneeeneena
51.4 Change in surplus as a reSult Of FEINSUTANCE .................cuiueveueuiiieeeeeeictetetesee ettt st sss st s s st sessssss s ssssesesesesssssesssssaafens e seseenenens (2,685,572) ..o 5,202,957
LS O 11V o (=T o o S (o TR ) (oo (g o] o 1= £SO U RO P PRRP NPT
53. Aggregate write-ins for gains and [0SSES IN SUMPIUS ............ccueveveirecuceeieieeeeeceete et eeeescaete e s esenssae e ses s esaetesesenesssaesesesennesassasanns 355,915,618
54. Net change in capital and surplus for the year (Lines 37 through 53) ........ccccocveueveveucueieieie e (31,829,947) 5,943,059
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 89,671,363 121,501,310
DETAILS OF WRITE-INS
08.301. MOrtality B8 INCOME ....cvivivieieieiiee ettt ettt ettt s et e e et e st b s s s e et s st esebesesssn s s ssasesesesesssnssnssefeesssesesesesess 31,087,006 |................ 28,636,030
08.302. Net ceded and
assumed adjuSmEnt 10 IMR ...ttt ettt ettt s e sttt et s s s s sttt et s eeeee sttt reas 8,810,236 |............... (15,064 ,747)
08.303. Funds withheld assumed net investment income ...................... 8,400,806 |.. ...989,573
08.398. Summary of remaining write-ins for Line 8.3 from OVErfIOW PAGE ..........cceueuevvececeeeeeeeeeeceieee e seseeeaeee e s sesessasseeesannas 4,712,217 |.. .(372,669)
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398)(Line 8.3 above) 53,010,265 14,188,187
2701. Funds withheld ceded net inVESIMENT INCOME ..o iviiieiecee ettt eeee e ee e e e stenae|er et eneeene s 104,267,134 |...ccooeeen. 70,661,051
2702. Net change in deposit 11ahilitieS .ottt et e 53,183,369 |..covovennne 56,781,988
2703. Miscellaneous expense 2,675,934 |.. 2,571,305
2798. Summary of remaining write-ins for Line 27 from OVErfIOW PAgE ........c.eoiuiiiiiiiiiieeieee ettt fers s s [oee e et
2799. Totals (Lines 2701 thru 2703 plus 2798)(Line 27 above) 160, 126,437 130,014,344
5301. Miscellaneous Surplus Adj 355,915,618
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 thru 5303 plus 5398)(Line 53 above) 355,915,618
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CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COlECIEA NEt OF FEBINSUIANGCE ........covueurueererieiceceeeeee e eteeeeeesesssseseeeese e e seeeseessaeseaeseseesnsesesesesesnsesesesesasansnsesesesasnnnns [reriricninns 2,395,850,839 |......cccconee 14,617,443
2. NEEINVESIMENT INCOMIE .....uteieiiceeiee ettt ee et eseseseee e e eseeeeee a2 esesesesee a2 e s e s eeeeeeee e s e s esee e e s e ansesesesssssesesesesesnsesnseses|eecnssesnicees 127,767,002 |...ooocveenee. 85,877,162
BT Yo=Y T o TS 1o T = OSSR (2,958,241,171) 40,858,833
4. Total (LINES 1 tATOUGN 3) ....ovvvieieieeieie ettt ettt ettt ettt ettt a e s e s et s et e s e s e sess s es et et et e s esssess s sses et et et esesnsn s ssasesetesesesnnnana (434,623,330) 141,353,438
5.  Benefit and 10SS related PAYMENTS ............c.ccuiiiiiiiiieietetceeeee ettt et ee sttt es e s e s st e st s et esesn s ssasssebesesessss s ssssesesesesesssnssans [oesesasssesesess 10,632,426 |................. 49,399,027
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ............c.cvcveueueuriiiereiereeeeceeeeeeiens [eeseee s (544,079)|....c.cevenne (1,287,695)
7. Commissions, expenses paid and aggregate Write-ins for dEdUCHIONS ..............ccovvveveveuiiccieieie et [ee s 2,082,045,419 |.ccooreenee 132,186,892
8. Dividends paid t0 POCYNOIAETS ...........c.ccuevieiiececeeeeteeeeeeecee e et eeesaeaete e es s caetetesesenssseaetesesensssstetesesensssssesesesensssssesssasenssssansasasann 144,136
9. Federal and foreign income taxes paid (recovered) netof $ .. tax on capital gains (losses) . (1,524,040) (24,678,776)
10, TOtal (LINES 5 TNrOUGN ) ....ovieieiiieeictceceee ettt ettt ettt et ettt a s s es s e e e s b e b e b e s e ss et s st e s et e b et es e s s ssesesesesesesess s ssanesesenesn 2,090,753,862 155,670,362
11.  Net cash from operations (Line 4 MINUS LiNE 10) .........cceioieiiiiiiieretetieceeeee ettt teteseess st tessse s st sesssesssssesesesesesnenan ] (2,525,377,192) (14,316,924)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds ...
12.2 Stocks ..............
12.3 Mortgage loans ....
R o =T e (= TPl O RS
12.5 OLNEI INVESTEA BSSELS ......vcvteiieeeieeteerereseteeetrereseseteeeese st seseeeaeeseseaeseseeeeeeseaeseteeee e eeesee et esesaesnseeesesesaesnsesasesesaennsesasesasssnnsenaosictsusensaniricnanns 866,825 |........ccvvnene 8,048,787
12.6 Net gains or (losses) on cash, cash equivalents and ShOM-termM INVESIMENLS .............c.ccceuiiiieieieieseieceeeee et et eeeene et rereseeieeereeeeen 1,199
12.7 MISCEIIANEOUS PIOCEEAS ..........eeeecvvieeeececeeteteeeeeeeeae et eseessaeaetesesesssaesesesesenssassesesesensssesesesessssssesasesensnsnsesesesessssnsetasasannnsnsasas 3,295,130
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....cocvviveuereeiiieieeeeeeesteteteteee ettt st ss s st esess s s essnenas [en s enane 2,754,569,936 |................ 390,975,508
13. Cost of investments acquired (long-term only):
131 BONGS .ottt E £ h e h £ e R E R e e h e E e bbb [reen s 2,551,900,020 |................ 324,411,432
13,2 SHOCKS -.-veeueueueeeeee e cscteeet et e e s e eee e e essseeeeee 2 e s eseeee e e e s eseseeee a2 e s 2R e e eeee 22 e RS A ee e A eSS A SRS A eE e A SRR n R e e eeee S e e s es et et s nanses et esesnnnnnesenesenneris et 1,544,900 |..eoieiicricireieieae
13.3 MOIGAGE 0BMNS .........vvvviececeeeee ettt ettt ettt eee et et et et s e ae e s s e e st e s et e s esess s ss e st et et esesnss s es st et et esesesssnssesssasesesesesssnan s e |oenererenenenea 145,567,778 |..ooeoeeeceereecicer
ISR o =T e (= TPl A AU
13.5 OLNEI INVESTEA BSSELS ......cuveuiiceceeeeteereeeseeeeeteeree e e eeetse st seseeeee s e seaeseeeeeeeeseaeseeeeee e eees et et e s eeaesnsetesesesaesnsesesesesaesnsesasesnsasnnsenaosietetsersaniricaanas 501,000 |.....ccovrerrrnnnee 209,177
13.6 MiSCEllAaNEOUS @PPIICALIONS ...........cecvvieeeececeete e eeeecte et ee et e e er s et esen e sae s e s esenssseae s et esenssaeaetesesensssssesesesenssantesesennnnes 1,711,358 (968,910)
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cvoueueueuieiiieieeeeeeeeeeece ettt ettt s e seseananas 2,701,225,056 323,651,699
14. Netincrease (decrease) in contract 10ans and PrEMIUM NOLES ...........c.cccvoviviueueueuieiieeeeeeeieteteteseee e esste e sessses s s st seseseassnnas 562,358 (6,103,496)
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiiiieiiieeiiereteeeeeeee et 52,782,522 73,427,305
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
B ISV o) (VTS g o) (T T o= o] = I g To L =T T AT KOO
16.2 Capital and paid in SUrPIUS, €SS trEASUNY STOCK .............ccveuiuiiiieicictetetceceee ettt s s es e s sessss s s ssssess [ere e sesnenenenes 50,000,000 |-..eoveerereeerireeceneeerenenes
16.3 BOITOWEA FUNGS ... e e s e s e s e e s ee s eeseesaeseeseesresaesnesnesnesresneas [ornsnesressesestestestesesresees [oresteesesse sttt
16.4 Net deposits on deposit-type contracts and other insurance liabilities ................ccooeeoiiiii (14,314,729 ..o (8,164,929)
16.5 Dividends t0 STOCKNOIAEIS ............coiiiiiiiic e [ [
16.6 Other cash Provided (BPPIHEA) ..........c..cueviueiieiieeiecee et ettt eae st a et a et a e s s s s s s s sa s ae s s s ses s 2,728,239,084 (22,169,528)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccccceeerrenne 2,763,924,355 (30,334,457)
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) .......cccceevevvvrirerererresnnnnnn. 291,329,685 28,775,924
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEA .....vviviiiiieietetcteit sttt ettt ettt sttt b st b s e se e e s e s bbb e s e se e ee s s e bebebenese e ss s sesesesesene e senssseseses e neneneerenenis 100,648,029 |................ 71,872,105
19.2 End of year (Line 18 plus Line 19.1) 391,977,714 100,648,029
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Reclass 0f residual TranChes ...ttt eae s e e eaeneeeneeenneneanennns [oereeeereenseenaaens (501,000) ...
20.0002. Non cash investment transactions — DONAS .........cocooiiiiiiiiioeeeeee et neenenenns foereessreeeaaens (37,598,018
20.0003. Non cash investment transactions — MOrTQgagES .......cccoiiiiiioiiiiieccceee ettt [eresnnesenanans (16,400,735)
20.0004. Non cash investment transactions — Q1A ..ot e e eae e eaneeeanenennnnne [oereeeereenseens (1,931,053)]...
20.0005. Bonds received to settle reinsurance transactions .(2,703,387,387)|...
20.0006. Assumed premiums from reinsurance transSaCtions .............ccccccooioiiiiiiicicuciiee ettt |orerereieas 2,835,271,936 |..ccovevenne 233,088,097
20.0007. Assumed accrued investment income to settle reinsurance transactions .............ccocoooiiiioioeieeceeeeeeeeeeeeeeees e (27,884 ,148)......c.o....... (2,179,187)
20.0008. Non cash assumed reinsurance receivable ...........ccccocooeeiveecveecceveenee. ..(53,000,000) ..o
20.0009. Assumed contract loans from reinsurance transactions .............c.ococoooooioiiiioeeeeeeee e foereeeseieaaens (51,000,402)|.....coeeeeeeeeieeeeeeeeeee
20.0010. Ceded premiums from reinsurance transactions ........ ....(906,218,416)]................ (69,968,351)
20.0011.Bonds received to settle reinsurance TranSactions ... |ereeen e (228,897,261)
20.0012. Preferred stocks received to settle reinsurance transactions ..............cccccoooooiiiiiiiiiiiiiiieiieiieeeeeeeeeeeeeeeeeeeeeeee foeeeeeeeeeeeeeeeeeeeeeeeees oo, (2,011,649)
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Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0013. Non cash ceded COMMiSSIONS .....ocooveveveveeeneiiieieieieieienne

20.0014. FWH payable and deposit assets on reinsurance ceded

(2,850,000)
72,818,351

5.1
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Y LINES OF B

ANALYSIS OF OPERATIONS B
1 2

USINESS - SUMMARY
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
1. Premiums and annuity considerations for life and accident and health contracts ......... [o.ccccceenee. 432,430,070 |.ovovereieene 6,716,094 (454,589)|.................206,061,326 |................. 220,107,239
2. Considerations for supplementary contracts with life contingencies s . . ) ..
3. NetinveStMeNt iNCOME ......ccvcirieuiieiiieieieteeeee ettt seessesssennssens |eressesensesennas 138,539,441 | 39,790,621 |.....cceovevene... 283,236 ... 48,581,834 | 49,883,750
4. Amortization of Interest Maintenance Reserve (IMR) ............ccovueireereriererieeniseesens [erreenieeneeeneas 4,523,733 [ooooeiicie 245,857 |ocveeeeieiieeeeie v 2,273,103 | 2,004,773 [oneoeeeeireeneereerinies e [t [
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 ..............cccooiiiiiiiiiiiiiine s
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate ACCOUNLS ...........ccceveveueeriereriereneeesinesessees [eoeereieineiennens 18,965,754 |..c.cocvenennnne 17,722,966 |.....cooveeeeecccciiins o 510,139 [ 732,649 |.ooiiiiccccieniiees o XXXKrvereieiens fooererieeieeeieeseeieees [
8.2 Charges and fees for deposit-type Contracts .............ccccoceiiiiiiiiiiiiiiiiiiiiciien e foriiiiin o [ [ [ XXX eovveeeines | D00 G AU RN
8.3 Aggregate write-ins for miscellaneous iNCOME ...........c.ceveveveriererieeeeee e 53,010,265 36,885,649 5,854,525 10,256, 365
9. Totals (LINES 110 8.3) ....ueiuiiiiiiiiiieie e 1,571,515,339 108,614,192 488,955,073 972,018,708
10.  Death BeNEfits .........cccueeuieiuieiiciecceeeee ettt eee e eeesveesnneeneeeneen Joreeireeiieeirennn 9,080,388 |ovviviiiiis 10,831,079
11.  Matured endowments (excluding guaranteed annual pure endowments) ..........cccoceeees |ovvreevivennneennn 198 | 4,19 K
12, ANNUILY DENEILS ...ttt e | B 8,511,060
13.  Disability benefits and benefits under accident and health contracts ..............c.c.ccu..... ,409 |..
14.  Coupons, guaranteed annual pure endowments and similar benefits ...........ccccoceeevves oriiniiiiiiiniiiies s
15.  Surrender benefits and withdrawals for life contracts ....................
16.  GTOUPD CONVEISIONS ...eeiieeeiiieiiaaeaaueeeeaaeaaaneeeeeaeaaassseeeaeaaansseeeaeaaanssneeeeaasnssseeasaannssseeees |esssseeeesssiinseeeessnnsseeeens |oersiinseeeessnineeeeessnnnneeees
17.  Interest and adjustments on contract or deposit-type contract funds ............ccoceeeveverns [eererenerenienenn (681,310) [ (604,517)
18.  Payments on supplementary contracts with life cContingenCies ...........ccccevieiriiiiiiiicnis i i [ o
19. Increase in aggregate reserves for life and accident and health contracts . 404,316,032 (1,991,930) (110,620) 218,776,942 187,641,640 XXX
20.  Totals (LINeS 100 19) ..o [errenne e 475,610,263 |.....coovevenne 10,282,953 |...ovvveinene (1,370,763)|.....cccecnnee. 254,668,234 |......cocoeueeee 212,029,839 [..oooiieeeicecenerreees o XXX e o e
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(AIrECt DUSINESS ONIY) ..vvievieiieiiieieieie sttt se st st ssennssenenne [esesieiesieiesieiena 905,530 [-.oveeiriiiiiee 885,391 | (B38) [ 376 [ 20,301
22. Commissions and expense allowances on reinsurance assumed .. .991,633,659 |.... ..1,516,314 |.. .245,555,418 |... ... 744,561,927 |..
23. General insurance expenses and fraternal expenses........................ .. 21,258,143 |.... 14,286,674 |. .8,196,054 |... ....(516,053)]..
24. Insurance taxes, licenses and fees, excluding federal iNCOMe taxes ...........cccovereveees |ovevereriieinnens 1,270,587 |ocoveeeeeeenen. 761,456 |..cooooveeeeiiieeee8,569 |, 351,113 | 149,485
25.  Increase in loading on deferred and uncollected Premiums ............ccccoveuereererieereeeiees [oreseneneesieennens (12,074) e (12,074) [+ oo o
26. Net transfers to or (from) Separate Accounts net of rEINSUFANCE. .........ccceververerieerieies [reeierenieeiieeniens 302,967 |.eoveneieiieiins 848,099 ..o [, (403,993) ..o (141,139)
27. Aggregate write-ins for deductions ..............ccceeeueriienieennnns 160, 126,437 91,294,245 68,589,439 242,753
28.  Totals (LINES 20 10 27) .....ouiiiiiiiiei e 1,651,095,512 119,863,058 (2,071,264) 576,956,641 956,347,113 (36)
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MINUS LiNe 28) .........ccceevevirieririerenieienisieesieesiesseeens |eesieeiieennns (79,580,173) ... (11,248,866)|..........ccconcee 3,998,630 |....ccvevneeee (88,001,568)........cccveunene 15,671,595 [ooeoveeiiiiecie 36 |- [ oo
30. Dividends to policyholders and refunds to MembErs .............c.ccoeeeeuerieieesreesieieeeennes 134,052 134,052 XXX
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus Lin€ 30) .........cccovrueirieerieerieierieeneeens foeeieeiieeniens (79,714,225)|.ccccvevnen (11,382,918) e 3,998,630 |..ccovennennee (88,001,568)].......c.cc0enveee 15,671,595 |ooviieeieeeeeece KT O R RRRRT IEORRTRRTRRTNY
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccccceeerveerienenns 2,695,961 733,680 7,247 1,236,295 718,739
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) (82,410, 186) (12,116,598) 3,991,383 (89,237,863) 14,952,856 36
34. Policies/certificates in force end of year 74,668 68,575 1,469 60 4,564 XXX
DETAILS OF WRITE-INS
08.301. Mortality fE€ INCOME ....eiiiiiieiee e n [eeeeenee e 31,087,007 |...ccoeeuveeee 31,087,007 |.ceveeeeeeeeeeeeeeeeeeeeeiee e eeies e
08.302. Net ceded and assumed adjustment to IMR ...... .8,810,235 [ 1,075 |.. ..6,588,160
08.303. Funds withheld assumed net investment inCome ..........ccovioiiiiieiiciieiieeceeeee, .8,400,806 |.... 8,651,827 | e (251,021) e
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccceeeevierienies feereenenienienns 4,712,217 oo (2,854,260) , 3,668,205
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 53,010,265 36,885,649 13,726 10,256,365
2701. Funds withheld ceded net investment income ........c.ccooviiiiiiiiiieiiieeieeeeeeeeeceees o 104,267,135 |.coceveennnee. 35,434,943 |..ooeeeeeeeeeeeeeeeeees e 68,589,439 | P X T R IO KU RS
2702. Net change in deposit 1iabilities ... e 53,183,369 |..oceeveenee. 53,183,369 [ ceeeies oo e [ | i s
2703,  MiSCElIANEOUS EXPENSE ...ecvieeeeieieeeeeeteeete ettt et eteete et e et e et e eteeereeeaeeaeeaeeneeeaeessees [oreeseeeeeeseenaeas 2,675,933 [ 2,675,933 | ees e e e e | s
2798.  Summary of remaining write-ins for Line 27 from overflow page ...........ccccceviviiiiiins [oemniiniiiiiiiciiicciicciis [ [ enees | nees [eree e eee e [eee e e e e e e [ere e e e e e e [eee e e [ee e e e e
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 160, 126,437 91,294,245 68,589,439 242,753
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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 @ ............ooeeeieeiieeeeiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees fernnennnnnann 6,716,094 |.oooeeeeeeeeeeeeeeees e, 2,477,370 |.............. 1,781,199 |, 440,932 |.............. 2,016,593 |....
2. Considerations for supplementary contracts with life contingencies XXX XXX
3. Netinvestment income .21,265,918 |..
4. Amortization of Interest Maintenance Reserve (IMR) .... 248,878
5. Separate Accounts net gain from operations excluding unrealized gains or
lOSSES .o
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts ........ 17,722,966 |..
8.2 Charges and fees for deposit-type contracts U
8.3 Aggregate write-ins for miscellaneous income . 36,885,650 12,701 1,886 (10,004,675) 37,528,510 9,347,228
9. Totals (Lines 1t08.3) ...cevvuvieiniriiieninnns 108,614,193 8,615,793 5,981,243 12,410,748 54,418,635 96,763 27,091,011
10.  Death benefits .. 10,831,079 ...4,779,836 |...
11.  Matured endowments (excluding guaranteed annual pure endowments) ..... |-eooeeevrerenueen. 4,198
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 ................... .
19. Increase in aggregate reserves for life and accident and health contracts ... (1,991,930) (2,073,533) (481,738) 1,713,620 (1,150,279)
20.  Totals (LINeS 1010 19) ..eeviuriiiiiiiiiiiie i ...10,282,953 ...3,152,716 |... (252,201) e 3,121,755 ..4,260,683 |....
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only) 885,391 .. 12,691 | .... 146,342 495,994 230,362 |....
22.  Commissions and expense allowances on reinsurance assumed ..1,516,314 |.. 67,697 .. 15,733 |... (580, 164)|.. 1,049,324 |. .963,724 |..
23.  General insurance expenses .... .14,286,674 |.. 7,198,508) .(85,486)|... 33,488,634 |.. (12,004,259)|. ...81,808 |..
24.  Insurance taxes, licenses and fees, excluding federal income taxes .. 761,456 |.. 108,680 .(14,695)|... .. 90,811 |.. ..237,280 .336,140 |..
25.  Increase in loading on deferred and uncollected premiums ........ .(12,074)|.. (26,056) 18,971 | 1 s e e ..
26. Net transfers to or (from) Separate Accounts net of reinsurance ....848,099
27.  Aggregate write-ins for deductions 91,294,245 898,852 75,458,817 14,936,576
28. Totals (Lines 20 to 27) 119,863,058 (2,983,928) (176,336) 36,617,030 69,142,218 97,725 17,166, 349
29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28) ..........cccccccveeus |oreenens (11,248,865 [....eenveeeeeieeienien feeeiieens 11,599,721 | 6,157,579 |........... (24,206,282)|........... (14,723,582).....ccveciene (21572 ] POV PN 9,924,662 |...eeveeeieieeieeiiens [ e
30. Dividends to policyholders and refunds to members ............cc.cceeeerienneens 134,052 134,052
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) .......... |-oeeeueens (11,382,917 |- eeeeeeeeceeeie e 11,465,669 |.............. 6,157,579 |........... (24,206,282)|........... (14,723,582).....covecienne (21573 ] PP PN 9,924,662 |...eeveeeeeieeieeiiens [ e
32.  Federal income taxes incurred (excluding tax on capital gains) .................. 733,680 502,496 6,133 112,472 94,470 18,109
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) (12,116,597) 10,963,173 6,151,446 (24,318,754) (14,818,052) (19,071) 9,924,662
34.  Policies/certificates in force end of year 68,575 34,556 12,575 8,052 11,406 1,160 826
DETAILS OF WRITE-INS
08.301. Mortality fee income ...31,087,007 .22,446,564 |....
08.302. Net ceded and assumed adjustment to INR ......ccooiiiiiiiiniiniiniiiiiiiiies o 1,075 |.. . ... 31,342 |
08.303. Funds withheld assumed net investment income .........ccccocemvemieniienininins foreeiieninenns 8,651,827 ....(9,256,195) ... 16,784,999 |.... .
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ............... |-eeeeennen. (2,854,259) |- [ 12,462 [ 1,886 [oooveeiennene (718,213)[............ (1,734,395) |..cveeeeieeicciinie e [, (415,999) [.veevieiieieeiiies e [
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 36,885,650 1,886 (10,004,675) 37,528,510 9,347,228
2701. Funds withheld ceded net investment income ... 35,434,943 37,420,882 ..o [ o (1,985,939)
2702. Net change in deposit liabilities 53,183,369 |.. .36,260,854 |. 16,922,515 |..
2703. Miscellaneous expense ..2,675,933 |.. 1,777,081 [oeiciiiieiciiinee e oo,
2798. Summary of remaining write-ins for Line 27 from overflow page ....
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 91,294,245 898,852 75,458,817 14,936,576

(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.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP LIFE INSURANCE ©
1 2 3 4 5

7 8 9
Variable Universal Credit Life Other Group Life YRT Mortality
Total Whole Life Term Life Universal Life Variable Life Life (d) (a) Risk Only
1. Premiums for life contracts © (454,589) |...
2. Considerations for supplementary contracts with life contingencies .
3. Netinvestment income ...
4. Amortization of Interest Maintenance Reserve (IMR) ...
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
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES ........coiiiiuriiiiiiiiiiii et e e e e e sssneees [reeeeeeniniee e e e ssiriieeeesei [eeeeee e e eeei foeee e e
8.2 Charges and fees for deposit-type CONtracts .............ccccoviiiiiiiiiiiiiiiice [ oo e e
8.3 Aggregate write-ins for miscellaneous income . 13,725 78
9. Totals (Lines 110 8.3) . 1,927,365 478 1,913,240
10, Death Benefits ..o (1,250,691 |-.ocvveecciceiceices o [ (1,250,691)
11.  Matured endowments (excluding guaranteed annual pure endowments)
12, Annuity benefits ......ccueiiiiiiiii e
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 deposrt-type contract funds
18.  Payments on supplementary contracts with life contingencies ... e, T KSR SSUUSSU R EESOERRSRR
19. Increase in aggregate reserves for life and accident and health contracts .... (110,620) |... (110,649) |...
20.  Totals (LiNes 1010 19) ..c.cuiiiiiiiiiiiiiiiii [ L (1,370,763) |29 [ [ ..(1,370,792) |...
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct
business only)
22. Commissions and expense allowances on reinsurance assumed ....
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27. Aggregate write-ins for deductions .
28.  Totals (Lines 20 to 27) (2,071,264) 161 (2,069,950) (1,475)
29. Net gain from operations before dividends to policyholders, refunds to members and federal
income taxes (Line 9 minus Line 28) 3,998,629 | 17 e e 3,983,190 oo 15,122 o e e e
30. Dividends to policyholders and refunds to members ........
31.  Net gain from operations after dividends to pol|cyholders refunds to members and before
federal income taxes (Line 29 minus Line 30) 3,998,629 |.ociiiiieeeee 17 e e 3,983,190 oo 15,122 o e e e
32. Federal income taxes incurred (excluding tax on capital gains) .. . 7,247 25 7,222
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) 3,991,382 292 3,975,968 15,122
34. Policies/certificates in force end of year 1,469 274 1,195
DETAILS OF WRITE-INS
08.301. Miscel laneous income .... .. 13,725 .. 13,647
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.
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)

(
(
(
(

a) Includes the following amounts for FEGLI/SGLI:
b) Include premium amounts for preneed plans included in Line 1
c) 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.
d) Individual and Group Credit Life are combined and included on

Line 1 ...... ..

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for individual annuity contracts 206,061,326 |.....ccovenenee 135,469,982 |...ooveeeeeeeeeeeeeeees e 70,591,344
2. Considerations for supplementary contracts with life contingencies ... 207,591 |..
3. Net investment income 48,581,834
4.  Amortization of Interest Maintenance Reserve (IMR) 2,273,103
5. Separate Accounts net gain from operations excluding unreallzed gains or Iosses ................
6. Commissions and expense allowances on reinsurance ceded 225,466,555
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts .510,139 |..
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 5,854,525 496, 830 5,357,695
9. Totals (Lines 1 to 8.3) 488,955,073 189,900,499 298,449,381 605,193
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
19. Increase in aggregate reserves for life and accident and health contracts 218,776,942 119,785,268 99,259,981 (268,307)
20. Totals (Lines 10 to 19) 254,668,234 |................. 151,591,300 |...voveveeeieicieeieeeeeees [ 102,610,697 |o.voeeeeieieeceeceeceees [ 466,237 oo
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and UNCOIIECIE PIrEMIUMS ......oiiuiiiiiiiiiiiie ettt e e e et e e e s e sbbe e e e e e e asbneeeeesasabnneees [erneeeeeeesiae e e e e e s earaee e e e .
26. Net transfers to or (from) Separate Accounts net of reinsurance. (403,993) |-+ veveieeeieieieieieeeees [ e (403,993)
27. Aggregate write-ins for deductions 68,589,438 30,148,710 38,143,344 297,384
28. Totals (Lines 20 to 27) 576,956,640 197,530,846 378,636,045 789,749
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. (88,001,567)|..ccccceveenens (7,630,347 |.cceeeeeeeeeeeeeeeeeeeeie oo (80,186,664)|.....cccveeeeeeeeecieeeiieeeies oo (184,556) ..o
30. Dividends to policyholders and refunds t0 MEMDETS ........c..uiiiiiiiii e e e et e e e e e eeeeaan .
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) ................. (88,001,567)|...ccccvveenens (7,630,347 |.cceeeeeeeeeeeeeeeeeeeee e (80,186,664)|.....cccveeeeeeeeeceieeccieeeiies e (184,556) ...
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cceueiueiueiierieitieieiteiteetesteste st e ste st e ste st et essestessestessessestessessessessessensenns 1,236,295 1,001,165 230,288 4,842
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) (89,237,862) (8,631,512) (80,416,952) (189,398)
34. Policies/certificates in force end of year 60 60
DETAILS OF WRITE-INS
08.301. Net ceded and assumed adjuStMEnt 10 IMR .....c.oiiiiiiiiie ettt ettt et e saesaesaeetestestesaestesnesnes [oeereereereereniens 2,221,000 |..ccooveereinnee (1,259,199) [ o 3,480,199 oo [ e
08.302. Funds withheld assumed net investment income
08.303. Miscel laneous income .3,884, 546 ..
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) 5,854,525 496,830 5,357,695
2701. Funds withheld ceded net investment income ... 68,589,438 30,148,710 [ [ 38,143,344
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) 68 589,438 30,148,710 38,143,344 297,384

(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 which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

NUITIES @

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP AN
1

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for group annuity contracts ....220,107,239
2. Considerations for supplementary contracts with life contingencies ...
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unrealized gains or losses ....
6. Commissions and expense allowances on reinsurance ceded ............ccccoeuuee
7. Reserve adjustments ON rEINSUANCE CEAEBM ........c.uuuiiiiiiiiieiie ettt et e e ettt e e e e bbbt e e e e e bbbt e e e e e e abbae e e e e e aasbae e e e e eanbbaneeeeeanennees .
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts ............ |.. ... 132,649 |.... ... 732,649
8.2 Charges and fees for deposit-type contracts .. e | .
8.3 Aggregate write-ins for miscellaneous income 10,256,365 10,256,365
9. Totals (Lines 1 to 8.3) 972,018,708 972,018,708
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments) e |
12.  Annuity benefits 15,706,761 |.
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 F PSP UUPR AU OOUTRRTOIN
17.  Interest and adjustments on contract or deposit-type contract funds 13 |
18. Payments on supplementary contracts with life CONtINGENCIES .........eiiiiiiiiiiiii e e e s srenes |oe s e e e e s s e e e e saaeeee s
19. Increase in aggregate reserves for life and accident and health contracts 187,641,640 187,641,640
20. Totals (Lines 10 to 19) 212,029,839 |.... ...212,029,839
21.  Commissions on premiums, annuity considerations and deposit-type contract funds (direct bUSINESS ONlY) .....cc.eevveeiuieiieeiiirieiieieeseesiees [erre e 20,307 [oeeeeee e oo e e e 20,301 |..
22. Commissions and expense allowances on reinsurance assumed .. 744,561,927 |. .744 561,927 |..
23.  General iNSUranCe EXPENSES ...........cuereerreerrienseenseeaeseesseeseesseens ...(516,053)|. ..(516,053)|..
24. Insurance taxes, licenses and fees, excluding federal income taxes ... 149,485 |.... ... 149,485
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance ... (141,139)].... ..(141,139)
27. Aggregate write-ins for deductions 242,753 242,753
28. Totals (Lines 20 to 27) 956,347,113 956,347,113
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) 15,671,595 |1 oeeeeeeeeeeeeeeeeeeeeee oo eee Joeee e e e eeeeen Joeee e e e o 15,671,595 |eoeeeeeeeeeeeeeeeeee
30. Dividends to policyholders and refunds t0 MEMDETS ...........uiiiiiiiiiii e e e e ettt e e s et e e e e e enieneees
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) . |.........c......... 15,671,595 |- eoneeeeeeeeeeeeeeeeeee e e eee Joeee e e eeeee oo e o 15,671,595 |eoeeeeeeeeeeeeeeeeee
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cccciiueiueruirieiiiiieeiesteete st e eteste st et e st e st et e stestessestestessestessessessessessensenns 718,739 718,739
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) 14,952,856 14,952,856
34. Policies/certificates in force end of year 4,564 4,564
DETAILS OF WRITE-INS
08.301. Net ceded and assumed adjuStMEnt 10 MR ......oiiiiiiiiie ettt et e st e sae st e stesaestestesnesnesnesnes [oeereeresresnenaens 6,588,160 |....
08.302. Miscellaneous income .3,668,205 |.
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) 10,256, 365 10,256,365
2701. Funds withheld ceded net investment income .... e 282,753 e [ [ e ... 282,753 |.....
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) 242,753 242,753

(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.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - ACCIDENT AND HEALTH @
1 5 6 7 8 9

Comprehensive 4
(Hospital & Medical)
2 3

10 1" 12 13

Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health

Premiums for accident and health contracts
Considerations for supplementary contracts with life contingencies ..
Net investment income
Amortization of Interest Maintenance Reserve (IMR) .
Separate Accounts net gain from operations excluding unrealized gains or
losses
Commissions and expense allowances on reinsurance ceded ...
Reserve adjustments on reinsurance ceded ..............coovvvviiiiiiiiiiiiiiiceeece o e e e e e e [ e e e [ [
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 1 to 8.3)
10.  Deathbenefits ... XXX...
11.  Matured endowments (excluding guaranteed annual pure endowments) ......|.......... XXX...
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
19. Increase in aggregate reserves for life and accident and health contracts ....
0 R o] = 3 (N == 0 o T ) ) O e O e O R R AR KON RN
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed ..
23.  General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes ...
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27.  Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) .
29. Net gain from operations before dividends to policyholders, and refunds to

S

o

~

W XXX
W XXX
.. XXX.

XXX .
XXX .
L XXX..

XXX...
XXX...

XXX
XXX
L XXX.

W XXX
XXX
.. XXX.

CXXX..
CXXX..
CXXX..

L XXX...
XXX
XXX.iieeenn

L XXX....

. . XXX..
L XXX....

. XXX..
XXX..

(36)].

(36) (36)

members and federal income taxes (Line 9 minus Line 28) ........cccccooiiiiiiiformmmmmnnnnnininnnnnn 30 [ [ [ L L [ L L [ [ 36 [ e
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 Ling 30) ...........forereermmmmmmnnnnnnnn 30 [ [ [ Lo L [ L L [ 36 [ e
32. Federal income taxes incurred (excluding tax on capital gains)
33.  Net gain from operations after dividends to policyholders, refunds to
members and federal income taxes and before realized capital gains or
(losses) (Line 31 minus Line 32) 36 36
34.  Policies/certificates in force end of year
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.
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)

(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 COIUMNS Are AffECIEA.  ....eiii e e e e E e e oo b b e et e e oo E e e e e e o e b b e e e e e s e a s e e e e s s st e e e e e e
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

Tabular interest ..........cccocevieviiiiciiines
Tabular less actual reserve released ...........cccccevcveiiennene

I o

net premium reserve

7. Otherincreases (net) .
8.

9. Tabular cost

Increase in reserve on account of change in valuation basis .
1 Change in excess of VM-20 deterministic/stochastic reserve over

Totals (LINES 110 7) .veiuiiiiiiiiiseeeeeeee e

1,543,984 |...
.. (234,793)]...

180,841 |...
.. 7,588 |...

2,722,195 |..
L1077

1,824,316 |...
L4727

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE @
1 2 3 4 5 6 7 8 9 10 11 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)
Reserve December 31 Of Prior YEar ..........ccccevvericereernnnencneens oo 136,034,540 |...ooviiiiiiiies [ 36,469,833 |........... 3,125,217 |.......... 46,764,682 |.......... 42,212,828 |........... 7,461,980 |- oo o o oo
Tabular net premiums or considerations ...............coccoeeereieeeenes |oevereeeens 6,634,966 |........ccovviiriinis e 2,262,176 |............ 1,877,534 |...ccoevne 440,930 |............ 1,739,762 |............... 314,564 oo foeeeeeieceriiees [ o e
Present value of disability claims incurred ...........c.cocoveveeeeeneenens fooereceinnnnn 17,181 s e 918 | 8,115 | L B - I 6,990

..................................... XXX e oo oo o s s e L e XX e e
. 48,465,038 96,031 7,382 42,498,303 1,444,042 4,419,280
.................... 197,608,542 |.......ccccccvvvvcicnes [ 40,138,149 |...........5,206,677 |.........02,428,305 |..........47,232,665 |..........12,602,746 [ .....ccccooooiiiiiiiins i v [ e
...................... 52,889,203 [...cooovieiiciiicns [ 1,442,536 |........... 2,206,520 |..........42,499,792 |........... 2,850,658 |...........3,889,697

10. Reserves released by death .............cccccceeviviieieeesieieeeeeins oo 8,637,532 |... .3,781,405 |... ....329,542 |... ....824,79%4 |... 2,919,065 |... ... 182,726 |...
11. Reserves released by other terminations (Net) ..........ccccovveveveeenns foerereeeens 2,012,113 | o 516,365 |................ 18,831 [ 624,309 |.............. 121,727 | 124,881
12.  Annuity, supplementary contract and disability payments involving

life CONtINGENCIES ...t ennanaenes|eeeeescisieninns 27,084 | e 1,541 | 8,305 | 1,109 [ 16,129 [ oo [ [ o e
13. Net transfers to or (from) Separate Accounts .
14.  Total Deductions (LiNeS 910 13) ......covrurieeuriieiniieiniieiriicisiicireieineeas 63,565,932 5,741,847 2,563,198 43,950,004 6,513,579 4,797,304
15.  Reserve December 31 of current year 134,042,610 34,396,302 2,643,479 48,478,301 40,719,086 7,805,442

Cash Surrender Value and Policy Loans

16. CSV Ending balance December 31, current year ...............ccccevueus |reeeeee 138,802,201 |...cvvicciiirce fveiene 25,380,387 |............ 2,152,927 |.......... 30,990,555 |.......... 78,299,516 |............ 1,978,816 |.oevieiecvceieiciies oo foerereieiieeeeeniiiee foereieeeeeie e [oeeeeseese i
17. Amount Available for Policy Loans Based upon Line 16 CSV 28,156,529 16,057,012 7,448 12,092,069

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

(b) Individual and Group Credit Life are combined and included on
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @

(N/A Fraternal)
3

1 2 4 5 6 7 8 9
Variable Other YRT
Universal Credit Group Mortality
Total Whole Life Term Life Universal Life Variable Life Life Life ®) Life Risk Only

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve December 31 Of PriOr YEAr .........ccoveveveveveveveeeeeeeeeeeeeieeseseseenesensnesesesesens fereneseneeeenenes 35,204,029 | 10,837 o o 3,223,492

2. Tabular net premiums or CONSIAErations ............ccoeouereeriierienienieee et

3. Present value of disability claims incurred ...........ccccooiiiiiiiiiinienee e,

4. Tabularinterest ..o

5. Tabular less actual reserve released ..............cccccoeeiiennne

6. Increase in reserve on account of change in valuation basis ............ccccccoveeienene

7. OtherinCreases (NEL) ........coiiiiiiiie e

8. Totals (Lines 1t07) ...

9. TabUIAr COSt ...
10. Reserves released by death ...t
11.  Reserves released by other terminations (net)
12.  Annuity, supplementary contract and disability payments involving life

CONENGENCIES .....vvivveiiceceete ittt ettt se bbb s s bbb s s s s s s seas [eoceceseeesm s e e 986 [..eeeeeeeeeeeeirereieirieirirees foeeereirire e neieiens e 986 [..eeeeeceeeeeeieeeececeeieienenes foeeeeeeeteieseseeseeeeereieaes [eetereeesseeeee s st enens [rereeesete e eneneas orteteseseneeeee et eaeaena
13. Net transfers to or (from) Separate Accounts .
14.  Total Deductions (LINES 910 13) ...cecvvvveecieicececeeeeeeee et (238,947) (238,947)
15. Reserve December 31 of current year 3,123,409 10,566 3,112,843
Cash Surrender Value and Policy Loans

16. CSV Ending balance December 31, CUITENE YEAT .............cceurueeeeeeverereieeeaeeseesenens [ereeneneneseneeens 4126,4671 [ s [ B126,461 |- e e e e
17.  Amount Available for Policy Loans Based upon Line 16 CSV

(a) Indica

(b) Individual and Group Credit Life are combined and included on

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




€.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL ANNUITIES @
1

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees without Guarantees and Annuitizations) Other Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. RESEIVE DECEMDET 31 OF PHOK YEAN .......o.cvvviiiieectete ittt s st s et e st s b s e st b s n st et s s s s st s s s nsnsesns |resetenennnnens 314,097,465 |................ 11,782,263 |....oeeceiices e [ [ 2,355,202 |oeovoieeee
2. Tabular net premiums or considerations . IO ST 241,479,616 |............... 140,066,090 |[.....cooveeeeeeeeeeeeeceees e, 101,198,373
3. Present value of disability CIaIMS INCUITEA ..........ooiiiiiiiii ittt sttt ettt ettt ebesbesbesnennens [eenennenrennas D,0, & CHUPNRTRRTIN FSPRT D,0, % CHUPRTRRTIN FSPRT D,0, %, CHUPNRURRTIN FSPRT D,0, % SRR
4. Tabular interest .........cocoeeeeerenrrneeenns ...16,450, 366 |... ...14,538,826 |... ... 1,826,206 |...
5. Tabular less actual reserve released ..............coccoveeueennens (4,374,263)|... (2,892,191)|... (1,425,950)...
6. Increase in reserve on account of change in valuation basis e e RN RO PRURUP RPN
7. Otherincreases (Net) ......cccccecereriieiieneeneeeeee e .
8. TOAIS (LINES 110 7) wvtiueuiiieeeteiet etttk ettt h st e b h e et e e e 2 EeEeE 28 e e et ee 42 4o 8 e h e b e s en et ee e e e s e s eb et eseae e eeeseseteseneneneanasanenn [erneeeaninnnnens 567,653,184 |............... 463,454,988 |......ovoeereeeeees o 101,598,629
LS TR 1= o TU =T oo T S OO AT RO ORI KOO ORURPP NPT
10.  ReSErves released DY AEath ..ottt ettt h e s bt e bt et e et e e et et e et e she e e bt e ebeeebe e bt enteenneennesnesnenne [eereenneenaenn D,9. ¢ ST TS D,9. ¢ SRR TR D,9. %, ST R D9, R
11.  Reserves released by other terminations (Net) ..........cccoovviiceiiinnrnsccciene ..17,101,312 |... W A7,101,312 [ e
12.  Annuity, supplementary contract and disability payments involving life CONINGENCIES ..........ccccvrieiriririeieieiiiiieiseee et oot 17,677,463 | 14,826,142 | [ 2,338,648
13.  Net transfers to or (from) SEPArate ACCOUNES ............oiiiiiiiiiiiii ettt se et st sb e nne s
14, Total DEUCHONS (LINES 910 13) ...iuiuiiiiiieieietetiteit ettt ettt sttt ettt se et s e s s e s s sese e s esesesesesesese e e eses s e s esesese e s es et esesesenenenena 34,778,775 31,927,454 2,338,648 512,673
15. Reserve December 31 of current year 532,874,409 431,527,534 99,259,981 2,086,894
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DECEMDET 31, CUITENE YEAL ..........ccevivieiuetereiieieeeetetesetesse st ssesssse s st st sssssesessssssssssesesessssssesesesessssssssesesessnsns |resetesenssncnes 524,636,895 |................ 425,376,914 | [ 99,259,981 [omeeeieiecceeeiees oo [
17. Amount Available for Policy Loans Based upon Line 16 CSV

(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.



V.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES @

(N/A Fraternal)
1

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees without Guarantees and Annuitizations) Other Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. ReSEIVE DECEMDEI 31 O PHIOT YEAT .......cvviueeieiiieieteeeeceeeee ettt eaeas e ettt sesess s s s s s et et et essss s as st esesesessssssass s sesesesesssnsasssesesesesnans [oeseesssssenens 122,153,123 |- [ [ s ot nneeees[reeeeeeneeneeees 122,153,123 |
2. Tabular net premiums OF CONSIAEIALIONS ............cccccueveviveeececeeteeeeeeeceeae et esessseaesesesessssssesesesessssssesesesesssassesesesesssassssesessssssssssessssnssanans |oesesesesssanes 203,432,148 [ e [ 203,402,292 [....ceceeeeeeeeceereeeees e 29,856
3. Present value of disability CIaimS INCUITEA ........cc.iiiiiiii ettt sttt et e bt et e e b e e aeesaeesaeesbeesbeenbeenneenseenneen [oeseesinenann D9, TR D9, TR D,9. % TR
4. Tabular interest ..........ccooveerienieninnenns .9,601,188 |... .... 3,656,040 |... ....5,945,148 |...
5. Tabular less actual reserve released ...............cccoooeveeunc. 915,775 |... (2,086,434)|... .3,002,209 |...
6. Increase in reserve on account of change iN Valuation DASIS ...........ccoiiiiiiiiiiiie e s [eeee e sies [ete e see e nees [eresee e nees [rerenee e [seeeee e [reee e
7. ONEI INCIEASES (NEL) ..v.vuvuieieieiteiiieieeete ettt s sttt s s st b s e s e s s e b s e s e st s s e e s s st s e s e bbb ss e s es et s e e s s et b s e s e s s s s s (1,667,491) (1,667,491)
8. Totals (Lines 1to 7) ... 334,434 743 ...t [ [ 204,971,898 [ [ 129,462,845 |....cooviiicicc
LS TR 1= 101U o oo T O O O O O U URPU OO
10.  Reserves released DY AEath ..........c.ciiiiiiiiiiii ettt ettt n s snenne [oeee e D,0, & CHUPNRTRRTIN FSPRT D,0, % CHUPRTRRTIN FSPRT D,0, %, CHUPNRURRTIN FSPRT D,0, & CHUPRRTRRTIN ISP D,0, % CHUPTRRURRTIN FSPRTT D,0, % SRR
11.  Reserves released by other termMiINAtIoNS (NEL) ............cciieieiiiiieieececeeiceeeee ettt a s ea s es s ae s s s s et esesesessssssesssesesesens oesenenesssessenenas 3,720,983 |- [ et eseieeens e s [eeeeeee e 3,720,933 |...
12.  Annuity, supplementary contract and disability payments involving life CONtINGENCIES .............cocveveveveveuerciieieeieeeieeeieieeeeeee e foeeeeeenesieeeeas 20,919,047 ..o [ o 5,486,508 |....c.cooeeiieeeeecieeees e 15,432,539
13.  Net transfers to or (from) SEPArate ACCOUNLS .........couiiiiiiiieiie ettt ettt e et e e e e eae e s aeesseesbeesbe e beenbeenseentesneesneenaes
14, Total DedUCHIONS (LINES 910 13) ...cuiuiuiiiieieieteececeee ettt ettt et ettt et s s e s e s et e s e s esessae st et et esesesesessss s es et esesesesesessss s esesesesesesnananna 24,639,980 5,486,508 19,153,472
15. Reserve December 31 of current year 309,794,763 199,485,390 110,309,373
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DECEMDET 31, CUITENE YA ...........c.ccuiieeeieeeietetcsieeeeeeeesesesesessassesesesesesesesssssesesasesesesessasesesesesesesesesssnsasssenas |resssesssnesens 199,485,389 |..eoeiieeeeeeeereriees [ [ 199,485,389 |....ooeicecieeeceeeieeeies oot o
17.  Amount Available for Policy Loans Based upon Line 16 CSV

(a) Indica

te 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.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year

1. U.S. GOVEIMMENE DONAS ...ttt e s bbb bbb (€1 JE— 842,883 |...ccooicn 946,291
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

........ 100,734,787 |...............135,881,296
........... 1,050,604 ...2,626,018

4 Real estate .....
5 Contract loans ..........c.cceeue..
6 Cash, cash equivalents and short-term investments
7 Derivative instruments
8 Other invested assets
9. Aggregate write-ins for investment income ....
10. Total gross investment income
11. Investment expenses

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) 13,616,680

17. Net investment income (Line 10 minus Line 16) 138,539,441

DETAILS OF WRITE-INS

0901. MiSCEITANEOUS INCOME  ...o.eeeeeeeeeeeeeeeeee ettt et et e s e e e ea e e e s e s ea e s ee e e eseneeseneeaeaseseaeeseseesesnseanssesnseensaennnennns |ooeeseseeseseeseseanans 233,097 oo 233,097

0902.

0903.

0998.

0999.

1501.

1502.

1503.

1598.

1599.
(@) Includes $  .......... 16,261,030 accrual of discountless $ ............ 9,477,354 amortization of premium and less $ .......... 56,620,280 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 § .o 638,347 accrual of discount less $ ...ceveeencee 52,264 amortization of premium and less $ ... paid for accrued interest on purchases.
(d) Includes § oo for company’s occupancy of its own buildings; and excludes $ ...........ccccceveiiee interest on encumbrances.
(e) Includes §  .....cooevevv. 3,806 accrual of discount Iess $ ..ovovrveerennne. 364 amortization of premium and less $ -....coovveenene 35,935 paid for accrued interest on purchases.

(f) Includes $ accrual of discount less $ ......ccoooeveiiinnnnn amortization of premium.

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

segregated and Separate Accounts.

(h) Includes $ oo interest on surplus notes and $ ..........cccceeveueenn. interest on capital notes.

(i) Includes $ depreciation on real estate and $ 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 (1,063,611)].... ... (1,063,611)
11 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

~(11,677,725) 1,034,435) 12,712,160)]. .

4. Real estate
5. Contract loans B U AN
6. Cash, cash equivalents and short-term investments |- ....(488) .
7. Derivative instruments . (64,110) .. (64,110)]...
8. Other invested assets
9. Aggregate write-ins for capital gains (I0SSeS) .......... oo [ [
10. Total capital gains (losses) (12,786,922) (13,821,357)
DETAILS OF WRITE-INS
0901.
0902.
0903.

0998. Summary of remaining write-ins for Line 9 from
overflow page

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
3 4 6 7 8 9 10 Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)

WN =

oo~

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

© o~

FIRST YEAR (other than single)

UNCOIECLEA ..o

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 .........ccc......
Line 3.4 -Line 4 ....
Collected during year:
6.1 Direct

6.2 Reinsurance assumed ..
6.3 Reinsurance ceded ...

Line 5 + Line

Prior year (uncéllected + deferred and accrL’J'éd - ad

First year premiums and considerations:

vance) .

9.1 DiIECE ottt | (140,508)

9.2 Reinsurance assumed
9.3 Reinsurance ceded ...
9.4 Net (Line 7 - Line 8)

Single premiums and considerations:

10.1 Direct

10.2 Reinsurance assumed
10.3 Reinsurance ceded
104 NEL o

Uncollected
Deferred and accrued

Deferred, accrued and uncollected:

13.1 Direct

13.2 Reinsurance assumed
13.3 Reinsurance ceded ....
13.4 Net (Line 11 + Line 12) ..
Advance ........ccccoeeenenne

Line 13.4 - Line 14
Collected during year:

16.1 Direct .....cccvvvernennn.
16.2 Reinsurance assume
16.3 Reinsurance ceded .

Line 15 + Line 16.4

Prior year (uncollected + d
Renewal premiums and considerations:

19.1 Direct

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

TOTAL

Total premiums and annuity considerations:

20.1 Direct

20.2 Reinsurance assumed
20.3 Reinsurance ceded
20.4 Net (Lines 9.4 + 10.4 + 19.4)

133,320,412

133,206,227

............... 5,414,584

19,459,712
968,874

349,267
................ 1,503,986

............... 9,174,186

.30, 159200

....... (115,323)|...

15,014,002 |...

1853253 [
50,388 |

................. (140,508)
..................... 7,146

.................. (13,336)

............... 5,334,584
................ 5,306,950
349,267
................ 1,503,986

............... 9,174,186

................ 1,802,865

41,345,034

............... 8,663,114

.(120,026)]..

41,021 |

... 1,979,850 |..

9,300,783 |..
1,853,253 |..
....50,388 |..

133,313,266 |.
133,313,266 |.

(449,887),

4193449 | .
... (449.887)...

.. 9,334,525
................ 8,938,023
................... 396,502

.................. 200, 144

219,710,738

,897,851,429 |..
2,678,430,836 |..
.219,710,738 |..

......... 3,624,940,333
432,430,070

.. 4,007,403,473 |...

72,444,664
6,716,094

..33,070,611 |..

W1

066,684,021 |.

860,884,848
206,061,326

4,198,152
(454,589),

.. 687,368 850
220,107,239

2,907,185,954 |..

R, 1,993,242 | o 1,993,242 | oo s e e [ e [ fo
44,692,853 40,896,070 |......cocvenenes 182,154 290, 144

.......... 3,859,069, 059 33,021,544 |............ 927,733,199 2,897,851,429

.......... 3,605,595,944 |.......cooveiiiiiiins [ 67,257,740 |...............805,670,100 ..o . 4,103,449 | 2,678,430,836 [ [ 3,810 | [
298, 165,969 6,659,874 72,245,244 (449,887) 219,710,738
49,966,930 46,090,147 [...ovevrrnn 262,154 3,281,441 | 200, 144




ol

EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
3 4 6 7 8 9 10
Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)
POLICYHOLDERS' DIVIDENDS, REFUNDS TO
MEMBERS AND COUPONS APPLIED
(included in Part 1)
R W N o T= V=T g TN TN o] (=T o 10 4 o O O O ) RSO NP SO RO
22, AlLONET .ovieiiieeeeee e [ 104,186 |- [ 104,186 | o o eieeeeeeeeieieies oeeeeeeei e e eseeesenes [oeseeeses e e eeeieaenenes [oesesereees e eseeeeens [eereseseeees e e eeens [oeseteseeseees e eeens [erer et
REINSURANCE COMMISSIONS AND EXPENSE
ALLOWANCES INCURRED
23. First year (other than single):
23.1 ReiNSurance €eded ............occeuereieieeeeererensiseeseeens e 2,285,898 ..o [ [ 2,250,193 |.oovieeeeeeieies e 35,705 [onveieiiieieieeiiiees [ [ [ o [oreeeeies s
23.2 ReiNSUrance assuUmed ............ccoveueeveveeeeueeeeeeeeeeeesfeeeeeneenens 1,706,940 [ovveeeiieeeeees e [ 691,527 |..oveeeeeeeeeeeees oo e 1,015,413 [ e e e e
23.3 Net ceded 1ess aSSUMEd ......c.ccveeriirieiereieeeeseee o 578,958 |- oo o 1,558,666 |......oooveveveiiiiiiees oo 35,705 |.......... (1,015, 413) ] oo o o o
24. Single:
24.1 Reinsurance €eded ..........ccccevvveevieeenieesiieesieeeseess o o e [ [ [ [ [ [ [rre e [ [
24.2 ReiNSUrance assUmed ............ccoveeeveueeeeueeeeeeeeeeesfereeenennens 3,690,505 [..voeeiieieieieieiciiee e [ 3,690,505 |.v.viuieiiieieieieicicie [oreieieieeieeeesieieee [t eseeees e eeeees e o eneies [eeeees e enes orereres et
24.3 Net ceded less assumed .. (3,690,505) .....cccvvrieerereieiiiins freeeeiiieeeeeie [ (3,690,505 .....vcvriececrereiiiciens e [ [ o |oeeieie e esnenes oereres e ennies [oeset et
25. Renewal:
25.1 Reinsurance ceded ............coocevevevevrieceevereneiieeneans ...921,531,732 |.. . 7,253,005 |......... 223,216,361 |....ooveveveeevicees [ 2,049,288 ... 689,013,078
25.2 Reinsurance assumed ...........ccocoeeeeeeeeeeeeeeeeeeeeeeeeeeee o 986,236,215 |ovoeeeeeeeeeeeeeeees oo 1,516,313 |.......... 241,173,386 ..o oo e 743,546,515
25.3 Net ceded less assumed ............ccccccuevcuevruercuennnns (64,704,483) 5,736,691 (17,957,025) 2,049,288 (54,533,437)
26. Totals:
26.1 Reinsurance ceded (Page 6, Line 6) .........c.cccooeeeerefoereenne 923,817,630 ..o [ 7,253,005 |......... 225,466,555 |.....coveiiiiciincen e 2,084,993 |.......... 689,013,078 |......oevevieiiiecieieies oo oo [ [
26.2 Reinsurance assumed (Page 6, Line 22) .................. 991,633,659 1,516,313 245,555,418 744,561,928
26.3 Net ceded less assumed ...........c.ccoceveveieeeeeereneenee|ooeinens (67,816,029)].......cvvevereieiiiieies e 5,736,691 |.......... (20,088,863)|......cvcveveeriiriririaes oo 2,084,993 |.......... (55,548,850)|...cvcvevereiririririeiees foerreeeeienirnnees | oo ot
COMMISSIONS INCURRED (direct business only)
27.  First year (other than single) ..........cccoeeeerinirneeeeeeee e 2,680 | e 2,680 |-t [t |t oottt tneies [oeere ettt [t [t [ [t
22 TR 11 2 T [ O O o s O O O R RPN AP POTOR AP OPOPOURO KPP
29, RENEWAI ..viuiiiiiieiiieiiieeete et e 902,850 |.evevevereieiieieieieiens o 882,711 | 376 | o (538)..cveveverinnne 20,307 [oriieieieeeeeeeinns [ [ [ e
30. Deposit-type contract funds ...........cccceeverieiiiniienieneencend
31. Totals (to agree with Page 6, Line 21) 905,530 885,391 376 (538) 20,301




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

EXHIBIT 2 - GENERAL EXPENSES

Insurance 5 6 7
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
1aNS ..o

3.22 PZyments 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

ACHUAMES .veevvieieeeieieieesieesieesieesbee e et eeeene e [eeneenaeenes 1,619,874 .o
4.5 Expense of investigation and settlement of policy
claims .. (29,177)]....

5.1 Traveling expenses
5.2 Advertising
5.3 Postage, express, telegraph and telephone
5.4 Printing and stationery ........cccccoooveeviiiineeenn.
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 l0SSes .............cooeeeiiiiiii,
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 $
§ recovered) ...
7.3 Agency conferences other than local meetings ....
8.1 Official publication (Fraternal Benefit Societies
ONly) oo e XXX iveeeaeeeeee XXX eeeeaeeeeee XXX iveeeaeeeeee XXX iveeeaeeeeee D, 0.0 CHNTNN R R
8.2 Expense of supreme lodge meetings (Fraternal
Benefit Societies Only) ...
9.1 Real estate expenses ....

9.2 Investment expenses not included elsewhere 8,686,830 | e 8,686,830
9.3 Aggregate write-ins for expenses .... 257 54,012
10.  General expenses incurred . 21,258,143

13,531,059 . |(@) ....34,789,202
cveveennnn. 1,036,879

...... 1,841,318

11.  General expenses unpaid Dec. 31, prior year ......
12.  General expenses unpaid Dec. 31, current year ...
13.  Amounts receivable relating to uninsured plans,
[0 o= | U PP UUUUPUUPUPUPPTY ISR FSPOOPTORTPPPOPPPPPPPPR FPUUUPPPPPPPPPPPPPPPPP AU I R R
14.  Amounts receivable relating to uninsured plans,
(o104 =T 1 == T Y
15.  General expenses paid during year (Lines 10+11-
12-13+14) 20,453,704 13,531,059 33,984,763
DETAILS OF WRITE-INS
09.301. Licensing Fees not paid to governmental or
regulatory bodies ....

1,036,879
...1,841,318 |....

.57

... 53,785 ...

09.398. Summary of remaining write-ins for Line 9.3 from
overflow page....
09.399. Totals (Lines 09.3

(Line 9.3 above) 257 54,012
(a) Includes management feesof § ... 16,363,041 to affiliates and $  cveeeveveeeevreririeeereeeennenns to non-affiliates.
(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):
1. Charitable ...... S ; 2. Institutional . $  .............oeeeeeeeeee. ;3. Recreational and Health $  .......................... ;4. Educational ......... S
5. Religious ....... L ST, ;6. Membership $  ..cocciiiiiiiiiiies 3 7. Other e $ i, 38 TotAl S

EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)
4 5 6

Insurance
1 2 3
Accident and All Other Lines
Life Health of Business Investment Fraternal Total

Real estate taxes
State insurance department licenses and fees
State taxes on premiums ...........cccceeeieennnn

Other state taxes, including $ .
for employee benefits .......... e 2,705 |....
U.S. Social Security taxes ..........ccceevvveeiiveriiveniiieesiieesoeii e 360,034 |....
All other taxes .................... 13,664
Taxes, licenses and fees incurred ... 1,270,623 |.... .. 1,356,208
Taxes, licenses and fees unpaid Dec. 31, prior year ..........f........c.cc...... 578,332 |.... .. 573,332
Taxes, licenses and fees unpaid Dec. 31, current year........ (160,638) (160,638)
Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 2,004,593 (36) 85,621 2,090,178

HPON=

........ 2,705
445,655
13,664

COX®NDO

EXHIBIT 4 - DIVIDENDS OR REFUNDS

1 2
Life Accident and Health

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

9. Total Lines 5 through 8 ..
10.  Amount due and unpaid
11.  Provision for dividends or refunds payable in the following calendar year ..
12.  Terminal dividends
13.  Provision for deferred dividend contracts
14.  Amount provisionally held for deferred dividend contracts not included in Line 13
15.  Total Lines 10 through 14 .. ..o I IR 372,759
B el =TI oy 8o [o Y= PSPPSR 382,842
17.  Total dividends or refunds (Lines 9 + 15 - 16) 134,052
DETAILS OF WRITE-INS

©ONOOR LN

... 144,135 |..
.266,322 |..
106,437

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

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

LIFE INSURANCE:
0100001. A.E. 3% NLP ANB ONF 1909-1947 .......ccevvvvieeees foereviciiiiinae 1,545,768 |....coeeeeieeeeeeees oo 1,545,768 ..o [
0100002. 41 CSO 2 1/2% NLP ANB CNF 1948-1964 ............... [ocecceererennne. 12,867,939 ..o e 12,867,939
0100003. 58 CET 2 1/2% NLP ANB CNF 1964-1972 .......ccccooe. |overeviviirirerene 31,379 [ o 31,379
0100004. 58 CSO 2 1/2% NLP ANB CNF 1964-1972 .... 13,678,495 | [ 13,678,495
0100005. 58 CET 3% NLP ANB CNF 1972-1976 ........cocceveveiees forvrereriiicicieine 103,310 | o 103,310 |..
0100006. 58 CSO 3% NLP ANB CNF 1972-1987 ... 14,922,792 oo [ 14,922,792 |..
0100007. 58 CSO 3% MOD CRVM ANB CNF 1976-1981 .........c.. [oeeveviciirrnnae 4,545,982 ... [ 4,545,982 |.
0100008. 58 CSO 4 1/2% CRVM ANB CNF 1980-1991 ...... 69,308,710 |...coveeeeereeeeeeeees o 69,308,710 |..
0100009. 58 CSO 4%/20/3% NLP ANB CNF 1981-1984 ........... [ccccoeiriircnnnne 1,827,905 | o 1,827,905
0100010. 58 CSO 4 1/2%/20/3 1/2% CRVM ANB CNF 1981-

1987 e ensnnnens[eeeinnnnnees 22, 982,886 [t e 22,942,386
0100011. 58 CSO 4 1/2% NLP ANB CNF 1977-1981 ......occooevs foorrereieeenn 79,283,581 [ o ... 79,283,581 |..
0100012. 58 CSO 4 1/2% MOD CRVM ANB CNF 1976-1987 ...... [..ccveviieenenn 20,879,708 ..o o 20,879,708 |..
0100013. 58 CET 4%/20/3% NLP ANB CNF 1981-1984 ........... [oceceeiiiiiiiieeeeen 16,972 [ o .. 16,972 |.
0100014. 58 CET 4 1/2%/20/3 1/2% NLP ANB .......ocooveveeies oo 335,463 | o ..335,463 |..
0100015. 58 CET 4 1/2% NLP ANB CNF 1980-1986 .........cccc. feoeverererrienenene 1,131,817 [ o 1,131,817 |..
0100016. 58 CSO 4% CRVM ANB CNF 1964-1987 ........cccoevveees foorrererinennn 45,333,712 [ o ... 45,333,712 |.
0100017. 58 CSO 4% NLP ANB CNF 1964-1987 ........cooovvvvs foorninnnennn 20,980,715 [ [ ,
0100018. 58 CET 4% NLP ANB CNF 1964-1986 .........cccooovvens ooerrrernienineenn 347,462 [ e ,
0100019. AE 4 1/2% CRVM ANB CNF 1909-1947 ......ooovvivvins foorrierieneennn 349,834 [ e ,
0100020. AE 4 1/2% NLP ANB CNF 1909-1947 ......cocoovveveeens forreiviiiieeena 125,844 [ o , ..
0100021. 41 CSO 4% CRVM ANB CNF 1948-1964 ..........cccccoevs foorrereriinnnn 16,374,099 [ o 16,374,099 |..
0100022. 41 CSO 4% NLP ANB CNF 1948-1964 ...........ccoeveee fovreriiinnenennnn 5,462,454 [ o 5,462,454 |.
0100023. 58 CSO 5 1/2% NLP ANB CNF 1984-1986 ............... [ooecevevieienens 18,081,286 [oveeeeccccec o 18,081,286 |..
0100024. 80 CSO 5 1/2% YRT ANB CRF 1987-2003 NB
0100025. 80 CSO 6% YRT ANB CRF 1983-1986 ...............
0100026. 80 CSO 5%/20/4% CRVM ANB CNF 1988-1994
0100027. 80 CSO 4.5%/20/4% CRVM ANB CNF 1995 ...............
0100028. 80 CSO 5% CRVM ANB CNF 1994-2003 NB ...............
0100029. 80 CSO 4% CRVM ANB CNF 1986-1993 .........
0100030. 80 CSO 4.5% CRVM ANB CNF 1995-2003 NB .
0100031. 1941 CSO ANB 2.50% NL (IPC) 1959-1962 ...........
0100032. 1941 CSO ANB 2.50% NJ (IPC) 1959-1962 ...........
0100033. 1941 CSO ANB 2.50% CRVM (IPC) 1959-1962 .
0100034. 1941 CSO ANB 3.00% NL (IPC) 1959-1962 ...........
0100035. 1941 CSO ANB 3.00% CRWM (IPC) 1959-1962 ........
0100036. 1941 CET ANB (2.50-3.00%) NL (IPC) 1959-1962
0100037. 1958 CSO ANB 2.50% NL (IPC) 1962-1988 ........... |.cccceoreirrnnnne. 1,214,450 |....
0100038. 1958 CSO ANB 2.50% NJ (IPC) 1962-1988 ........... |.cceeoieirnnnne. 1,797,992 |...
0100039. 1958 CSO ANB 2.50% CRVM (IPC) 1961-1988 .
0100040. 1958 CSO ANB 2.75% NL (IPC) 1961-1988 ...........
0100041. 1958 CSO ANB 2.75% CRVM (IPC) 1961-1988 ........
0100042. 1958 CSO ANB 3.00% NL (IPC) 1960-1988 ...........
0100043. 1958 CSO ANB 3.00% NL JOINT (IPC) 1966-1988 .
0100044. 1958 CSO ANB 3.00% NJ (IPC) 1959-1988 ...........
0100045. 1958 CSO ANB 3.00% CRVM (IPC) 1959-1988 ........
0100046. 1958 CSO ANB 3.50% NL (IPC) 1962-1988 ....
0100047. 1958 CSO ANB 4.00% NL (IPC) 1981-1985 ....
0100048. 1958 CSO ANB 4.00% CRVM (IPC) 1980-1988
0100049. 1958 CSO ANB 4.50% NL (IPC) 1980-1988
0100050. 1958 CSO ANB 4.50% NJ (IPC) 1982-1988
0100051. 1958 CSO ALB 4.00% CRVM (ISL) (IPC) 1986-1988
0100052. 1958 CSO ALB 4.50% NL (IPC) 1981-1988 ...
0100053. 1958 CSO ALB 4.50% CRWM (IPC) 1981-1988
0100054. 1958 CSO ALB 4.50% CRVM JOINT (IPC) 1981-1988
0100055. 1958 CSO ANB 5.50% CRWM (ISL) (IPC) ....
0100056. 1958 CSO ALB 5.50% CRWM (ISL) (IPC) ....
0100057. 1958 CSO ANB 6.00% CRWM (ISL) (IPC) ...............
0100058. 1958 CSO ANB 3.00%/10 YRS/2.50% NL (IPC)

1974-1980 ..o [ 171,281 [ e 171,281 [ e
0100059. 1958 CSO ANB 3.50%/20 YRS/3.00% NJ (IPC)

1980-1988 .......vieieeeeeeeeeceee e [ 305,298 | o 305,298 ..o e
0100060. 1958 CSO ANB 4.00%/20 YRS/3.00% NJ (IPC)

1983-1988 ... [ 939,359 | e 939,359 | o
0100061. 1958 CSO ANB 4.50%/20 YRS/3.00% NJ (IPC)

19801988 ... ereies [t eeieeeieee s ot oreee ettt
0100062. 1958 CET ANB (VAR. INT) NL (IPC) 1959-1988 ... 113,496 | . 113,496 |..
0100063. 1958 CET ALB (VAR. INT) NL (IPC) 1981-1988 ... 1,359 e [ 1,359 |.
0100064. 1980 CSO ANB 4.00% NL (IPC) 1989-NB ........ccccece foevevrreieriierirerennne 6,533 o o 6,533 |.
0100065. 1980 CSO ANB 4.00% CRVM (IPC) 1996-NB ........... |ocoeceevrvnenne. 61,377,000 |..oovoeeeieeeeeeeeees o 61,377,000
0100066. 1980 CSO ANB 4.00% CRVM (ISL) (IPC) 1992-2005

.............................................................................................. 263,074,929 |...oovovereeeieeeeeeeees foeienen..... 263,074,929
0100067. 1980 CSO ANB 4.00% CRVM JOINT (ISL) (IPC)

1997-NB .o 103,060 103,060
0100068. 1980 CSO ALB 4.00% CRVM (IPC) 2006-NB .......... [ccerierricinceee 8,270,539 |... ..8,270,539 |..
0100069. 1980 CSO ALB 4.00% CRVM (ISL) (IPC) 1998-NB . |[......cccce.e. 18,920,874 | [ 18,920,874
0100070. 1980 CSO ANB 4.50% NL (IPC) 1989-NB ........ccccooe [oorrirrreriiriinnne. 404,215 [ [ 404,215
0100071. 1980 CSO ANB 4.50% NJ (IPC) 1989-2005 ........... [ccereeerrieciniees 2,373,722 |.... .2,373,722 |..
0100072. 1980 CSO ANB 4.50% CRVM (IPC) 1995-2005 26,425,298 26,425,298
0100073. 1980 CSO ANB 4.50% CRWM (ISL) (IPC) 1992-2003

.............................................................................................. 179,138,058 | [ 142,267,629 [ [, 36,870,429
0100074. 1980 CSO ANB 4.50% CRVM JOINT (ISL) (IPC) ... foceeeivrennne. 11,890,273 [ooeeeeeeeeeeeeeees [ 11,890,273 o e
0100075. 1980 CSO ALB 4.50% CRVM (IPC) 1995-2005 ........ |.ceceerrnnnee. 48,442,037 ..o e 48,442,037 |.ooceeeeeeeeeeeeeeeees e
0100076. 1980 CSO ALB 4.50% CRVM (ISL) (IPC) 1987-2005

.............................................................................................. 160,412,367 | oo 160,412,361 [ [
0100077. 1980 CSO ALB 4.50% CRWM JOINT (ISL) (IPC) ... ooecieeviriiiiinee 121,613 [ [ 121,613 [ [
0100078. 1980 CSO ANB 5.00% CRWM (ISL) (IPC) .oiooivies foonieiiinninas 8,992,106 |.....oovveeeeeieieeeees oo 8,992,106 |....ovvieiveeeieiieeeeens i
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

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

0100079. 1980 CSO ALB 5.00% CRVM (IPC) 1993-1994 ... | 151,550 [ e 151,550 e [
0100080. 1980 CSO ALB 5.00% CRVM (ISL) (IPC) 1993-1994
0100081. 1980 CSO ANB 5.50% CRWM (IPC) 1992-199%4 ........
0100082. 1980 CSO ANB 5.50% CRWM (ISL) (IPC) 1993-1997

............................................................................................... 25,273,547 ..o [oerreeennn 20,213,547 [oiiiiiiicicirices e
0100083. 1980 CSO ALB 5.50% NL (IPC) 1987-1992 ........c.. [ooeerirrinnenn 235,689 ... [ 285,689 |- [
0100084. 1980 CSO ALB 5.50% CRVM (IPC) 1987-1992 ........ |ovrvrrirrernnn. 671,538 | e 671,538 | o
0100085. 1980 CSO ALB 5.50% CRVM JOINT (IPC) 1987-1992

................................................................................................. 3,639,022 .o e 3,889,022 [ o
0100086. 1980 CSO ALB 5.50% CRWM (ISL) (IPC) 1987-1992

................................................................................................. 8,569,489 ..o [ 8,421,365
0100087. 1980 CET ANB (VAR. INT) NL (IPC) 1983-2006 ... ... 946,111 |... ... 946,111 |...
0100088. 1980 CET ALB (VAR. INT) NL (IPC) 1983-1992 ... ... 284,589 |... ... 284,589 |..
0100089. 2001 CSO ANB 3.50% CRWM (IPC) ...covvvevviriranne ... 994,216 |... .... 994,216 |...
0100090. 2001 CSO ANB 3.50% CRWM (ISL) (IPC) .....ccccevuvne ... 12,560,876 |... ... 12,560,876 |...
0100091. 2001 CSO ANB 3.50% CRWM JOINT (ISL) (IPC) ... focerivriricinne 1,901,334 | o 1,901,334 |...
0100092. 2001 CSO ANB 4.00% CRVM (IPC) 2006-NB ........... . ...29,011,037 |... ...29,011,037 |...
0100093. 2001 CSO ANB 4.00% CRVM (ISL) (IPC) 2006-NB . |................ 500,880,407 |....coovvmeeeeererreicieirene [ 500,880,407
0100094. 2001 CSO ANB 4.00% CRWM JOINT (ISL) (IPC) ... ficerivririnene 133,957,718 | e 133,957,718
0100095. 2001 CSO ALB 4.00% CRVM (ISL) (IPC) 2006-NB . |.........cc...... 2,944 651 | e 2,944,651 |...
0100096. 2001 CSO ANB 4.50% CRWM (IPC) 2005 .......cccccoee fooeirieinicinneas 1,297,452 |- e 1,297,452
0100097. 2001 CSO ANB 4.50% CRWM (ISL) (IPC) 2004-2005
0100098. Front End Load UL with RESV=FUND 1984-2004 ...
0100099. 1958 CET ALB 3.00% NSP CNF 1980-1981 .............
0100100. 1958 CSO ANB 3.00% CRVM CNF 1979-1982,1984 ..
0100101. 1958 CSO ANB 4.00% CRVM CNF 1981-1982 ...........
0100102. 1958 CSO ANB 4.00% NSP CNF 1982,2005 ...
0100103. 1980 CSO ALB 4.00% CRVM CNF 2006-2008 .
0100104. 1980 CSO ALB 4.00% NSP CNF 2006-2007 .............
0100105. 1980 CSO ALB 4.50% CRVM CNF 1995-2005 ...........
0100106. 1980 CSO ALB 4.50% NSP CNF 1995-2005,2009 ....
0100107. 1980 CSO S&U ALB 4.50% CRVM CNF 1994-1998 ....
0100108. 1980 CSO S&U ALB 5.00% CRVM CNF 1993-1994 ...
0100109. 1980 CSO S&U ALB 5.50% CRVM CNF 1992 .............
0100110. 2001 CSO ALB 3.50% CRVM CNF 2013,2015
0100111. 2001 CSO ALB 4.00% CRVM CNF 2008-2009,2012 ..
0100112. 1980 CSO ALB 4.00% CRVM CNF IPC ISL 2006-2008

..................................................................................................... 341,639 [ [ 341,639 [
0100113. 1980 CSO ALB 4.50% CRVM CNF IPC ISL 1995-2005

................................................................................................. 2,553,295 | [ 2,588,205 [ e
0100114. 1980 CSO ALB 5.00% CRVM CNF IPC ISL 1993-1994

.................................................................................................... 408,518 [ e 408,518 [
0100115. 1980 CSO ALB 5.50% CRWM CNF IPC ISL 1987-1992

................................................................................................. 4,712,956 ..o [ 4,712,956 [ e
0100116. 1980 CSO ALB 6.00% CRVM CNF IPC ISL 1984-1986

................................................................................................. 3,165,037 [ o 3,165,037 [ o
0100117. 1958 (SO ANB 4.00% NSP CNF IPC ISL 2005 ........ |iceceveevoiiirernann 14,346 | o 14,346 | o
0199997. Totals (Gross) 1,968,987, 361 1,925,896,895 43,090,466
0199998. Reinsurance ceded 1,837,463,316 1,797,423,639 40,039,677
0199999. Life Insurance: Totals (Net) 131,524,045 128,473,256 3,050,789

ANNUITIES (excluding supplementary contracts with life
contingencies):

0200001.
0200002.
0200003.
0200004.
0200005.
0200006.
0200007.
0200008.
0200009.
0200010.
0200011.
0200012.
0200013.
0200014.
0200015.
0200016.
0200017.
0200018.
0200019.
0200020.
0200021.
0200022.
0200023.
0200024.
0200025.
0200026.
0200027.
0200028.
0200029.
0200030.
0200031.
0200032.
0200033.
0200034.
0200035.
0200036.
0200037.
0200038.

RET ANN 3 1/4% 1968-2003
RET ANN 3% 1927-1968
VM-21 Base Reserves/CSV 1968-2022 ....
CIF CARVM VARIOUS DEFERRED 1967-2004
CARWM 3% DEFERRED
CARWM 3 1/4% DEFERRED 2010
CARWM 3 1/2% DEFERRED
CARWM 3 3/4% DEFERRED 2010
CARWM 4 3/4% DEFERRED 2003-2004
CARWM 5% DEFERRED 1998-2004
CARWM 5 1/4% DEFERRED 1994 , 1996-2004
CARWM 5 1/2% DEFERRED 2000-2004
CARWM 5 3/4% DEFERRED 1995-2004
CARWM 6% DEFERRED
[AR-2012 VM-22 Non-Jumbo 4.25%
71 1AM 6% IMM 1979
83 TABLE A 6 3/4% IMM 1996-1997
83 TABLE A 8 3/4% IMM 1988-1989 ....
ANNUITY 2000 TABLE A 3.75% IMM 2017

ANNUITY 2000 TABLE A 4.0% IMM 2013 ...
ANNUITY 2000 TABLE A 4.25% IMM 2012
ANNUITY 2000 TABLE A 4.5% IMM 2014
ANNUITY 2000 TABLE A 5% IMM 2011
ANNUITY 2000 TABLE A 5.25% IMM 2005-2006
ANNUITY 2000 TABLE A 5.5% IMM 2004
ANNUITY 2000 TABLE A 6% IMM 2003
ANNUITY 2000 TABLE A 6 1/4% IMM 1999
ANNUITY 2000 TABLE A 6.50% IMM 2002

ANNUITY 2000 TABLE A 6.75% IMM 2001

ANNUITY 2000 TABLE A 7% IMM 2000
71 |AM 4.0% CARVM ALB DEF NFI 1975 - 1978
71 |AM 5.5% CARVM ALB DEF NFI 1979 - 1981
71 1AM 8.25% CARVM ALB DEF NFI 1983
71 1AM 9.25% CARVM ALB DEF NFI 1982
83a 5.0% CARVM ALB DEF NFI 1998 - 1999
83a 5.5% CARVM ALB DEF NFI 1993
83a 5.25% CARVM ALB DEF NFI 1994 - 1997
83a 5.75% CARVM ALB DEF NFI 1995

..................... g
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Total @

Industrial

Ordinary

Credit
(Group and
Individual)

0200039.
0200040.
0200041.
0200042.
0200043.
0200044.
0200045.
0200046.
0200047.
0200048.
0200049.
0200050.
0200051.
0200052.
0200053.
0200054.
0200055.
0200056.
0200057.
0200058.
0200059.
0200060.
0200061.
0200062.
0200063.
0200064.
0200065.
0200066.
0200067.
0200068.
0200069.
0200070.
0200071.
0200072.
0200073.
0200074.
0200075.
0200076.
0200077.
0200078.
0200079.
0200080.
0200081.
0200082.
0200083.
0200084.
0200085.
0200086.
0200087.
0200088.
0200089.
0200090.
0200091.
0200092.
0200093.
0200094.
0200095.
0200096.
0200097.
0200098.
0200099.
0200100.
0200101.
0200102.
0200103.
0200104.
0200105.
0200106.
0200107.
0200108.
0200109.
0200110.
0200111.
0200112.
0200113.
0200114.
0200115.
0200116.

83a 6.0% CARVM ALB DEF
83a 6.5% CARVM ALB DEF

83a 6.25%
a 2000 5.5% IMM
a 2000 6% MM
a 2000 6.75%

a 2000 7% MM
1971
1971
1983
1983
1983
1983
1983
1983
1983
1983
1983
1983
1983
1983

IMM

M.

71 GAM Proj D 4.25%
71 GAM Proj D 6%
71 GAM Proj D 7 1/2%
71 GAM Proj D 8%
71 GAM Proj D 9 1/2%

83 GAM Proj H 4 3/4%

83 GAM Proj H 5% ...
83 GAM Proj H 6% ...
83 GAM Proj H 6 1/2%

83 GAM Proj H 7% ...
83 GAM Proj H 7 1/4%
83 GAM Proj H 8%
83 GAM Proj H 8 1/4%
83 GAM Proj H 8 3/4%

0 .

94 GAR Proj AA 5.25%
94 GAR Proj AA 5.50%
94 GAR Proj AA 6%

94 GAR Proj AA 3.5% ...
71 GAM Proj D 3.25% ..
83 GAM Proj H 3.25% ..
94 GAR Proj AA 3%
83 GAM Proj H 2.75% ..
94 GAR Proj AA 2.75%
71 GAM Proj D 2.25%
83 GAM Proj H 2.25% ..
94 GAR Proj AA 2%
94 GAR Proj AA 1.75%
94 GAR Proj AA 1%

NFI 1992
NFI 1989

83a 6.25% CARVM ALB DEF NFI 1987 - 1991
83a 6.75% CARVM ALB DEF NFI 1986 - 1988 ..
83a 8.0% CARVM ALB DEF NFI 1984 - 1985
a-2000 4.5% CARVM ALB DEF NFI 2005 - 2008
a-2000 4.25% CARVM ALB DEF NFI 2010
a-2000 4.75% CARVM ALB DEF NFI 2003 - 2004 ...
a-2000 5.0% CARVM ALB DEF NFI 2009
a-2000 5.5% CARVM ALB DEF NFI 2000
a-2000 5.25% CARVM ALB DEF NFI 2001 - 2002 ...
Cash Value Basis 2011 - 2019

[AM ANB 4.00% Def CARVM 1980
[AM ANB 4.50% Def CARVM 1981-1982
[AM ANB 8.25% Def CARVM 1983 ...
[AM ANB 8.75% Def CARVM 1983

[AM ANB 8.00% Def CARVM 1984-198
[AM ANB 7.25% Def CARVM 1986
[AM ANB 6.75% Def CARVM 1986-1991 ...
[AM ANB 6.50% Def CARVM 1987-1990 ...
[AM ANB 6.25% Def CARVM 1987-1992 ...
[AM ANB 7.00% Def CARVM 1988-1989 ...
[AM ANB 6.00% Def CARVM 1992-1995
[AM ANB 5.75% Def CARVM 1993-1995
[AM ANB 5.50% Def CARVM 1993-1997 ...
[AM ANB 5.25% Def CARVM 1994-1997 ..
A2000 ANB 5.75% Def CARVM 2000
A2000 ANB 5.50% Def CARVM 2000-2001
A2000 ANB 5.25% Def CARVM 1998-2002

A2000 ANB 5.00% Def CARVM 1998-2009

A2000 ANB 4.75% Def CARVM 2003-2004
A2000 ANB 4.50% Def CARVM 2005-2008

A2000 ANB 4.25% Def CARVM 2010-2011

A2000 ANB 3.75% Def CARVM 2012-2014

A2000 ANB 3.50% Def CARVM 2013
2012 |AR ANB 3.50% Def CARVM 2015-2018 ...
2012 1AR ANB 3.75% Def CARVM 2016-2019 ...
2012 |AR ANB 3.25% Def CARVM 2020
2012 |AR ANB 3.00% Def CARVM 2021
2012 |AR ANB 3.25% Def CARVM 2022

94 GAR Proj AA 4 1/2% ...
94 GAR Proj AA 4 3/4% ...

94 GAR Proj AA 6 1/4% ...
94 GAR Proj AA 6 1/2% ...
94 GAR Proj AA 6.65% ...

................... 1,718,825
................... 1,875,646
................... 5,910,117

..139,861,856
............ 2,628

............. 1,718,825
............. 1,875,646
............. 5,910,117

... 218,952

0299997

. Totals (Gross)

5,184,799,430

2,420,257,426

2,764,542,004

0299998

. Reinsurance ceded

4,370,791,863

1,889,050, 797

2,481,741,066

0299999

. Annuities: Totals (Net)

814,007,567

531,206,629

282,800,938

SUPPLEMENTARY CONTRACTS WITH LIFE

CONTINGENCIES:

0300001.
0300002.
0300003.
0300004.
0300005.
0300006.
0300007.
0300008.

71 1AM 6% IMM 1979

83 TABLE A 7% INMM 1993

MOD 37 SA IMM 2 1/2% 1945-1978
MOD 37 SA IMM 3% 1911-1978 ..

71 1AM 7 1/2% IMM 1980-1984
83 TABLE A 6 1/2% INM 1994
83 TABLE A 6 3/4% INM 1996-1997

83 TABLE A 7 3/4% IMM 1992

.................... 1,198
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Credit
(Group and
Valuation Standard Industrial Ordinary Individual) Group
0300009. 83 TABLE A 8% IMM 1987 .....ooiviiiiieiceceene ferneenernenneeen 1,807 [ [, 7,607 [oeececeerrnceieinnies e
0300010. 83 TABLE A 8 1/4% IMM 1990-1991
0300011. 83 TABLE A 8 3/4% IMM 1988-1989
0300012. 83 TABLE A 9 1/4% IMM 1986 .........
0300013. 83 TABLE A 9 1/2% IMM 1984-1985
0300014. 2012 AR 0.75% IMM 2020 ..............
0300015. 2012 AR 1.5% IMM 2020 - 2021
0300016. 2012 AR 1.25% IMM 2020 ..............
0300017. 2012 AR 1.75% IMM 2020 - 2022 ..
0300018. 2012 AR 2.0% IMM 2020 - 2022 ....
0300019. 2012 AR 2.5% IMM 2019 - 2022 ...
0300020. 2012 AR 2.25% IMM 2020 - 2022 ..
0300021. 2012 AR 2.75% IMM 2019 - 2022
0300022. 2012 AR 3.0% IMM 2019 - 2020 .........cccevnneeeee.
0300023. 2012 IAR 3.5% IMM 2019
0300024. 2012 AR 3.25% IMM 2019
0300025. 2012 AR 3.75% IMM 2017 - 2022
0300026. 2012 1AR 4.0% IMM 2015 - 2019 ......coceveverrrnene.
0300027. 2012 AR 4.25% IMM 2019-2022 ..
0300028. a-2000 4.0% IMM 2013 ............
0300029. a-2000 4.5% IMM 2014 ....
0300030. a-2000 4.25% IMM 2012 ..
0300031. MOD 37 STD ANN 2 1/2% oo
0399997. Totals (Gross) 7,588,681 7,587,775 906
0399998. Reinsurance ceded 5,920,000 5,920,000
0399999. SCWLC: Totals (Net) 1,668,681 1,667,775 906

ACCIDENTAL DEATH BENEFITS:

0400001.
0400002.
0400003.
0400004.
0400005.
0400006.
0400007.
0400008.
0400009.
0400010.
0400011.
0400012.

INTERCO DI 2 1/2% 1948-1964 .........ccccoevvvrrnneeee.
INTERCO DI 4 1/2% 1928-1964 ...
59 ADB 2 1/2% 1964-1972 ......
59 ADB 3% 1972-1986 .........ccovoireeerereiiieicieienne
59 ADB 4 1/2% 1964-1987 .......ccoevvvvvirereririinne.
59 ADB 4% 1986 ..................

59 ADB 4 1/2% 1995-2005
Miscellaneous .............
1959 ADB & 1958 CSO ALB 4.50%
1959 DI & 1958 CSO ANB 2.50% .....
1959 DI & 1958 CSO ANB 4.50% ......covovevvevernnne
1959 ADB 3.00% NL 1984,1986-1987,1992-
1997,2000-2009 .....oivieeriiee s

............. 331,563

................... 331,563

0499997.

Totals (Gross)

378,011

378,011

0499998.

Reinsurance ceded

44,584

44,584

0499999.

Accidental Death Benefits: Totals (Net)

333,427

333,427

DISABILITY-ACTIVE LIVES:

0500001.
0500002.
0500003.
0500004.
0500005.
0500006.
0500007.
0500008.
0500009.
0500010.

0500011.

0500012.
0500013.

0500014.

26 CLASS (3) 2 1/2% 1934-1964 ..........ccooevneeee
26 CLASS (3) 4 1/2% 1934-1964 ..........coceovvneeee
52 INTERCO DISA 2 1/2% 1964-1972
52 INTERCO DISA 3% 1972-1987 .........
52 INTERCO DISA 4 1/2% 1964-1987 ..
52 INTERCO DISA 5% 1988-1994 .....
52 INTERCO DISA 4% 1986 ..............
52 INTERCO DISA 4 1/2% 1995-2005 ....................
E_1973-77 0ASDI 80 CSO 4.5% CRVM 1994-2005 ...
1952 Dis Period 3 Ben 5 1958 €SO 3.00%-Waiver

1985 CIDA 5.50% 1984-1987,1992,1994-
1998,2000,2005,2007 ...........ccooevvuriririenicinias
1952 DIS 3.00% 1979,1993-1998 ........cccoccvvnrnnuce.

2,525,640

............. 285,725

2,525,640

.................. 285,420

0599997. Totals (Gross)

2,930,134

2,929,775

0599998. Reinsurance ceded

2,736,533

2,736,174

0599999. Disability-Active Lives: Totals (Net)

193,601

193,601

DISABILITY-DISABLED LIVES:

0600001. 26 CLASS (3) 3% 1924-1964 ........ccovvvvvvviiviines

0600002. 52 INTERCO DISA 3% 1964-1991 ..
0600003. 52 INTERCO DISA 5% 1992-1994 ...

0600004. 52 INTERCO DISA 4 1/2% 1995-2005 ...................
0600005. 1985 CIDA 4.00% 1982, 1987-1988,1991,1993-
1996,2002-2003 ........coiviiieiiereireiei e
0600006. 70 Interco Group Life Disability Table (MOD)
5.25% ,5.5%,5.75%,6% (etc.) ...ccooevvinicinnnee
0600007. 1952 Dis Period 2 Ben 5 1958 CSO 3.00% ...
0600008. 1952 Dis Period 2 Ben 5 1980 CSO 3.00%
0600009. 1970 Intercompany Group Disab. 5.50%
0600010. 1926 CL 3 DIS LIVES & 1941 CSO 2.50% ...

0600011. 1952 Dis Period 2 & 1958 CSO 3.00% & NL .. , .1,762,095 |...
0600012. GROUP DIS/LIVES = WP .o oo, 105,662 [ oo
0699997. Totals (Gross) 8,543,521 3,490,524 ,002,
0699998. Reinsurance ceded 8,239,717 3,205,347 5,034,370
0699999. Disability-Disabled Lives: Totals (Net) 303,804 285,177 18,627
MISCELLANEOUS RESERVES:
0700001. Premium Deposit Funds ........cccccovvererercniririnnn 28,282,835 .o [ | [ 28,282,835
0700002. For excess of valuation net premiums over

corresponding gross premiums on respective

policies, computed according to the standard

of valuation requires by this state ........... 22,042,920 |..coovoeeeeeeeeeeeeee 22,042,920 |.oooveeeeeeeeeeeeeeeeen e
0700003. For non-deduction of deferred fractional prems

or return of prems at death of the insured. .. |................... 461,250 [ o 461,250 [ o

12.3




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

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

0700004. Additional Asset Adequacy Reserves ............. o 375,300,000 [..ooveveeeeeeieieeees e 375,300,000 [...cvoveveeiieiiieieieieiiens [
0700005. Special Class Extra Reserve .......coovvcenns rovennncncinnnen 276 oo [ 276 oo o
0700006. For surrender values in excess of reserves

otherwise required and carried in this

SCEAUIE v
0700007. Immediate payment of claims
0700008. Substandard ...........cocoe.....
0700009. VM21 RESEIVES ...viveveeeeieiiiisisieieieicieeet s
0799997. Totals (Gross) 454,478,698 425,526,480 28,952,218
0799998. Reinsurance ceded 422 674,632 420,769,326 1,905,306
0799999. Miscellaneous Reserves: Totals (Net) 31,804,066 4,757,154 27,046,912
9999999. Totals (Net) - Page 3, Line 1 979,835,191 666,917,019 312,918,172

(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 $
Accidental Death Benefits $
Miscellaneous Reserves $ .........ccccooviviiiiiicinns .

; Annuities $

; Disability - Active Lives $

12.4

; Supplementary Contracts with Life Contingencies $
; Disability - Disabled Lives $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating Contracts?..............couiriiiiiiiiieee e Yes [ X] No[ ]
1.2  If not, state which kind is issued.

2.1 Does the reporting entity at present issue both participating and non-participating contracts?.. Yes[ ] No[X]
2.2 If not, state which kind is issued.
N/A - not currently issuing contracts
3. Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?.......
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarlal opinion as descrlbed in
the instructions.
4.  Has the reporting entity any assessment or stipulated premium contracts in force? Yes[ ] No[X]
If so, state:
4.1 AMOUNE OF INSUFANCE? ...t e e e e e e e e e e e e e e s e e ae e s e e s e e e e aeeae e s e e seese e e e e e aeeaeeae e e eae e e e e e e e e eae e e eaeeneaanas 3.
4.2 AIMOUNT OF FESEIVE? ...ttt ettt s ettt e e e e e s s et e e e e e e e e esea et e e o2 e s ee e e e e e At A e e e e eeeeeh e s esea e e es e e e e e s e a et e e e s e e eees e s e st et s eseeeseseneneneaen $
4.3 Basis of reserve:

Yes [ X] No[ ]

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. Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis? ......... Yes[ ] No[X]
6.1 If so, state the amount of reserve on such contracts on the basis actually held:
6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the
reporting entity has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently

approved by the state of domicile for valuing individual @annuity DeNEfitS: ..o L TP URURURURUI
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? ............cccceceveennen. Yes[ ] No[X]
7.1 If yes, state the total dollar amount of assets covered by these contracts or agreements ............ccooeeiiiiiiiiiii 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 Identify where the reserves are reported in the blank:

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: ...............cccooiiiiiiiiiii
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 TR Y= Lo RS R U RPRURTRR
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.iiiiii et ettt naeenes S e
9.3 Identify where the reserves are reported in the blank:

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

Valuation Basis
2 3 Increase in Actuarlal
Reserve Due to

Description of Valuation Class Changed To

9999999 - Total (Column 4, only)

13
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

EXHIBIT 6 - AGGREGATE RESERVES FOR ACCIDENT AND HEALTH CONTRACTS ©

Comprehensive 10 11 12 13
2 3 Federal
Employees
Medicare Health Benefits Title XVIII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Medicare Medicaid Credit A&H Income Care Other Health

ACTIVE LIFE RESERVE

1. Unearned premium FESEIVES .......cccueiieieiiiieeiiieesieesiieesieesneeesnens |ooreeesseeesineennes LS5 U REUURUUTR IEUURUUOURRRRRPRPEPI SUTETUTURRRRRRRIN

2. Additional contract reSErves (D) .........ccoueuriririeeeuereirinisiseseeeieees [orereseeeeiinnens 83 [ [

3. Additional actuarial reserves-Asset/Liability analysis ............ccccooees foorveninininiiiiis foviiiiii s s

4. Reserve for future contingent benefits .... woe e e e [

5. Reserve for rate Credits ...........cooeiiiiiiiiiiiecseseseseeesesesens e o [ [

6. Aggregate write-ins for reserves

7. TOtAIS (GrOSS) «..vuvvvierceeiiiiisirisieieieteteeese st senesenenes [oesssesesenesenennens B8 [ [ [ [ [ [ [ [ [ o 88 [ e

8. Reinsurance ceded 88 88

9. Totals (Net)

CLAIM RESERVE

10. Present value of amounts not yet due on claims 21,991,843 | o 4,200,000 520,929 |...cooveieeeeeees o 17,270,914
11.  Additional actuarial reserves-Asset/Liability analysis R
12.  Reserve for future contingent benefits ............ccooeeiiriiniininieniens i i s i [ i [ o e e e [ [

13. Aggregate write-ins for reserves
14. Totals (Gross) JRTUUSUURUIUROTURRRUITR VSO 21,991,843 | [ 4,200,000 [eeeeeririeicirieirines [oereeeernineenes [reeererereeessnnies feeenenneennsnens [orsreeneee s rnnnnns [eeeeeeenenenienennnne [oeseeeeeeeennenneneeees [reseneeanan 520,929 oo [ 17,270,914
15.  REINSUrANCE CEART ...t eeee e e s eeen e |oeeeens 21,991,843 ..o [ 4,200,000 [..eoveeeeeereereeiee Joeeeeeeeeeeeeeees Joeeeeeeeeeeeeeeiees Jeeeeeeee e eeies foeeeee e e [ oo 520,929 |..ooveeeeeeeeeeeies o 17,270,914
16. Totals (Net)

17.  TOTAL (Net)

18. TABULAR FUND INTEREST

DETAILS OF WRITE-INS

0601.

0602.

0603. ...

0698. Summary of remaining write-ins for Line 6 from overflow page ......

0699. TOTALS (Lines 0601 thru 0603 plus 0698) (Line 6 above)

1301.

1302.

1303. ..

1398. Summary of remaining write-ins for Line 13 from overflow page ... |.oooooeioiiiiis o o e e e [ [ o o e e [

1399. TOTALS (Lines 1301 thru 1303 plus 1398) (Line 13 above)
(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) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

3 4 5 6
Dividend Premium and
Guaranteed Supplemental Accumulations or Other
Total Interest Contracts Annuities Certain Contracts Refunds Deposit Funds
1. Balance at the beginning of the YEar DEfOre FBINSUIANCE .............cccioieiiiiieeeecececce ettt ettt ettt sttt et a s a s e s s et eses e s et essss et esesesesesesssssasssesesesesnsnans [eeseereerenenens 76,211,272 | [ 1,148,514 .o 1,559,079 |.ccvenee. 71,815,651 [ 1,688,028
2. DEpPOSIts rECEIVEA QUIMNG thE YEAT ........cucviviiieieeteteiicect ettt ettt ettt ettt ss s es et s s s s s st s s s et e st s s e s s e s st b e s e s b e st s b se s e s et st e s esns et et ssnsnsesesessssnsnsesenes |oricsesssssanaricaenns 172,159 | oo 14,792 [ 4,085 | 23,822 | 129,500
3. Investment €arnings Credited 10 tE @CCOUNL ..............cocviviuiueueeceieeeeee ettt ettt et ae s et a et e s e s es e s s st s et et esessas s ettt et et esessas s st sesesesssnss s asasesesesesssnananns [oeseseenenasnenene 1,548,143 | [ 33,910 | 42,301 | 1,409,621 oo 62,311
4. OhEr NEE CHANGE IN FTESEIVES .......oueviviviiiiietcte ettt et st s et sttt s s e sttt s s e ae s et et e s s e st et s e s s e st et s e s s e s st es e s e s e st et s s es e s et s et nsesebeses s nsnsebesessssnsnsesesessnsnne | |osecicsssssanaricaenns (26,264) [...veeeeeceeeeierieecrieiees e | neees [ (25,246) ... (1,018)
LT oo Y=V Lo o (1= o g Fo T To e T T T o] Y= O O O O P SN
[ TU T =Y Lo Lo et g =T o T OO OO OO OO RO OO RO RO RO
7. Net surrender OF WitNAraWal PAYMENES ............c.c.eveueuiueuieiieeeteteteteteteaete s et eteseteaesess e s et et esesesessssas s et esesesesessass et et et esesesesses s asesesesesessssas s st asesesesesnsssssssasesesesnnns |reeseseiereininnen 3,453,437 | e 335,544 | 148,076 |......coonvee. 2,606,965 |....ccveirninnns 362,852
8.  Other net transfers to or (fromM) SEPArAtE ACCOUNES .............ceueviiiiieititeteieiiseeesetet et ts e aeses st ses sttt st ssssseseses et ssssseses et st essesesesessssssssesesesssnsssesesessssnsssesesassnnnns [oesesesssesecuessenes (167,500 ) [-.-vcveeeececeeeeirinceenciniees forerereneseeeeeiseneneenisenenine [reeeseseaeeessesessnasesenennnnnes [eoseeeeenessensseesesennnnsaeaees [oresenennnenaeenees (167,500)
9. Balance at the end of current year before reinsurance (LiNES 1+2+3+4-5-8-7-8) (@) ....e.eurvrrururueurererieieeeerereseeseeseessesessseeessssessssssessssssssssesesesssssssesesssssnsanes |ooesesssininnns 74,619,373 [ [ 861,672 oo 1,457,349 |...cocuenn. 70,616,883 |...ccvcvrnne. 1,683,469
10. Reinsurance balance at the DEgiNNING Of tNE YK ..............cccueuiiiiieiieieieieeeete ettt ettt s et s bbb e es s b s s s e s b s sns et et s snsnsesesesassnnns | |eeesececseessnes 210,822,747 ..o [ (1,050, 473)|...cceeeeeeerieeerrnens [oereeieieinens (71,065,499)(................ 282,938,719
11, Net Change iN FEINSUIANCE ASSUMEM ..........o.oviueceeeceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeess et esaeeesaeeesseeesseeesaseensseesseeensseesaseenaseensseessneesaseansseensssansseansseenssesnasasmsneanaseananen [oreseensieinnaas (14,234,079 |....cvveecccccees o (4,646) ... [, (32,149) ..o (14,197,284)
12, Net Change iN FEINSUTANCE CEUBM ...........cueveiiieieieeteiiieeete ettt eae sttt e s st b s e s s e s s s s e s st e b st s ses e s e s s e s e s s e b e s s e s s b s s e s st b s s e ses e s s s s s sesesesessensnans [eoesesenaseceiens (1,511,249) |- [ (286,842)......ceeceeeeiericirenees e (1,223,464) ..o (943)
13. Reinsurance balance at the end of the YEar (LINES T0HTT-12) ..ottt et eeete e e e seseaeeeseesesesesesesseseassesesesesseaeseaesesesasnsesesesesasansesesesesasnsesnsasasans [eoensssesssisans 198,099,917 [ [, (768, 277) ..ot feeereiriniene (69,874,184)(................ 268,742,378
14.  Net balance at the end of current year after reinsurance (Lines 9 + 13) 272,719,290 93,395 1,457,349 742,699 270,425,847

(a) FHLB Funding Agreements:

-

SN O

Reported as GICs (captured in COIUMN 2) ........ccuoiiiiiiiiieee s $
Reported as Annuities Certain (captured in COIUMN 3) .......oooiiiiiiiiiiiee e $
Reported as Supplemental Contracts (captured in column 4) ...........cccooeiirinineneneeeeees $
Reported as Dividend Accumulations or Refunds (captured in column 5) .........ccccoooeiiiniiniennne $
Reported as Premium or Other Deposit Funds (captured in column 6) ...........ccccovvviinininnnnnnnns $

Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

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

Due and unpaid:
1A DIrECt .o 803,728 | [ 564,015 [o.ooeieiiciiiiicicirinne o oot o [ 239,713 | [ [
1.2 Reinsurance assumed .....|............... 3,636,776 |...ooeeeeeeeeeeeeeeeeee e LY £ T s O O O SO KOO ROR IO RORRRORRRRURR SRR 3,579,363
1.3 Reinsurance ceded .........|covenenee. 4,133,646 ..o o 554,283 ..o o e [ [ o | [ 3,579,363
TANEt e e 306,858 |...voeeeeeeirieirineeiees [ 87,145 | [ [ [ [reeeee e 289,713 | [ [

In course of settlement:

2.1 Resisted .......ccceveenn 211 DIr€Ct .o [ [ e [ [ [ [ o [ e
2.12 Reinsurance assumed ...|....ccccoceivriiiiiiiniiinnns foornieiiiiiiiiiiciiniies [ o [ [ [ [ o [ o
2.13 Reinsurance ceded ........|.ccccoiiiiiiiiiiiiiinns
2.14 Net

2.2 0ther ..o 221 Direct .coovveveeeeeieeee e 37,719,744 oo e 36,596,949 ..o [ [ [ 1,122,795 | oo [ oot
2.22 Reinsurance assumed ...|.............. 27,430,573 |ooeeeeeeeeeeeeeeees oo 7,690,068 |............. 19,640,505 |..oovoeiceeeeeeeeeees oo e 100,000 [ oo oo e
2.23 Reinsurance ceded ........[..cccc.c.... 49,119,525 | [ 39,330,820 |.............. 15,712,404 oo oo oo, (5,923,899 [-...c.veviiiciriirie o o o
224 Net .ooovicieiceneese o 16,030,792 oo (o) 4,956,197 | (b) ........ 3,928,107 | [(c) JR (o) 7,146,494 | [(c) JR [(c) JE [(c) JE

Incurred but unreported:
3.1 DIreCt oo e 5,130,285 | e 5,130,235 |- et et nrnennes|oereieieese e ennns |reseiseseeinennsnnieieennanan[reeeeennieaeesenennnenaeeneans [rereeennnenaee e ennnnntnaeeees [reeeeesennnnanaee e annees 50
3.2 Reinsurance assumed .....[....c.ccc.... 9,982,404 |......oooeiiriiees o, 1,613,047 [ o oo [ [ [ seeeeee e [ 8,369,357
3.3 Reinsurance ceded .........[cccoen... 14,771,833 [ o 6,402,426 |......cooeeeeeeeeeeeeeeieis e e | eens ferer e eeneeneeJeeeeeee e eeeeenennees |oreeee e eee e feeeeeeeeans 8,369,407
BN oo e 340,856 [..oveooeeerierceieiennn. [(5) 340,856 [ (D) wevvoreerriieriiinns e [(5) R (B) v e (<) P (<) (<)

TOTALS ... 4.1 Direct .o.ocveeeeveeeiieieeeeo s 43,653,757 ..o e 42,291,199 | [ [ | 1,122,795 | 239,713 | [ e 50
4.2 Reinsurance assumed .....|.............. 41,049,753 oo e 9,360,528 |............. 19,640,505 |..oovoeiceeeeeeeeeees oo e 100,000 [ oo oo o 11,948,720
4.3 Reinsurance ceded ..........J.ccccooeneene 68,025,004 |......cceeveririiceis foei 46,287,529 |............. 15,712,404 |..oocciies s o (5,923,899) ... et e o 11,948,770
4.4 Net 16,678,506 | (a) (a) 5,364,198 3,928,101 (a) 7,146,494 239,713

(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amountingto $ ... inColumn2,$ . inColumn3and$ ..o in Column 7.
(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for Ordinary Life Insurance $ .o
Individual Annuities $ ..o , Credit Life (Group and Individual) $ ..o ,and Group Life $ oo , are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health $§ ...
Credit (Group and Individual) Accident and Health $  ..........ccocccvnirnnnne. , and Other Accident and Health $ ... are included in Page 3, Line 2 (See Exhibit 6, Claim Reserve).
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

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

Settlements During the Year:
1A DIFECE . [ 130,404,102 |......oooviviiiceirrcis oo 98,628,908 |.......covvvne. 1,181,687 [ [ e 11,628,217 |..cocveneeee 17,062,468 |.....coveviiiieiecicceieens [ [ 1,902,822
1.2 Reinsurance assumed ..........| oo 85,119,376 |.evoveeeeeeeeeeees [, 45,741,935 |............. 34,820,895 ..o [ o 949,538 |..ccooverrnenee 2,647,057 |..ooeieceeieeieieeeeeiiees oo [ 959,953
1.3 Reinsurance ceded .195,788,035 |.... .... 148,501,266 |.... .. 27,608,727 |... .. 12,698,704 |... ...4,103,411 |.... 2,875,927
TANet | (d) e 19,735,443 |ooveeeeeeeeeees [, (4,130,424)]...cccovvnne 8,393,855 |....oiieeieieieiicieieienieies o [ (120,950)|......cvvnene 15,606,113 [cooeeeeieiieeeeeeiens [ [ (13,152)
Liability December 31, current

year from Part 1:
2.1 DIr€Ct .o e 43,653,757 .o o 42,291,199 [omieiiieeeeeecceies e e o 1,122,795 o289, 713 | e [ 50
2.2 Reinsurance assumed ..........J.ccocorennnne 41,049,753 oo o 9,360,528 |.....cc....... 19,640,505 |o.vvveeceeeceieeeieceeee oo [ 100,000 [o.evvoeeeeeeeeeeeeeeeeees oo ees oo [ 11,948,720
2.3 Reinsurance ceded ............ ..68,025,004 |... .. 46,287,529 |.... . 15,712,404 |... .. (5,9283,699)|.... .. 11,948,770
24 Net oo e 16,678,506 |....eovoeeeeceeeenieiccnenes e 5,364,198 |.....cocceuenene 3,928,107 | e [ 7,146,494 |89, 713 e s [
Amounts recoverable from

reinsurers December 31, current|

o= LR URURTURURPRTSY SRR 23,781,079 | e 14,974,231 [ e [ e 8,412,424 ..o e e [ 394,425
Liability December 31, prior year:
4.1 DIreCt ..o [ 24,768,560 |-...eoveeieeieieiereieeens [ 22,798,829 |...eoeeieieieeeeeeieeeieies oo oo [ 1,830,585 |oviiiiiie 139,065 |....ooveeeeeeieieeeiccceeeees [ [ 81
4.2 Reinsurance assumed ..........[occoeeereene. 41,566,584 |.....coovoeiieeeecieeees [ 9,991,108 |.....c.c....... 19,054,480 |....oeoeeececeeeeeeeeceeee oot [ eeeeees [ ottt e e oo 12,520,996
4.3 Reinsurance ceded ...............foreeeeeinnnns 45,759,046 |.....oooovereereeeceeeee [ 21,962,974 |...covenee 15,243,584 |....ooveieiieeecceeeees s [ (83,968,589 [....cccvvrieieicieiieieieies o e [ 12,521,077
4ANEt ..o o 20,576,098 |.....cooereeerrreeeeens [ 10,826,963 |......ccoeennvee 3,810,896 |..ooeeeecceeeeeeeees e [ 5,799,174 |...ocoovv 139,065 |.....voeeieieieeeiccceeies e [
Amounts recoverable from

reinsurers December 31, prior

- TN 41,799,030 35,455,106 5,936,348 407,576
Incurred Benefits
6.1 DIreCt ...oveeeeeeeeceeee oo 149,289,299 | [ 118,121,278 ..o 1,181,687 | oo e 10,920,427 |................. 17,163,116 [ [ o 1,902,791
6.2 Reinsurance assumed ...........foceeeeennnne. 84,602,545 |.... 45,111,355 |.... .. 35,406,920 |.... ....1,049,538 |.... ....2,647,057 |.... ....387,677
6.3 Reinsurance ceded ..... 200,036,042 |.......ooveeeeeeeceeees e 152,344,946 |................. 28,077,547 oo e [ 13,219,670 |.....coenee.. 4,903,411 | o e 2,290,468
6.4 Net 33,855,802 10,887,686 8,511,060 (1,249,705) 15,706,761

(d) Includes $

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

premiums waived under total and permanent disability benefits.

inLine 1.1, $
in Line 6.1, and $
inLine 1.1, $
inLine6.1,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.
in Line 1.4.
in Line 6.4.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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)

R = Ty T SR (STt g T=To LU L= I ) O P AU RO
2. Stocks (Schedule D):
2.1 Preferred STOCKS .......ooiiiiiieeeee ettt b ettt e e b e et e sneeeneesseenneenneennees |erteeiteet et et e ens [oreee e s [ereere e
2.2 COMMON STOCKS ...ttt ettt sttt eaeseas [rsese st ee st e et e et eieies [oetesetesei e st sesens [oaeseesese et
3. Mortgage loans on real estate (Schedule B):
B0 T =1 =T 0T O O
3.2 Other than firsSt IENS. .......coeiiii ettt sbe e sbe e be e beeneenne [oreeseensee i et eies oot e [
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY ........cocuiiiiiiiii e ene [eeseenieeie e eie e [oerieeie e e nieens [eseense e e et
4.2 Properties held for the production Of INCOME............coiiiiiiiiiiiicece e | sieeies o oaesee e
4.3 Properties held fOr SAIE .........uiiiiiiiiii ettt ettt e e sie e s esbeesbeenbes [oreeise et e et e et naes [eeeee e e e
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCREAUIE DA) ..ttt bbb bbb bbb bbbt bbbt bbbttt eb et nbenne s [eeeee et e e [eee oo [
LT @71 =T oY= o T TSPV TTRTVUI ORRRORP 3,755,709 .o 4,388,461 |.....cocinn 632,752
7. Derivatives (SCheUIE DB) ........cciiiiiiiiiii ittt bttt b bbbt nbe st b e [ome e e e ees [ [
8. Other invested assets (SChedUIE BA) ...t saeesaeesaeenns [seseenseenieeite et e et e saesnenns [orteessees e et e nse e e e e e e ees [oaeeseeaeea e s e e
9. Receivables fOr SECUMHIES ...........cciiiiiiiiiiiiii s [orsee et [oesteeiee e [t
10. Securities lending reinvested collateral assets (SChedUle DL) ..........coooiiiiiiiiiiiiieeieeieeiesieseesees [ eissieiieis [orrenieese e ens [oreeieeie e
11.  Aggregate Write-ins for INVESIE @SSELS .........ccuiiiiiiiiiiieeeee et [reeeese e e e e e eneenees[eeeiee e e eee [eeee e
12.  Subtotals, cash and invested assets (LINES 110 11) c...oiiivovevcececceeeeeeeeeeeeee e [eeeeeeeeeieeeas 3,755,709 oo 4,388,461 ..o 632,752
13, Title plants (for Title INSUIEIS ONIY) ......couiiiiiiiiiiiiie bbb sne s [sreeeesses e e e eneeseesaenees [eeeeeeese e e e e e eeeee [eeeeee e e e e e
14.  Investment iNCOME dUE @Nd ACCIUEM .......cc.eiiiiiiiiiiieii ittt ettt e e saeesbeesbe e beebeennes |erseeseeiteeite st e e e seenaeeies [oreeeseensesnseeiae et e e e seeens [oreeseeteeseeeeeeanenanenaeenes
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of Collection ..............ccccoevevevevevevenes foovenccccccnes 219,303 oo 187,005 ..o (32,298)
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due . [.......ccoooeiiiiiiiiiiiiis foiiiiiiiiin s
15.3 Accrued retrospective premiums and contracts subject to redetermination ..............ccccoooeiieies formveniiniiniiiines feeei e
16. Reinsurance:
16.1 Amounts recoverable fromM FEINSUIETS ...........iiiiiiiiiiiie ettt ettt e besne s [oreeise et e st e e e st e e naeeines [oeeeseeiseeiae et e et e e enes foeeteese e e
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccoeiiiiiiiiiiiiiiiiiiicieeeeceeeeies [ore e [oeeeiene e [
16.3 Other amounts receivable under reiNSUraNCe CONMTACES .............cceueuevevcceceeeeieeeeceeeeeeesesessaeas [eoeeeeeeeeneeeeeees 439,854 |...coveiiinn 298,891 [ (140,963)
17.  Amounts receivable relating to UNINSUred PIANS ............coiiiiiiiiiii e [reeseeseees e eienienies [eeeiee e ieie [eeeiee e
18.1 Current federal and foreign income tax recoverable and interest thereon .............ccocceiviiiiiinicns feemiiiiiiciniiiis [ o
18.2 Net deferred tax asset ............... ..8,944,353 |... . (8,944,353)
19. Guaranty funds receivable Or ON AEPOSIt .........ccuiiiiiiiiieiie e e
20. Electronic data processing equipment and SOftWAIE ............cccuiiiiiiiiiiiii e
21.  Furniture and equipment, including health care delivery @ssets ...........ccccoiiiieiiinieicieeeeeeee
22. Net adjustment in assets and liabilities due to foreign exchange rates ..............cccocooiiiiiiiiiiiins i o o
23. Receivables from parent, subsidiaries and affiliates .............cooiiiiiiiiieeeeeeseeees [ [ e
24, Health care and other amMOUNLS FECEIVADIE ............ccouriiiririiriiieiciei ettt [eoeeennienneeneaas 122,222 | 112,286 | (9,936)
25.  Aggregate write-ins for other than iNVEStEd @SSELS ............c.c.cccucueueieeeececeete e eeeeeee e eeeeae e ses e enanas eeeeeeeeeieeenenenas 547,499 [ [ (547,499)
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt ettt nnes [eenea e 14,028,940 |.....ccoovvvenee 4,986,643 |................. (9,042,297)
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........cccccririiininiinies [seemmmsmieieiecccicies [ [
28. Total (Lines 26 and 27) 14,028,940 4,986,643 (9,042,297)
DETAILS OF WRITE-INS
TA070, ettt ettt ekttt et h e e e s £t e s £t e s £ et ek e e et et e h et b e a e eb et et e st et e st et e st et et e et es e et esetes [etetete e et et et ettt et et neea [eeeteteeteie et et e st ae e eaeees [seee ettt ettt eaes
I 7 R PSP PPTR PPN
1103, ettt ettt h ettt et st et £t e £ et e R £t a £ et ek et e h e e e he e e b et eh et et ea s et e st et e st et et e et es e et esetes [oetetete e et ettt ettt na et [eeeteteeteae et et et et eeaeees [ebee ettt ettt
1198. Summary of remaining write-ins for Line 11 from overflow Page ..........c.cooeiiiiiiiiiiiiiecieseeseeieeiees [ siesiieis [ ore e
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)
2501,  Service fee reCeivable ... et 547,499 .o e (547,499)
2207 RO KPP PR RO
2503, ettt ettt h et h ettt ekt h et et e e et £t h et e s e e ek et eh e e eh et eb et ehe st et e st et e st et e st et es et ese et etetes [etetete et et et e et e e tentea [eeeteueetete et et e e e ae st et e et s [eaee et ettt ettt eaes
2598. Summary of remaining write-ins for Line 25 from overflow Page ............cooiiiiiiiiiiiiienieeiesceieeiees [ nirsiieins [ o
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 547,499 (547,499)
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Annual Statement for the Year 2022 of the First Allmerica Financial Life Insurance Company

Notes to the Financial Statements

1. Summary of Significant Accounting Policies and Going Concern

A

B.

C.

Accounting Practices

First Allmerica Financial Life Insurance Company (FAFLIC or the Company) is a stock life insurance company organized under the laws of the
Commonwealth of Massachusetts, and is a wholly-owned subsidiary of the Commonwealth Annuity and Life Insurance Company
(Commonwealth Annuity). FAFLIC insures and reinsures blocks of traditional life, retirement products, and fixed annuities. The Company has
issued such products as variable annuities, variable life products, and certain accident & health products, which have been reinsured with and
are administered by reinsurers.

The financial statements of FAFLIC are completed in accordance with those statutory accounting practices prescribed or permitted by the
Commonwealth of Massachusetts. The National Association of Insurance Commissioners' (NAIC) Accounting Practices and Procedures manual
(NAIC SAP) has been fully adopted as a component of prescribed or permitted practices by the Commonwealth of Massachusetts. The
Commonwealth of Massachusetts has not issued any permitted practices to the Company.

SSAP # F/S Page F/S Line # 2022 2021

Net Income
(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX $ (85,719,184). $ 6,458,623

(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 § (85,719,184) $ 6,458,623
Surplus
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX S 89,671,363 . $ 121,501,310

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

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

(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 89,671,363 $ 121,501,310

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

Accounting Policy

Life premiums are recognized as income over the premium paying period of the related policies. Annuity considerations are recognized as
income when received. Deposits on deposit-type contracts are entered directly as a liability when received. 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. Expenses incurred in connection with acquiring new insurance
business, including acquisition costs such as sales commissions, are charged to operations as incurred. The amount of dividends to be paid to
policyholders is determined annually by the Company’s Board of Directors. The aggregate amount of policyholder dividends is set such that
anticipated revenue from the Closed Block is expected to be sufficient to support future payments for claims, certain expenses and taxes and to
provide for the continuation of the dividend scales set in that year. In addition, the Company uses the following accounting policies:

(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. The Company does not hold SVO -
designated securities which would be valued using a systematic value measurement method.

(3) Common stocks are carried at fair value, except investments in stocks of uncombined subsidiaries and affiliates in which the Company has
an interest of 10% or more are carried on the equity basis. The Company does not have any common stock.

(4) The Company does not have any preferred stocks.

(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 No. 43R - 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 common stocks of subsidiaries, controlled and affiliated entities are carried at the Company's share of underlying GAAP
equity.

(8) The Company has ownership interests in limited partnerships, joint ventures, or limited liability entities. The Company carries these interests
based upon their proportionate share of the underlying GAAP equity of the investment.

(9) Derivative instruments are accounted for at fair value. The changes in the fair market value of the derivative instruments are recorded as
unrealized gains or unrealized losses until termination.

(10) The Company does not anticipate investment income as a factor in the premium deficiency calculation.

(11) Claim reserves are established equal to 100% of the estimated benefit payable.

(12) The Company did not have a change in the capitalization policy or resultant predefined thresholds from the prior year.
(13) The Company does not have any pharmaceutical rebate receivables.

Going Concern

There is no substantial doubt about the Company’s ability to continue as a going concern.
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Annual Statement for the Year 2022 of the First Allmerica Financial Life Insurance Company

Notes to the Financial Statements

Accounting Changes and Corrections of Errors

In 2022, the Company updated its accounting for ceding IMR gains and losses after the inception of the treaty where gains and losses transferred to
a counterparty are now assessed on an accrual basis whereas previously we assessed that transfer on a cash basis. Since both are acceptable
interpretations of the standard, the Company has accounted for this as a change in accounting principle and has applied an adjustment to IMR for
all such ceded gains, whereas previously we made no adjustment to IMR and instead set up a different liability. There was an impact to surplus
arising from the change due to the IMR liability being stated at an after tax amount whereas the other liability had been stated without an adjustment
for tax. An adjustment to surplus of $1,574,652 has been captured as the cumulative impact of the change in accounting principle.

Business Combinations and Goodwill

A. Statutory Purchase Method - Not Applicable

B. Statutory Merger - Not Applicable

C. Assumption Reinsurance - Not Applicable

D. Impairment Loss - Not Applicable

E. Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill - None

Discontinued Operations

The Company does not have any discontinued operations.

Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

(1) The maximum and minimum lending rates for mortgage loans invested in during 2022 were 11.25% and 3.63%, respectively.

(2) The maximum percentage of any one admitted loan to the value of the security at the time of the loan, exclusive of insured or guaranteed or
purchase money mortgages during 2022 was 85.25%.

(3) Taxes, assessments and any amounts advanced and not included in mortgage loan total - None
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Annual Statement for the Year 2022 of the First Allmerica Financial Life Insurance Company

Notes to the Financial Statements

5. Investments (Continued)

(4) 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
Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
a. Current Year
1. Recorded Investment (All)
(a) Current $ $ $....16917,997 $ $..... 94,340,447 $... 45769,409 $... 157,027,853
b) 30 - 59 days past due 16,035 16,035

(
(c) 60 -89 days past due
(

d) 90-179 days past
due

(e) 180+ days past due

2. Accruing Interest 90-179
Days Past Due

(a) Recorded investment... $ $ $ $ $ $ $
(b) Interest accrued

3. Accruing Interest 180+
Days Past Due

(a) Recorded investment... $ $ $ $ $ $ $
(b) Interest accrued
4. Interest Reduced
(a) Recorded investment... § $ $ $ $ $ $
(b) Number of loans
(c) Percent reduced % %. %. %. %. % %

5. Participant or Co-lender in
a Mortgage Loan
Agreement

(a) Recorded investment... § $ $ $ $ $ $
b. Prior Year
1. Recorded Investment
(a) Current $ $ $ $ $ 5,581,714 $ $ 5,581,714
(b) 30-59 days past due
(c) 60 -89 days past due
(

d) 90-179 days past
due

(e) 180+ days past due

2. Accruing Interest 90-179
Days Past Due

(a) Recorded investment... $ $ $ $ $ $ $
(b) Interest accrued

3. Accruing Interest 180+
Days Past Due

(a) Recorded investment... $ $ $ $ $ $ $
(b) Interest accrued
4. Interest Reduced
(a) Recorded investment... $ $ $ $ $ $ $
(b) Number of loans
(c) Percent reduced % %. %. %. %. % %

5. Participant or Co-lender in
a Mortgage Loan
Agreement

(a) Recorded investment... § $ $ $ $ $ $

(5) 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

(6) 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

(7) Allowance for credit losses - Not Applicable
(8) Mortgage loans derecognized as a result of foreclosure - Not Applicable
(9) Policy for recognizing interest income and impaired loans - Not Applicable
B. Debt Restructuring - Not Applicable
C. Reverse Mortgages - Not Applicable
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Annual Statement for the Year 2022 of the First Allmerica Financial Life Insurance Company

Notes to the Financial Statements

5. Investments (Continued)

D. Loan-Backed Securities

(1) 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 $1,034,437 and $42,064 as of December 31, 2022 and December 31, 2021, respectively.

(2) Loan-backed and structured securities with a recognized other-than-temporary impairment (OTTI) - Not Applicable

(3) Securities held that were other-than-temporarily impaired due to the present value of cash flows expected to be collected was less than the
amortized cost of securities

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
12566XAK4... § 191,079 . $§ 188,576 $ 2,504 $ 188,576 § 188,576 06/30/2022
64032XAB1 7,966,381 7,695,184 271,197 7,695,184 7,695,184 06/30/2022
69343VAB8 6,796,122 6,669,974 126,148 6,669,974 6,669,974 06/30/2022
52522DAL5 8,337,342 8,221,116 116,226 8,221,116 8,221,116 09/30/2022
88522UAC1 2,179,404 2,038,290 141,114 2,038,290 1,880,996 09/30/2022
456612AA8 1,837,553 1,822,241 15,312 1,822,241 1,695,964 09/30/2022
456612AA8 2,296,941 2,277,801 19,140 2,277,801 2,119,956 09/30/2022
056T10HANS3 9,199,596 9,167,061 32,535 9,167,061 8,424,454 09/30/2022
07401MAG6 1,605,426 1,483,562 121,865 1,483,562 1,483,562 09/30/2022
29426VBT2 5,861,105 5,824,938 36,167 5,824,938 5114173 12/31/2022
31573EACS 6,182,685 6,030,455 152,230 6,030,455 5,993,158 12/31/2022
Total $ 1,034,437

(4) All impaired securities for which an OTTI has not been recognized in earnings as a realized loss

a. The aggregate amount of unrealized losses:

1. Lessthan 12 months $.....(21,685,596)

2. 12 months or longer (3,171,447)
b. The aggregate related fair value of securities with unrealized losses:

1. Lessthan 12 months $..... 275,409,901

2. 12 months or longer. 16,152,576

(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 mm

Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable
J. Real Estate - Not Applicable

K. Low-Income Housing Tax Credits (LIHTC) - Not Applicable
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Annual Statement for the Year 2022 of the First Allmerica Financial Life Insurance Company

Notes to the Financial Statements

Investments (Continued)

L.

Restricted Assets

(1) Restricted assets (including pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year

m @ @) Q)

G/A
Supporting
Separate Total S/A S/A Assets

Restricted Asset  Total General Account Restricted Supporting
Category Account (G/A)  (S/A) Activity Assets G/A Activity

®)

Total
(1+3)

Increase /
Total From (Decrease)
Prior Year (5-6)

Current Year

(®) ) (10) am
Gross
(Admitted & Admitted
Nonadmitted) Restricted
Total Total Admitted  Restricted to Total
Nonadmitted Restricted to Total Admitted
Restricted (5-8) Assets,%  Assets, %

. Subject to

contractual

obligation for

which liability is

not shown $ $ $ $
Collateral held

under security

lending

agreements

Subject to
repurchase
agreements

Subject to

reverse

repurchase
agreements

Subject to dollar
repurchase
agreements

Subject to dollar

reverse

repurchase
agreements

Placed

under

option contracts

Letter stock or

securiti

es

restricted as to
sale - excluding
FHLB capital

stock

FHLB capital

stock

1,544,900

On deposit with

states

11,864,769

On deposit with
other regulatory

bodies

Pledged as
collateral to

FHLB (i

ncluding

assets backing
funding
agreements)

. Pledged as
collateral not
captured in
other categories

assets

. Other restricted

1,544,900

11,864,769

1,544,900

11,949,257 (84,488)

1,544,900 0.025 0.025

11,864,769 0.189 0.189

Total restricted
assets (Sum of

a throu

o ® o z g

gh n) $ 13,409,669 $ $ $

$ 13,409,669 §

11,949,257 § 1460412 § $ 13,409,669 0.213 % 0.213 %

(2) Detail of assets pledged as collateral not captured in other categories (contracts that share similar characteristics, such as reinsurance and

derivatives, are reported in the aggregate) - None

(3) Detail of other restricted assets (contracts that share similar characteristics, such as reinsurance and derivatives, are reported in the

aggregate) - Not Applicable

(4) Collateral received and reflected as assets within the reporting entity's financial statements - Not Applicable

Working Capital Finance Investments - Not Applicable

Offsetting and Netting of Assets and Liabilities - Not Applicable

5GI Securities - Not Applicable
Short Sales - Not Applicable

Prepayment Penalty and Acceleration Fees

(1) Number of CUSIPs
(2) Aggregate amount of investment income

General Account

Separate Account

8

$ 2,377,224 . §

Reporting Entity's Share of Cash Pool by Asset type - Not Applicable
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6. 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, 2022 and December 31, 2021, 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, 2022 and December 31, 2021,
respectively.
7. 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, 2022 and December
31,2021, respectively.

8. Derivative Instruments
A. Derivatives under SSAP No. 86 - Derivatives
(1) The Company owns equity index options to limit its net exposure to equity market risk. The Company enters into equity index future
contracts through exchange to hedge general business risk. The Company receives collateral from its derivative counterparties to limit the

risk of nonperformance by the counterparties.

(2) The Company holds equity futures to hedge general business risks associated with equity markets. The total carrying value of derivative
assets were S0 and $36,243 as of December 31, 2022 and December 31, 2021, respectively.

(3) None of the Company’s derivatives qualify for hedge accounting under SSAP No. 86 - Derivatives, they are accounted for under the fair value
method of accounting, with changes in fair value recorded as unrealized investment gains or losses. Realized gains/losses are recorded at
the option expiration date.

(4) Derivative contracts with financing premiums - Not Applicable

(5) Net gain or loss recognized - Not Applicable

(6) Net gain or loss recognized from derivatives no longer qualifying for hedge accounting - Not Applicable

(7) Derivatives accounted for as cash flow hedges of a forecasted transaction - Not Applicable

(8) Premium Cost for Derivative Contracts - Not Applicable

B. Derivatives under SSAP No. 108 - Derivative Hedging Variable Annuity Guarantees (Life/Fraternal Only) - Not Applicable
9. Income Taxes

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

(1) Change between years by tax character

2022 2021 Change
m @ ® @ ®) Q] @ ® ©
Total Total Ordinary Capital Total
Ordinary Capital (Col 142) Ordinary Capital (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)

(a) Gross deferred tax assets $.... 33,657,949 . § 1,078,050 . $...... 34,735,999 . § 18,394,026 . $ 176,943 . $....... 18,570,969 . § 15,263,923 . $ 901,107. $ 16,165,030
(b) Statutory valuation allowance

adjustments
(c) Adjusted gross deferred tax

assets (1a- 1b) 33,657,949 1,078,050 34,735,999 18,394,026 176,943 18,570,969 15,263,923 901,107 16,165,030
(d) Deferred tax assets

nonadmitted 7,893,017 1,051,336 8,944,353 7,893,017 1,051,336 8,944,353
(e) Subtotal net admitted deferred

tax asset (1c - 1d) S 25,764,932 . $§ 26,714 § 25,791,645 18,394,026 . $ 176,943 . $ 18,570,969 . $ 7,370,906 . $ (150,229). $ 7,220,677
(f) Deferred tax liabilities 13,977,769 26,714 14,004,482 22,455,676 113,167 22,568,843 (8,477,907) (86,453). (8,564,360)
(g) Net admitted deferred tax

asset/(net deferred tax

liability) (1e - 1f) $ 11,787,163 § - $ 11,787,163 §  (4,061,650) $ 63776 $  (3997,874) § 15848813 $ (63,776) $ 15,785,037

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. There were no tax
planning strategies used related to reinsurance.
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9. Income Taxes (Continued)

(2) Admission calculation components SSAP No. 101

2022 2021 Change
m @ (©)] @ ®) 6) @) ® ©
Total Total Ordinary Capital Total
Ordinary Capital (Col 1+2) Ordinary Capital (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)
(a) Federal income taxes paid in
prior years recoverable through
loss carrybacks $ S $ $ $ S $ $ $
(b) Adjusted gross deferred tax
assets expected to be realized
(excluding the amount of
deferred tax assets from 2(a)
above) after application of the
threshold limitation (lesser of
2(b)1 and 2(b)2 below) 11,787,163 11,787,163 10,003,186 - 10,003,186 1,783,977 - 1,783,977
1. Adjusted gross deferred
tax assets expected to be
realized following the
balance sheet date 11,787,163 11,787,163 10,003,186 - 10,003,186 1,783,977 - 1,783,977
2. Adjusted gross deferred
tax assets allowed per
limitation threshold XXX XXX 11,787,163 XXX XXX 18,065,716 XXX XXX (6,278,553)
(c) Adjusted gross deferred tax
assets (excluding the amount
of deferred tax assets from
2(a) and 2(b) above) offset by
gross deferred tax liabilities 13,977,769 26,714 14,004,482 8,390,840 176,943 8,567,783 5,586,929 (150,229) 5,436,700
(d) Deferred tax assets admitted
as the result of application of
SSAP No. 101.
Total (2(a) + 2(b) + 2(c)) $ 25764932 $ 26714 §  25791,645 § 18,394,026 $ 176,943 § 18570969 § 7,370,906 $ (150,229) § 7,220,677
(3) Ratio used as basis of admissibility
2022 2021
(a) Ratio percentage used to determine recovery period and threshold limitation amount 667.909 % 1,200.000 %
(b) Amount of adjusted capital and surplus used to determine recovery period and threshold limitation in 2(b)2 above..... $..... 112,267,995. $..... 135,809,496
(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
2022 2021 Change
(M 2 @) @ ©) (6)
Ordinary Capital
Ordinary Capital Ordinary Capital (Col. 1-3) (Col. 2-4)
1. Adjusted gross DTAs amount from Note
9A1(c) $... 33,657,949 § 1,078,050 $..... 18,394,026 $ 176,943 $.... 15263923 § 901,107
2. Percentage of adjusted gross DTAs by tax
character attributable to the impact of tax
planning strategies =% - % =% =% - % =%
3. Net admitted adjusted gross DTAs amount
from Note 9A1(e) $... 25764932 § 26,714 $.... 18,394,026 $ 176,943 §$ 7,370,906 $ (150,229)
4. Percentage of net admitted adjusted gross
DTAs by tax character admitted because of
the impact of tax planning strategies - % - % - % - % - % - %
(b) Use of reinsurance-related tax-planning strategies
Does the company's tax-planning strategies include the use of reinsurance? NO
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
M 3] ®)
Current income taxes incurred consist of the following major components: 2022 2021 Change (1-2)
1. Current Income Tax
(a) Federal $ 2,695,961 . $ (31,598). § 2,727,559
(b) Foreign - -
(c) Subtotal (1Ta+1b) $ 2,695,961 . $ (31,598). § 2,727,559
(d) Federal income tax on net capital gains (461,197) 2,186,495 (2,647,692)
(e) Utilization of capital loss carry-forwards - -
(f) Other - -
(g) Federal and foreign income taxes incurred (1c+1d+1e+1f) $ 2,234,764 S 2,154,897 $ 79,867
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9. Income Taxes (Continued)

M ] ®)
2022 2021 Change (1-2)
2. Deferred Tax Assets

(a) Ordinary

(1) Discounting of unpaid losses $ $ $

(2) Unearned premium reserve

(3) Policyholder reserves 9,951,288 8,371,938 1,579,350

(4) Investments

(5) Deferred acquisition costs 6,241,326 6,739,340 (498,014)

(6) Policyholder dividends accrual 1,943,743 2,011,895 (68,152)

(7) Fixed assets

(8) Compensation and benefits accrual

(9) Pension accrual

(10) Receivables - nonadmitted 1,067,763 1,047,195 20,568

(11) Net operating loss carry-forward

(12) Tax credit carry-forward

(13) Other 14,453,828 223,658 14,230,170

(99) Subtotal (sum of 2a1 through 2a13) $ 33,657,949 . § 18,394,026 $ 15,263,923

(b) Statutory valuation allowance adjustment
(c) Nonadmitted 7,893,017 7,893,017
(d) Admitted ordinary deferred tax assets (2a99 - 2b - 2c) $ 25,764,932 . $§ 18,394,026 . $ 7,370,906
(e) Capital

(1) Investments $ 704,205 . $ 176,943 $ 527,262

(2) Net capital loss carry-forward 373,845 373,845

(3) Real estate

(4) Other

(99) Subtotal (2e1+2e2+2e3+2e4) $ 1,078,050 . $ 176,943 § 901,107
(f) Statutory valuation allowance adjustment
(g) Nonadmitted 1,051,336 1,051,336
(h) Admitted capital deferred tax assets (2€99 - 2f - 2q) 26,714 176,943 (150,229)
(i) Admitted deferred tax assets (2d + 2h) $ 25791,645 $ 18,570,969 $ 7,220,676
M 2 ®
2022 2021 Change (1-2)

3. Deferred Tax Liabilities
(a) Ordinary

(1) Investments $ 7,828,363 . $ 14,731,248 . $ (6,902,885)
(2) Fixed assets
(3) Deferred and uncollected premium 512,173 552,252 (40,079)
(4) Policyholder reserves 3,881,389 5,175,185 (1,293,796)
(5) Other 1,755,843 1,996,991 (241,148)
(99) Subtotal (3a1+3a2+3a3+3a4+3a5) $ 13,977,769 . $ 22,455,676 . $ (8,477,907)
(b) Capital
(1) Investments $ 26,714 . $ 113,167 . § (86,453)
(2) Real estate
(3) Other
(99) Subtotal (3b1+3b2+3b3) $ 26,714 . § 113,167 . § (86,453)
(c) Deferred tax liabilities (3299 + 3b99) $ 14,004,482 $ 22,568,843 $ (8,564,361)
4. Net deferred tax assets/liabilities (2i - 3c) $ 11,787,163 § (3,997,874) $ 15,785,037
2022 2021
Ordinary Capital Total Ordinary Capital Total Change
Adjusted gross deferred tax assets 33,657,949 1,078,050 34,735,999 18,394,026 176,943 18,570,969 16,165,029
Total deferred tax liabilities (13,977,769) (26,714) (14,004,482) (22,455,676) (113,167) (22,568,843) 8,564,360
Net deferred tax assets (liabilities) 19,680,180 1,051,336 20,731,516 (4,061,650) 63,776 (3,997,874) 24,729,390
Tax effect of unrealized gains {losses) (262,325)
Change in net deferred income tax 24,467,065

D. Among the More Significant Book to Tax Adjustments
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9. Income Taxes (Continued)

Tax Year Ended Effective
December 31, 2022 Tax Rate
Provision computed at statutory rate (517,589,936) 21.00%
Permanent Differences
IMR (3,666,903) 4.38%
FTC 105 0.00%
MNondeductible Expenses 5,149 -0.01%
Other Permanent Adjustments (191,530) 0.23%
Mon-Admitted Assets (20,568) 0.02%
Statutory Valuation Allowance 0 0.00%
Prior Year True-Up 31,849 -0.04%
Prior Year Tax Return Adjustments 0 0.00%
Tax Credits (500) 0.00%
Litigation Reserve 0 0.00%
Deferred Validation (193,042) 0.23%
Ceding Commissions (563,970) 0.67%
Dividends Received Deduction (21,000) 0.03%
Montaxable Income (25,956) 0.05%
Totals ($22,232,301) 26.54%|
Federal and foreign income taxes incurred 5 2,695,961 -3.22%
Realized capital gains {losses) tax (461,197) 0.55%
Change in net deferred income taxes (24,467,065) 29.21%
Total statory income taxes (522,232,301) 26.54%)
Tax Year Ended Effective
December 31, 2021 Tax Rate
Provision computed at statutory rate 51,808,839 21.00%|
Permanent Differences
IMR 2,905,162 33.73%]
FTC 105 0.00%|
MNondeductible Expenses 11,510 0.13%)|
Other Permanent Adjustments (142,321) -1.65%
Non-Admitted Assets (279,938} -3.25%)
Statutory Valuation Allowance 0 0.00%)|
Prior Year True-Up (22,785} -0.26%)|
Prior Year Tax Return Adjustments o 0.00%|
Tax Credits (500) -0.01%
Litigation Reserve o 0.00%|
DREs (110,320} -1.28%
Ceding Commissions 1,082,621 12 68%
Dividends Received Deduction (42,000} -0.49%
Nontaxable Income (6,064) -0.07%)|
Totals $5,214,310 60.54%|
Federal and foreign income taxes incurred | 5 (31,598) -0.37%|
Realized capital gains (losses) tax 2,186,495 25.38%)|
Change in net deferred income taxes 3,059,413 35.52%|
Total statory income taxes 55,214,310 60.54%)|

E. Operating Loss and Tax Credit Carryforwards

(1) At December 31, 2022, the Company has $0 in net operating loss carry-forwards, $0 in foreign tax credit carry-forwards and has $1.8 million
of capital loss carry-forwards.

(2) Income tax expense available for recoupment

As a result of tax reform (TCJA), the Company can no longer carry back future net operating losses (capital losses are still eligible for carry
back), therefore there are no available taxes for recoupment.

(3) Deposits admitted under IRS Code Section 6603 - Not Applicable

The Company has no aggregate deposits reported as admitted assets under Section 6603 of the Internal Revenue Code as of December 31,
2022 and 2021 respectively.
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9. Income Taxes (Continued)

F.

H.

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 for the period ending December 31, 2022. 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.

(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

Nature of Relationships

On February 1, 2021, KKR & Co. Inc. (“KKR”) indirectly acquired a majority interest in the Company 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 FAFLIC.

The Company is organized as a stock life insurance company and is a wholly-owned direct subsidiary of Commonwealth Annuity.
Commonwealth Annuity is a wholly-owned indirect subsidiary of TGAFGL, a Bermuda Company.

KKR Magnolia Holdings LLC owns a total of approximately 63.3% of the outstanding ordinary shares of TGAFGL; the remaining investors, none
of whom own more than 9.0%, own the remaining approximately 36.7% of the outstanding ordinary shares.

The Company invests in asset backed securities and similar investments, some of which are issued by affiliated entities. Those investments are
disclosed in investments schedules, and in footnote 10B, as applicable; affiliated entities and transactions are disclosed in Schedule Y.

Detail of Transactions Greater than % of 1% of total admitted assets:

On December 14, 2022, the Company purchased $70,165,250 of asset backed securities from Commonwealth Annuity and Life Insurance
Company, its direct parent and an affiliated insurance company, in exchange for cash.

On October 3, 2022, the Company received as $50,000,000 cash contribution from Commonwealth Annuity and Life Insurance Company.

On or about October 24, 2022, the Company purchased $52,580,609 of commercial mortgage loans from Commonwealth Annuity and Life
Insurance Company, its direct parent and an affiliated insurance company, in exchange for cash.

On or about October 24, 2022, the Company purchased $40,299,372 of commercial mortgage loans from Accordia Life and Annuity Company,
an affiliated insurance company, in exchange for cash.

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

Amounts due to or from Related Parties

As of December 31, 2022 the Company reported a receivable from parent, subsidiaries and affiliates of $0 and a payable of $5,583,290. As of
December 31, 2021, the Company reported a receivable from parent, subsidiaries and affiliates of $0 and a payable of $2,508,941. Intercompany
balances are settled on a monthly basis.

Management, Service Contracts, Cost Sharing Arrangements

On February 1,2021, FAFLIC entered into an investment management agreement with Kohlberg Kravis Roberts & Co. L.P, a Delaware limited
partnership and KKR subsidiary.

The Company incurred expenses for this agreement of $7,435,045 for the twelve months ended December 31, 2022 and $8,841,084 for the year
ended December 31, 2021.

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, risk management,
distribution services, use of facilities and such other services as the parties may agree to from time to time. The Company recorded expenses for
these agreements of $23,798,086 and $2,150,410 for the years ended December 31, 2022 and December 31, 2021, respectively.

The Company has agreements with affiliated parties to receive and pay certain fee income and expenses related to policyholder administration
of $2,371,610 and $735,085 as of December 31,2022 and December 31, 2021, respectively and had a net $239,006 and $240,822 receivable at
December 31, 2022 and December 31, 2021, respectively.

Guarantees or Contingencies for Related Parties

On December 19, 2012, Commonwealth Annuity entered into an agreement to guarantee the performance of the Company, related to a reinsured
block of fixed annuities.

Nature of Relationships that Could Affect Operations

The Company has entered into a Services and Expenses Agreement, with GAFC, as amended, pursuant to which GAFC and other affiliates will
provide certain services to the Company, including, but not limited to, seconding employees and providing management services, administrative
support, and use of facilities.

Amount Deducted for Investment in Upstream Company - Not Applicable

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

19.9



Annual Statement for the Year 2022 of the First Allmerica Financial Life Insurance Company

Notes to the Financial Statements

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

<«

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

~

Foreign Subsidiary Value Using CARVM - Not Applicable
L. Downstream Holding Company Value Using Look-Through Method - Not Applicable
M. All SCA Investments - Not Applicable
N. Investmentin Insurance SCAs - Not Applicable
0. SCA and SSAP No. 48 Entity Loss Tracking - None

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

(1) The Company is a member of the Federal Home Loan Bank (FHLB) Boston. Through its membership, the Company has the ability to
conduct business activity (borrowings with the FHLB). It is part of the Company's strategy to utilize these funds as a key source of liquidity
and to promote liability- driven duration management. The Company has determined the actual/estimated maximum borrowing capacity
as $503,000,000. The Company calculated this amount in accordance with current and potential acquisitions of FHLB capital stock.

(2) FHLB capital stock

(a) Aggregate totals

m 2 @)
Total General Separate
(243) Account Accounts
1. Current Year
(a) Membership stock - Class A $ $ $
(b) Membership stock - Class B 1,544,900 1,544,900
(c) Activity stock
(d) Excess stock
(e) Aggregate total (a+b+c+d) $ 1,544,900 $ 1,544,900 $
(f) Actual or estimated borrowing capacity as determined by the insurer $... 503,000,000
2. Prior Year-End
(a) Membership stock - Class A $ $ §
(b) Membership stock - Class B
(c) Activity stock
(d) Excess stock
(e) Aggregate total (a+b+c+d) $ $ $

>

(f) Actual or estimated borrowing capacity as determined by the insurer

(b) Membership stock (class A and B) eligible and not eligible for redemption

Eligible for Redemption

M @ ® © ® ©

Current Year Total Not Eligible for Less Than 6 6 Months to Less 1to Less Than 3

Membership Stock (2+3+4+5+6) Redemption Months Than 1 Year Years 3to 5Years
1. Class A $ $ $ $ $ $
2. ClassB $ 1,544,900 . $ 1,544,900 . $ $ $ $

(3) Collateral pledged to FHLB
(@) Amount pledged as of reporting date
(M 2 ®)

Aggregate Total
Fair Value Carrying Value Borrowing

1. Current year total general and separate accounts total collateral
pledged (Lines 2+3) $ $ $

Current year general account total collateral pledged
Current year separate accounts total collateral pledged

Prior year-end total general and separate accounts total collateral
pledged
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11. Debt (Continued)

(b) Maximum amount pledged during reporting period

M @ ®

Amount Borrowed

at Time of
Fair Value Carrying Value ~ Maximum Collateral
1. Current year total general and separate accounts maximum collateral
pledged (Lines 2+3) S S S
Current year general account maximum collateral pledged
Current year separate accounts maximum collateral pledged
Prior year-end total general and separate accounts maximum collateral
pledged
(4) Borrowing from FHLB
(@) Amount as of the reporting date
M @ @) (€
Funding
Agreements
General Separate Reserves
Total (2+3) Account Accounts Established
1. Current Year
(a) Debt $ $ $ XXX
(b) Funding agreements S
(c) Other XXX
(d) Aggregate total (a+b+c) $ $ $ $
2. Prior Year-end
(a) Debt $ $ $ XXX
(b) Funding agreements $
(c) Other XXX
(d) Aggregate total (a+b+c) $ $ $ $

(b) Maximum amount during reporting period (current year)

M @ (©)

Total General Separate
(2+3) Account Accounts
1. Debt $ $ $
2. Funding agreements
3. Other
4. Aggregate total (Lines 1+2+3) $ $ $

(c) FHLB - Prepayment obligations

Does the company have
prepayment obligations
under the following
arrangements (YES/NO)?

1. Debt NO
2. Funding agreements NO
3. Other NO

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

A. Defined Benefit Plan - Not Applicable

B. Investment Policies and Strategies of Plan Assets - Not Applicable

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

D. Expected Long-Term Rate of Return for the Plan Assets - Not Applicable

E. Defined Contribution Plans
In 2014, the Company assumed, and received assets for, a nonqualified defined contribution pension plan covering career distribution system
agents. The balance of this obligation was $0 and $1,244,285 as of December 31, 2022 and December 31, 2021, respectively. There were no
expenses recognized in association with this plan for the twelve months and year ended September 30, 2022 and December 31, 2021. As of
December 31, 2022 the plan has been fully terminated and all participants have been paid out their benefits.

F. Multiemployer Plans - Not Applicable

G. Consolidated/Holding Company Plans
The Company is allocated a share of the costs of the GAFC employee-sponsored defined contribution plans. GAFC matches 100% of the first 6%
of eligible compensation contributed by participants. The allocated expense for the years ended December 31, 2022 and December 31, 2021
was $330,983 and $331,539, respectively.

H. Postemployment Benefits and Compensated Absences - Not Applicable
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12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
(Continued)

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

13. Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A.
B.

M.

The Company has 1,000,000 shares authorized, 500,001 shares issues and outstanding, par value $10.00 per share.
The Company has no preferred stock outstanding.

Massachusetts has enacted laws governing the payment of dividends and other distributions to stockholders by insurers. These laws affect the
dividend paying ability of the Company. Pursuant to Massachusetts statutes, the maximum amount of dividends and other distributions that an
insurer may pay in any twelve month period, without prior approval of the MA DO, is limited to the greater of the Company’s statutory net gains
from operations of the preceding December 31 or 10% of the statutory policyholder’s surplus as of the preceding December 31. Any dividend
from the Company to Commonwealth Annuity requires prior approval of the MA DOI since dividends may not be paid from negative unassigned
funds.

As of December 31, 2022 and December 31, 2021, no dividends were paid.

Within the limitations of (C) above, there are no restrictions placed on the portion of Company profits that may be paid as ordinary dividends to
stockholders

The Company has no restrictions on the use of the Company’s unassigned surplus and all unassigned surplus is held for the benefit of the
shareholders.

The Company has no surplus advances.

Stock Held for Special Purposes

None of the Company'’s stock is held for special purposes.
Changes in Special Surplus Funds - Not Applicable
Unassigned Funds (Surplus)

Unassigned funds (surplus) was reset to zero as of June 30, 2021, due to a quasi-reorganization described in footnote 13L. The portion of
unassigned funds represented or reduced by cumulative unrealized gains and losses are $2,019,339 and $4,151,546, at December 31, 2022 and
December 31, 2021, respectively.

Company-Issued Surplus Debentures or Similar Obligations - Not Applicable
Impact of Any Restatement Due to Prior Quasi-Reorganizations

Effective July 30, 2021, the Massachusetts Division of Insurance approved the Company's request to reset gross paid and contributed surplus
and unassigned funds under a quasi-reorganization pursuant to SSAP No. 72 with an effective date of June 30, 2021. The Company's
unassigned funds (surplus) would be reduced to zero through the restatement of gross paid in and contributed surplus. The Company requested
the reset following the February 1, 2021 change in control, in which a majority-owned indirect subsidiary of KKR & Co. acquired the Company's
ultimate parent, The Global Atlantic Financial Group LLC.

Change in Gross

Paid-in and
Change in Year Contributed
Surplus Surplus
SSAP No. 72 restatement under quasi-reorganization $ 355,915,618 $ (355,915,618)

Quasi-Reorganization pursuant to SSAP No. 72 - effective date June 30, 2021.

14. Liabilities, Contingencies and Assessments

A

Contingent Commitments
(1) Commitments or contingent commitment(s) to an SCA entity, joint venture, partnership, or limited liability company

The Company invests in certain joint ventures, limited liability companies (LLC's) and partnerships, and in some cases makes a
commitment for additional investment up to a maximum invested amount.

As of December 31, 2022 commitments to make additional investments to joint ventures, LLC's, and partnerships total $4,605,222.

(2) Nature and circumstances of guarantee - None

(3) Aggregate compilation of guarantee obligations - None

Assessments

(1) 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.

(3) Guaranty fund liabilities and assets related to long-term care insolvencies - None

Gain Contingencies - Not Applicable

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

Joint and Several Liabilities - Not Applicable
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14. Liabilities, Contingencies and Assessments (Continued)

15.

16.

17.

18.

19.
20.

F.  All Other Contingencies

The Company may be involved from time to time in judicial, regulatory and arbitration proceedings concerning matters arising in connection
with the conduct of its business. The Hanover Insurance Group, Inc. (THG) has agreed to indemnify the Company and Commonwealth Annuity
with respect to certain of these matters as provided in the Stock Purchase Agreement. Management believes, based on currently available
information, that the results of such proceedings, in the aggregate, will not have a material adverse effect on the Company’s financial condition.
Given the inherent difficulty of predicting the outcome of the Company'’s litigation and regulatory matters, particularly in cases or proceedings in
which substantial or indeterminate damages or fines are sought, the Company cannot estimate losses, or ranges of losses, for cases or
proceedings where there is only a reasonable possibility that a loss may be incurred. However, the Company believes that at the present time
there are no pending or threatened lawsuits or regulatory proceedings that are reasonably likely to have a material adverse effect on the
Company'’s consolidated financial position.

In addition, the Company is involved, from time to time, in investigations and proceedings by governmental and self-regulatory agencies, which
may include investigations into such matters as revenue sharing, claims payment practices, unclaimed property escheatment practices, and
other matters. A number of companies have announced settlements of enforcement actions related to such matters with various regulatory
agencies, including the SEC, which has included a range of monetary penalties and restitution. The Company is not currently involved in any
such investigations or proceedings, though there can be no assurance that such investigations or proceedings may not arise in the future.

In connection with the process of converting over 500,000 in-force life insurance policies (representing policies for both the Company and
Accordia) from systems managed by Athene Holdings Limited to the platform of one of our third party service providers DXC, or the
“Conversion,” the Company and Accordia expect to incur a variety of litigation-related costs. On June 28, 2018 a subsidiary of Athene and
FAFLIC entered into a consent order with the New York State Department of Financial Services, or “NYSDFS,” relating to the NYSDFS' market
conduct examination findings that related primarily to disruptions in servicing caused by the Conversion. Pursuant to the consent order, Athene
paid the NYSDFS a fine of $15 million and will also take corrective actions and provide remediation to policyholders impacted by the
Conversion. The agreements between the Company, Commonwealth Annuity and Athene provide indemnities to Athene, including for fines and
penalties resulting from violations of law. Commonwealth Annuity has reimbursed Athene an amount equal to the NYSDFS fine in July, 2018.
Additionally, the Company has put up a reserve of $1.5 millionfor costs related to certain aspects of the corrective actions agreed under the
consent order. The Company anticipates additional regulatory, restitution and legal costs associated with the investigation, defense, and
settlement of potential claims related to the Conversion.

The Company's ultimate legal and financial responsibility cannot be estimated at this time.
The Company'’s sister company, Accordia Life and Annuity Company is a defendant in a putative policyholder class action, Clapp, et al. v.
Accordia Life and Annuity Company, et al., in the Central District of lllinois. Plaintiffs in Clapp filed a Motion for Preliminary Approval of Class
Settlement on May 10, 2019, which was granted by the Court on June 7,2019. The Court granted final approval on June 23, 2020. Although the
Company is not a party to that lawsuit, it is a released party pursuant to the terms of the settlement agreement and some FAFLIC policyholders
are members of the settlement class.

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

Credit risk is managed by entering into transactions with creditworthy counterparties and obtaining full collaterals from counterparties. The

Company did not hold over the counter derivative contracts as of December 31, 2022. The exchange-traded derivatives are affected through a

regulated exchange and positions are marked to market on a daily basis, the Company has little exposure to credit-related losses in the event of

nonperformance by counterparties to such financial instruments.

1. Face Amount of the Company's Financial Instruments with Off-Balance-Sheet Risk - Not Applicable

2. Nature of Terms - Not Applicable

3. Exposure to Credit Related Losses - Not Applicable

4. Collateral Policy - 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 - None

Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

A.  ASO Plans - Not Applicable

B. ASC Plans - Not Applicable

C. Medicare or Other Similarly Structured Cost Based Reimbursement Contract - Not Applicable

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - Not Applicable

Fair Value Measurements

A. Fair Value Measurement

As of December 31, 2022 the Company'’s assets and liabilities carried at fair value consist of separate account funds are classified as Level 1 in
the fair value hierarchy.

Derivatives consist of short equity futures classified as Level 1 in the fair value hierarchy. The Company did not own any Level 3 securities
carried at fair value as of December 31, 2022 and December 31, 2021.

19.13



Annual Statement for the Year 2022 of the First Allmerica Financial Life Insurance Company

Notes to the Financial Statements

20. Fair Value Measurements (Continued)

(1) Fair value measurements at reporting date

Net Asset Value
Description for each class of asset or liability Level 1 Level 2 Level 3 (NAV) Total

a. Assets at fair value

Derivative Assets $ $ $ $ $

Separate Accounts 111,014,704 111,014,704

Total assets at fair value/NAV $ 111,014,704 $ $ $ $ 111,014,704
b. Liabilities at fair value

Derivative Liabilities $ 16,450 $ $ $ $ 16,450

Total liabilities at fair value $ 16,450 $ $ $ $ 16,450

(2) Fair value measurements in Level 3 of the fair value hierarchy - None
(3) Transfers Between Level 1 and Level 2

There were no transfers between Levels 1 and 2 during the current year.
(4) Fair Value Inputs Level 2 and Level 3

Bonds

In accordance with the NAIC Purposes and Procedures Manual of the NAIC Investment Analysis Office, bonds rated 6 are carried at the lower
of amortized cost or fair value. As of December 31, 2022 and December 31, 2021, the Company had no 6 rated bonds.

Separate Account Assets

The estimated fair value of assets held in separate accounts is based on quoted market prices. Separate account assets representing
contract holder funds are measured at fair value and reported as a summary total in the Statement of Assets, with an equivalent summary
total reported for related liabilities. The market value adjusted annuity is comprised of bonds, in which the fair value is based on external
vendor prices. Based on the level of observable activity, these bonds will be measured at either Level 1 or Level 2.

Derivatives
The Company enters into certain OTC derivatives, primarily equity index options to hedge the growth in interests credited for the indexed
universal life insurance products. The Company values the OTC options utilizing the Black-Scholes models. The Company also compares
the derivative valuations to valuations to validate the model outputs. For OTC derivatives that trade in liquid markets, model inputs can
generally be verified and model selection does not involve significant management judgment. Such instruments are typically classified
within Level 2 of the fair value hierarchy.
(5) Derivatives - 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 $..4,461,801,196 $.. 4,750,537,593 $ 15,394,006 $.. 4,334,462,678 $....111,944,512 § $
Mortgage Loans 163,963,804 157,043,889 163,963,804
Other Invested Assets 6,268,733 2,760,595 6,268,733 1,640,790
Common Stock 1,544,900 1,544,900 1,544,900
Short-Term Investments. 4,456,511 4,451,652 4,456,511
Cash and Equivalents 387,526,062 387,526,062 387,526,062
Derivatives
Total Assets 5,025,561,206 5,303,864,691 402,920,068 4,338,919,189 283,721,949 1,640,790
Derivative Liabilities 16,450 16,450 16,450
Total Liabilities 16,450 16,450 16,450

D. Not Practicable to Estimate Fair Value

As of December 31,2022 and December 31, 2021, the Company owned 2 financial instruments that were not practicable to estimate fair value.

Effective
Type or Class of Financial Instrument Carrying Value  Interest Rate Maturity Date Explanation
BA Common Stock S 1,552,690 %. 1
BA Common Stock 88,100 1

Explanations
1: For our equity method investments, our carrying amount generally is our share of the net asset value of the funds or the partnerships, which approximates fair
value.

E. Nature and Risk of Investments Reported at NAV - Not Applicable
21. Other Items
A. Unusual or Infrequent Items - Not Applicable

B. Troubled Debt Restructuring - Not Applicable
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21. Other Items (Continued)

C. Other Disclosures

Effective October 1, 2022, the Company entered into a coinsurance and modified coinsurance agreement with with Equitable Financial Life
Insurance Company whereby it assumed variable annuity business. The total assumed reserves were $4,061,342,191. Subsequently the
Company entered into a retrocession agreement where reserves of $3,756,741,527 were ceded to an affiliated party.

Effective July 1,2021, the Company entered into a coinsurance agreement with USAA Life Insurance Company whereby it assumed fixed
annuity business. The total assumed reserves were $209,326,019. Subsequently the Company entered into a retrocession agreement where
reserves of $62,797,806 were ceded to a third party.

Assets values of $11,864,769 and $11,949,257 as of December 31, 2022 and December 31, 2021, were on deposit with government authorities
or trustees as required by law.

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.

Note 14 references “remediation to policyholders impacted by the Conversion” as directed by the NYSDFS. In compliance with this directive, one
of these remediation options was to allow policyholders to pay current premiums on a go forward basis and any premium in arrears (i.e.
premium that had not been billed) would be applied to the policy, to be collected at the time the policy terminates (e.g. surrender or death). The
premium that has been applied under this option has been set up as lien against the policy. In accordance with statutory guidance it is being
treated as a non-admitted asset.

D. Business Interruption Insurance Recoveries

The Company did not have any business interruption insurance recoveries as of December31, 2022 and December 31, 2021.
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

The Company holds the following residential mortgage backed securities with subprime exposure as of December 31, 2022.

Book/Adjusted Other-Than-
Carrying Value Temporary
(Excluding Impairment Losses
Actual Cost Interest) Fair Value Recognized

a. Residential mortgage-backed securities $...10,588,415 § 9,128,521 $.... 11,484,346 §

b. Commercial mortgage-backed securities

c. Collateralized debt obligations

d. Structured securities

e. Equity investmentin SCAs

f. Other assets

g. Total (a+b+c+d+e+f) $ 10,588,415 § 9,128,521 § 11,484,346 $

(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 - None

22. Events Subsequent
Type | — Recognized Subsequent Events — No Type | subsequent events to report.
Type Il =Type Il subsequent events to report.
Subsequent events have been considered through February 24, 2023.
CoVID-19
The COVID-19 outbreak is currently impacting the United States and many countries around the world. Due to the recent and rapidly evolving nature

of these events, the Company is unable to estimate the full impact at this time. However, at this time, the Company does not believe the situation will
materially impact the Company's liability or capital position.

19.15



Annual Statement for the Year 2022 of the First Allmerica Financial Life Insurance Company

Notes to the Financial Statements

23. Reinsurance

24.

A

® Mmoo 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

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

A

Reasons for Changes in the Provision for Incurred Loss and Loss Adjustment Expenses Attributable to Insured Events of Prior Years

The Company does not have any change in incurred loss adjustment expenses.
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Change in Incurred Losses and Loss Adjustment Expenses (Continued)

B. Significant Changes in Methodologies and Assumptions Used in Calculating the Liability for Unpaid Losses and Loss Adjustment Expenses

The Company does not have any change in methodologies and assumptions used in calculating the liability for unpaid losses and loss
adjustment expenses.

Intercompany Pooling Arrangements - Not Applicable

Structured Settlements

The Company does not have any structured settlements.

Health Care Receivables - Not Applicable

Participating Policies

A. The percentage of participating life insurance in force to total in force as of December 31, 2022 was 4.4%.
B. No change to accounting method for policyholder dividends.

C. The amount of dividend expense incurred for the year ended December 31, 2022 was $134,052
D. There was no additional income allocated to participating policyholders.

Premium Deficiency Reserves - Not Applicable

Reserves for Life Contracts and Annuity Contracts

1. The Company waives deduction of deferred fractional premiums at death and returns any portion of the final premium paid beyond the month
of death. The reserve for surrender values promised in excess of the legally computed reserves is shown in Exhibit 5, Miscellaneous Revenue.

2. For Traditional Life business, the reserve for substandard risk is shown in Exhibit 5, Miscellaneous Reserves. For the most recently issued
business, the reserves for substandard policies are determined by computing the regular mean reserve for the policy and holding and additional
one half of the extra premium charge for the year. For one older block of business, factors expressed as a percentage of the substandard
premium and supplied by the Actuary of the New York Insurance Department (i.e., Guardian Life factors) are applied to the total substandard
premium, by issue year, to determine the reserve for the substandard risk. For another older block, substandard business issued after 1981 have
reserves calculated using 175% of the 1958 CSO mortality or the appropriate extra mortality using the 1980 CSO. Risk premium reinsurance
liabilities are valued at the corresponding multiple of the standard liability. Substandard annuities are charged a premium based upon a rated
age and are reserved by adding a constant number of extra deaths to the standard mortality at every age, so as to produce the life expectancy of
the rated age. This method provides additional reserves that grade to standard reserves at the end of the mortality table.

3. The Company had $979,078,512 and $963,189,145 of insurance in force for which the gross premiums were less than the net premiums
according to the standard valuation required by the Commonwealth of Massachusetts as of December 31, 2022 and 2021, respectively.
Reserves to cover the above shortfall in premiums totaled $13,352,081 and $14,537,177 at 2022 and 2021 year- end and are reported in Exhibit
5, Section G.

4. For non-universal life plans and universal life accidental death and waiver of premium, tabular interest, tabular less actual reserve released and
tabular costs are calculated by formulas. For universal life, except for accidental death and waiver of premium, tabular interest and tabular cost
are equal to actual credits and charges to the policies.

5. Tabularinterest on funds not involving life contingencies is calculated by formula, except for the dividend accumulations which is a ledger
liability.

6. Details for Other Changes
The Company did not change reserving methods.
Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics

A. Individual Annuities

Separate Account Separate Account Percent of
General Account With Guarantees Nonguaranteed Total Total
(1)  Subject to discretionary withdrawal
a. With market value adjustment $ 137,296,784 $ - -8 137,296,784 5.617 %
b. At book value less current surrender
charge of 5% or more 7,775,061 - - 7,775,061 0.318
At fair value - - 15,769,489 15,769,489 0.645
Total with market value adjustment or
at fair value (total of a through c) 145,071,845 - 15,769,489 160,841,334 6.580
e At book value without adjustment
(minimal or no charge or adjustment) 2,274,766,461 - - 2,274,766,461 93.066
2) Not subject to discretionary withdrawal 8,285,024 - 348,962 8,633,986 0.353
(3)  Total (gross: direct + assumed) $...2,428,123,330 $ -.$ 16,118,451 . §..... 2,444,241,781 . .. 100.000 %
(4)  Reinsurance ceded 1,895,228,067 - - 1,895,228,067
(5) Total (net) (3-4) $ 532,895,263 $ -8 16,118,451 . § 549,013,714
(6)  Amountincluded in A(1)b above that will move
to A(1)e for the first time within the year after
the statement date: $ 726,458 $ $ $ 726,458
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32. Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics (Continued)

B. Group Annuities

Separate Account Separate Account Percent of
General Account With Guarantees Nonguaranteed Total Total
(1)  Subject to discretionary withdrawal
a. With market value adjustment $ - S 171,833 . $ -.$ 171,833 0.006 %
b. At book value less current surrender
charge of 5% or more 360,909 - - 360,909 0.013
At fair value - - 38,642,734 38,642,734 1.378
Total with market value adjustment or
at fair value (total of a through c) 360,909 171,833 38,642,734 39,175,476 1.397
e At book value without adjustment
(minimal or no charge or adjustment) 2,678,298,200 - - 2,678,298,200 95.524
2) Not subject to discretionary withdrawal 85,605,672 - 714,913 86,320,585 3.079
(3)  Total (gross: direct + assumed) $...2,764,264,781 $ 171,833 . § 39,357,647 . $..... 2,803,794,261 . .. 100.000 %
(4)  Reinsurance ceded 2,481,483,797 - - 2,481,483,797
(5) Total (net) (3-4) $ 282,780,984 $ 171,833 . § 39,357,647 . $ 322,310,464
(6)  Amountincluded in B(1)b above that will move
to B(1)e for the first time within the year after
the statement date: $ $ $ $
C. Deposit-Type Contracts (no life contingencies)
Separate Account Separate Account Percent of
General Account With Guarantees Nonguaranteed Total Total
(1)  Subject to discretionary withdrawal
a. With market value adjustment $ - -.$ -.$ - - %
b. At book value less current surrender
charge of 5% or more - - - - -
At fair value - - 12,168,948 12,168,948 3.421
Total with market value adjustment or
at fair value (total of a through c) - - 12,168,948 12,168,948 3.421
e At book value without adjustment
(minimal or no charge or adjustment) 342,506,827 - - 342,506,827 96.295
(2)  Not subject to discretionary withdrawal 1,010,908 - - 1,010,908 0.284
(8)  Total (gross: direct + assumed) $ 343,517,735 § -.$ 12,168,948  § 355,686,683 . .. 100.000 %
(4)  Reinsurance ceded 70,798,444 - - 70,798,444
(5) Total (net) (3-4) $ 272,719,291  § -8 12,168,948 . § 284,888,239
(6)  Amountincluded in C(1)b above that will move
to C(1)e for the first time within the year after
the statement date: $ $ $ $
D. Reconciliation of Total Annuity Actuarial Reserves and Deposit Fund Liabilities Amounts
Amount
Life & Accident & Health Annual Statement
(1) Exhibit 5, Annuities Section, Total (net) $ 814,007,567
(2)  Exhibit 5, Supplementary Contracts with Life Contingencies Section, Total (net) 1,668,681
(3)  Exhibit 7, Deposit-Type Contracts, Line 14, Column 1 272,719,290
(4)  Subtotal (1+2+3) S 1,088,395,538

Separate Accounts Annual Statement

(5) Exhibit 3, Line 0299999, Column 2

(6)  Exhibit 3, Line 0399999, Column 2

(7)  Policyholder dividend and coupon accumulations
(8)  Policyholder premiums

(9)  Guaranteed interest contracts

(10)  Other contract deposit funds

(11)  Subtotal (5+6+7+8+9+10)

(12) Combined Total (4+11)
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33. 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:
a. Term Policies with Cash Value $ -8 60,692,136 $ 68,350,556
b. Universal Life 354,582,096 359,539,479 369,030,090
c. Universal Life with Secondary Guarantees 21,431,568 20,370,105 93,959,674
d. Indexed Universal Life 104,485,615 102,245,687 87,653,913
e. Indexed Universal Life with Secondary Guarantees 302,975,567 293,178,431 822,203,134
f. Indexed Life - - -
g. Other Permanent Cash Value Life Insurance - 373,672,778 396,764,929
h. Variable Life - - -
i. Variable Universal Life 8,710,885 8,673,590 8,120,091
j- Miscellaneous Reserves - - -
2) Not subject to discretionary withdrawal or no cash values
a Term Policies without Cash Value XXX XXX 122,904,973
b Accidental Death Benefits XXX XXX 378,009
c. Disability — Active Lives XXX XXX 2,924,208
d Disability — Disabled Lives XXX XXX 3,766,815
e. Miscellaneous Reserves XXX XXX 426,220,523
(38)  Total (gross: direct + assumed) 792,185,731 1,218,372,206 2,402,276,915
(4)  Reinsurance Ceded 674,866,518 1,070,740,158 2,265,110,906
(5) Total (net) (3) - (4) $ 117319213 § 147,632,048 § 137,166,009

B. Separate Account with Guarantees - Not Applicable

C. Separate Account Nonguaranteed

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

Indexed Life

Other Permanent Cash Value Life Insurance

Variable Life

Variable Universal Life 41,756,205 41,756,205 39,495,164
j Miscellaneous Reserves

@ ™me a0 T o

(2)  Not subject to discretionary withdrawal or no cash values

Term Policies without Cash Value XXX XXX

Accidental Death Benefits XXX XXX

Disability — Active Lives XXX XXX

Disability — Disabled Lives XXX XXX

Miscellaneous Reserves XXX XXX 2,553,744

® a0 T o

—
w
=

Total (gross: direct + assumed) 41,756,205 41,756,205 42,048,908
Reinsurance Ceded

—~
N
=

—
al
=~

Total (net) (3) - (4) § 41,756,205 S  41,756205 $ 42,048,908
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Annual Statement for the Year 2022 of the First Allmerica Financial Life Insurance Company

Notes to the Financial Statements

33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics (Continued)

D. Reconciliation of Total Life Insurance Reserves

Amount
Life & Accident & Health Annual Statement:
1. Exhibit 5, Life Insurance Section, Total (net) ... 131,524,046
2. Exhibit 5, Accidental Death Benefits Section, Total (net) 333,425
3. Exhibit 5, Disability — Active Lives Section, Total (net) 193,589
4. Exhibit 5, Disability — Disabled Lives Section, Total (net) 303,802
5. Exhibit 5, Miscellaneous Reserves Section, Total (net) 4,811,147
6.  Subtotal (1+2+3+4+5) ... 137,166,009
Separate Accounts Annual Statement:
7. Exhibit 3, Line 0199999, Column 2 39,495,163
8. Exhibit 3, Line 0499999, Column 2 -
9. Exhibit 3, Line 0599999, Column 2 2,553,745
10.  Subtotal (7+8+9) m
11.  Combined Total (6+10) S 179214917

34. Premiums and Annuity Considerations Deferred and Uncollected

A. Deferred and Uncollected Life Insurance Premiums and Annuity Considerations

(
(
(
(
(
(
(

1

4

6

)
)
)
)
)
)
)

Type Gross Net of Loading
Industrial $ $

2) Ordinary new business
3) Ordinary renewal 1,853,253 2,438,920

Credit life

5) Group life

Group annuity

7) Totals (1+2+3+4+5+6) $ 1,853,253 § 2,438,920

35. Separate Accounts

A. Separate Account Activity

(1) For the current reporting year, FAFLIC reported assets and liabilities from the following product lines into separate accounts:

¢ Individual and Group Variable Annuities
¢ Individual and Group Variable Life Insurance Products
¢ Group Pension contracts with accumulation in variable separate accounts
In accordance with the procedures of Massachusetts, the Company’s domiciliary state for approving items within a separate account, the

separate account classification for variable life insurance products, variable annuity contracts, and pension contracts are supported by 175
M.G.L. Sections 132G - 132lI.

Variable Separate Accounts and Guaranteed Period Accounts

The Company'’s individual and group variable annuity contracts and variable life insurance policies are supported by variable separate
accounts of a nonguaranteed return nature. The Company’s group pension contracts permit accumulation in variable separate accounts,
but provide fixed annuities upon annuitization. These separate accounts are comprised of sub-accounts, each of which investin an
investment company that is registered under the Investment Company Act of 1940. The net investment experience of a sub-account is
credited directly to the policy owner or certificate owner, and can be positive or negative. The assets and liabilities of the sub-accounts are
carried at market.

In addition to variable separate accounts, certain variable annuity contracts also offer guarantee period accounts (a GPA), which provides
for the accumulation of interest at a guaranteed interest rate for a stated period (the Guarantee Period). Assets in a GPA are invested by the
Company in accordance with the investment restrictions applicable to the General Account. If the investment proceeds of a GPA at the end
of the guarantee period are insufficient to cover its stated rate of return, the difference will be remitted by the General account. Transfers or
withdrawals from a GPA on any date other than on the day following the expiration of the GPA's Guarantee Period is subject to a market
value adjustment, which may be positive or negative; however, in no event will the guaranteed interest rate be less than 3%. If the investment
proceeds of a Guarantee Period Account at the end of the guarantee period are insufficient to cover principal and this minimum rate of
return, the difference will be remitted by the General Account.

Variable Product Guarantees

The Company'’s variable annuity products provide certain optional riders that a policy owner could elect at issue for a separate charge. The
availability of these riders varies by product, but includes certain enhanced death benefit riders, a minimum enhanced earning rider, and a
minimum guaranteed annuity payment benefit rider, and a guarantee lifetime withdrawal rider. Under some products, a separate charge for
a rider is made against the annuity contract's accumulated value. Under other products, the rider charge is assessed against separate
account assets. If proceeds from the investment options are insufficient to provide the guaranteed benefits, any difference will be funded by
the Company’s General Account. The reserves for these riders are set forth in Exhibit 5, Miscellaneous Reserves Section G of the Company'’s
general account Annual Statement.

The Company issued variable annuity products that offer an EDB rider for which the charge is assessed as a daily charge against separate
account assets. In addition, these products offer a guaranteed lifetime withdrawal rider for which the charge is made through reductions of
a variable annuity contract’s accumulations units in the sub-accounts. In each case, if proceeds from the separate account are insufficient
to provide the guaranteed benéefits, any difference will be funded by the Company’s General Account. The reserve for these riders is set forth
in Exhibit 5, Miscellaneous Reserves Section G of the Company’s general account Annual Statement.
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35. Separate Accounts (Continued)

(2) Separate account assets legally insulated from the general account claims

In accordance with the products/transactions recorded within the separate account, some assets are considered legally insulated whereas
others are not legally insulated from the general account. The legal insulation of the separate account assets prevents such assets from
being generally available to satisfy claims resulting from the general account.

Pursuant to Section 175 M.G.L. 132G, that portion of the assets of the separate accounts equal to the reserves and other contract liabilities
with respect to the respective separate account are not to be chargeable with liabilities arising out of any other business the Company may
conduct.

The Company separate account statement includes legally insulated assets of $111,014,704 and $149,630,413 as of December 2022 and
2021, respectively. The assets legally insulated from the general account as of December 31, 2022 are attributed to the following
products/transactions:

Separate Account
Legally Insulated Assets (Not
Product/Transaction Assets Legally Insulated)
Variable Annuities $ 69,127,053 . §
Variable Life Insurance Products 41,887,651
Total $ 111,014,704 $

(3) Separate account products that have guarantees backed by the general account

In accordance with the products/transaction recorded within the separate account, some separate account liabilities are guaranteed by
the general account. (In accordance with the guarantees provided, if the investment proceeds are insufficient to cover the rate of return
guaranteed for the product, the policyholder proceeds will be remitted by the general account.)

As of December 31,2022 and 2021, the general account of the Company had a maximum guarantee for separate account liabilities of
$10,140,094 and $2,364,934, respectively. To compensate the general account for the risk taken, the separate account paid risk charges as
follows for the past five years:

a. 2022 $ 382
b. 2021 $ 1,117
c. 2020 $ 1,388
d. 2019 $ 1,829
e. 2018 $ 2,819

The general account of the Company has paid $61,262 and $1,681 toward separate account guarantees as of December 31, 2022 and
2021, respectively.

(4) The Company does not engage in securities lending transactions within any separate account.
B. General Nature and Characteristics of Separate Accounts Business

For individual insurance, the separate accounts held by the Company generally relate to variable annuities or life insurance of a non-guaranteed
return nature. The net investment return of the separate account is credited directly to the policyholder and can be positive or negative. The
variable annuities generally provide a minimum guaranteed death benefit, the nature of which has varied over time. In 1996, the company began
offering a minimum guaranteed death benefit which is adjusted annually to the current account value. The assets and liabilities of these
accounts are carried at market, and the business has been included in column 4 of the table below.

In 1997, the Company began offering annuities with market value adjustments. While there are guarantees associated with these annuities,
returns above this guaranteed level may be subject to market value adjustments which can be positive or negative. The assets and liabilities of
these annuities are carried at market, and the business has been included in column 2 below.

For group insurance, the separate accounts held by the Company relate to group annuity contracts, which fund defined contribution and defined
benefit pension plans. The assets and liabilities of these accounts are carried primarily at market value.

Information regarding the separate accounts of the Company is as follows:
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35. Separate Accounts (Continued)

(1) Premiums, considerations or deposits for period
ending 12/31/2022

(2) Reserves at 12/31/2022 for accounts with assets at:

a. Fairvalue
b. Amortized cost
c. Total reserves (a+b)

(3) By withdrawal characteristics:
a. Subject to discretionary withdrawal:
1. With market value adjustment

2. At book value without market value
adjustment and with current surrender
charge of 5% or more

3. At fair value

4. At book value without market value
adjustment and with current surrender
charge less than 5%

5. Subtotal (1+2+3+4)
b. Not subject to discretionary withdrawal
c. Total (a+b)

(4) Reserves for asset default risk in lieu of AVR

C. Reconciliation of Net Transfers To or (From) Separate Accounts

(1) Transfers as reported in the Summary of Operations of the Separate Accounts Statement

a. Transfers to Separate Accounts (Page 4, Line 1.4)
b. Transfers from Separate Accounts (Page 4, Line 10)
c. Net transfers to or (from) Separate Accounts (a - b)

(2) Reconciling adjustments

Reconciling Adjustment
Administration and Policy Fees

0T o

Matured/Deferred Contracts
d. Reinsurance

(3) Transfers as reported in the Summary of Operations of the Life, Accident & Health Annual Statement

(1c +2) = (Page 4, Line 26)
36. Loss/Claim Adjustment Expenses - Not Applicable

Nonindexed Nonindexed Nonguaranteed
Guarantee Less Guarantee More Separate
Indexed than/equal to 4% than 4% Accounts Total
$ $ $ 1,636,696 1,636,696
171,833 97,525,007 97,696,840
$ 171,833 § $ 97,525,007 97,696,840
$ 171,833 § S 171,833
96,508,986 96,508,986
$ 171,833 § $ 96,508,986 96,680,819
1,016,021 1,016,021
$ 171,833 § $ 97,525,007 97,696,840
$ $ $

1,636,696
7,820,841
(6,184,145)
322,485
(2,592,780)
(224,456)
8,981,863
302,967
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
L= LA T T T o OSSOSO T TP T TSR TT PP PPPOO

If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.

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? ............c.ccccceenueen.
SHALE REGUIATING? ...ttt a e s e e s e st e st e st e s e e et e st e st e et e e e e st e Rt e a e e a e e st e Rt et et et et et et et et et et n e
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiiii e

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

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
[CToToTa (g Te T =T (1P P RSOOSR

LT = (=N el i =g Lo L= USRS PRSP
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiciciciee

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

State as of what date the latest financial examination report became available to other states or the public from either the state of
domicile or the reporting entity. This is the release date or completion date of the examination report and not the date of the
€Xamination (DAlANCE SNEEL AALE). ...........iiiiiiiii bbbt bbb bbbt bbb bbbt bbb bbb

By what department or departments?

Massachusetts DiVISION Of INSUFANCE .........cuiiiiiiiiie ettt ettt et et et et et et e e et et e e et et et et e e e e eneens

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveeeeeeeeeeeeeececeeeeeeteeeeeaeaete e e s s aeaeseses s s ssaeseses s s sssseesesessssssssssassssassssssesasssssnsesesassssansssesasnsnanenen Yes [

Have all of the recommendations within the latest financial examination report been complied with? ...

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 NEW DUSINESS? ...

A A2 TENEWAIST ...
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? .......ccciiiiiiiiiiii s
4.22 FENEWAIST ...ttt bbb bbb

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .....

If yes, complete and file the merger history data file with the NAIC.

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.

Yes [ X] No[ ]

Yes [ X] No[ 1 NAT ]

Massachusetts
Yes [ X] No[ ]

0001404912

Yes[ 1 No[X]

12/31/2019

12/31/2019

05/26/2021

1
Name of Entity

2

NAIC Company Code

3

State of Domicile

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 PEHOAT ..ot

If yes, give full information:

Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ...........c.ccocvvvininnines

If yes,

7.21 State the percentage Of fOrQIGN CONTIOL; .........iiiiiiiiii bbb bbbt bbbt bbbttt b e bbbttt be bbb nre e

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).

I N[ 1 NALK]I

I N[ 1 NALKX]I

Yes[ 1 No[ X]
Yes[ 1 No[ X]
Yes[ 1 No[X]
Yes[ 1 No[X]

Yes[ 1 No[X]

Yes[ 1 No[ X]

Yes [ X] No[ ]

100.0 %

1
Nationality

2
Type of Entity

Bermuda ....

Corporation .
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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? .............coooo 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. ............ New York, NY
Mercer Allied Company, L.P ................. Saratoga Springs, NY ..
Global Atlantic Investment Advisors, LLC Indianapolis, Indiana
Global Atlantic Distributors, LLC Simsbury, Connecticut ...
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) LLC ... 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? ............ccccoeuiueiiieeeceeeeeeeeeeeee et e eneeaeae e 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? ............ccccuovovovcucueeeeeeeeeeeeeeeteeeesaeaetesesessaesesesesesssassesesesesasassstesesssssssssesesssasasessesasssassnsesasanasanansasaras Yes [ No [ X1 N/AT
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 200 Berkeley Sreet, 10th Floor, BOSton, MA 02116 ........cciiiiiiiiiiiiiie ettt bbb
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
law or regulation? .. Yes[ ] No[X]
10.2 If the response to 10.
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? ..............ccccceeueveieieeueieeieeeeeeee 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? .... No [ N/A [
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?
Robert Egan, Chief Actuary, 20 Guest St., Brighton, MA 02135
12.1 Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? ... Yes[ ] No[X]
12.11 Name of real estate holding company ...
12.12 Number of parcels involved
12.13 Total book/adjusted carrying value
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? ..o e Yes[ ] No[ ]
13.4 If answer to (13.3) is yes, has the domiciliary or entry state approved the Changes? ... Yes[ 1 Nol N/A [
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? ...............ccccevevieieriverisiieieeiereienns 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, agcurate, 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? ... Yes[ ] No[X]
14.21 If the response to 14.2 is yes, provide information related to amendment(s).
14.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

GENERAL INTERROGATORIES

15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the
SVO Bank List? .....

15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming
bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

Yes[ 1 No[X]

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

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

A= I0= o LI Yes [ X] No [ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= o Lir OO Yes [ X] No [ ]

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

FoT= Yo 12RO Yes [ X] No[ ]
FINANCIAL
19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
ACCOUNTING PTINGIPIES)? ....vveveveeececte et eect ettt eeeeeaeaetetesee s s saeteseses s s saesesesessssssetesasasensssetesesasensssseetasasensssetesesassnsssetetesasensnsesetesasensnsssesesasansnsntesasasans Yes[ 1 No[X]

20.1 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) ......cccccoovivioviiicieeens F o
20.2 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................. $ .
20.22 To stockholders not officers.................. $ .

20.23 Trustees, supreme or grand
(Fraternal Only) ....
21.1  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.cvccceeeeeee ettt et s e et et eeesasae s et ssassssesessssasassesssanssassssssesasassssssssssasanssanessssasanans Yes[ 1 No[X]
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others

21.22 Borrowed from others
21.23 Leased from others ...........cccceeveeieennen.

21.24 Other ..ottt
22.1 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
QUArANtY ASSOCIALION ASSESSMENTS? .........cvevcecueeeeeeeeecaeteeeseeessaeaetesesesssassesesesesssassssesesas s sssstesesessssssssesssssasessesssssssssesesasasansnsesasassssansnsesansanansnsanas Yes[ 1 No[X]
222 Ifansweris yes: 22.21 Amount paid as losses or risk adjustment $ ...

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

241 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]
24.2 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)............cccccevvievierverennenns Yes [ X] No[ ]
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GENERAL INTERROGATORIES

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. .. vvititiieti ettt ettt sttt sttt e te e te st et ese st esesaesesaesesees e e e s es et ase e s ese e s eseeseseese s e e e s eas e s aneeseseeaeseeaesees et e s e b e s e s eneebeneeseseeseseesesesseseesesensesennnnens B e
25.05 For the reporting entity’s securities lending program, report amount of collateral for other programs. ...........ccccoiiiiiiii s SRR
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 e st s e s s s e s s s 2 e e e s S es e s e s e s e s s n e e n s e s e s e e s s et b e s s nses 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? .........ccoevieieriiieieieieees 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 SECUMIHIES IBNTING? ....e.vveveeececeeee ettt eaeae et e e asaet et et s s s s e e e s et es s s aeeeees s s sssnseses s s ssssseses s s ssansessss s asasseses s s snansesnsanrananaen 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. .........c.ccooeiieiieiiinienceeeeeee L XTSRRI
25.092 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...
25.093 Total payable for securities lending reported on the liability page. ..........ccccoiieiiiiiiiiii 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). ........ccceuiiriiriiereriiieieeeieseseiseesesese st ssese st ssss st b s st sssesese bt sssssebe s s s snsnsesanas Yes [ X] No[ ]
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
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock
26.27 FHLB Capital Stock
26.28 On deposit with states
26.29 On deposit with other regulatory bodies .....
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ..o F 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? ..........coii i Yes [ X] No[ ]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccceiviiiiiiinnnn. Yes [ X] No[ 1 NAT[ ]
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
FOIOWING: v.veeeevtieieeeetete sttt sttt s s s s s s e s s s s s s e st e s se s et e s s s s e s et a4 s st e s s s st b e s At s et et bt A et st s et s s s s 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? ......oeceeeeeeecececeete e eecteeetete e caeaete s s s saesete s s s s sassesesessssssesesesessssessseseses s sssssesesesssssnsssesasssssssansesessssnsssnensassassnanensanas Yes[ 1 No[X]
28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........oouiiiiii et b e e et e e e st e saeenaeenes 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, NM Suite 517, Washington DC 20036
One Wall Street, New York, NY 10286
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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)
Yes [ ] No[X]

29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.ccoovvvvnivnincnens

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 .........ccccoovviiieeciiiinniiiseienes
Kohlberg Kravis Roberts & Co. L.P. .o
Goldman Sachs Asset Management CLO, Corp.

] No[X]

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 assets?.............cccoiiiiiiii e Yes [

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
Yes [ ] No[X]

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...............cccccoiiiiiiiiiicicie.

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
K3NEK11EF7N3JVJE7V46

Kohlberg Kravis Roberts & Co. L.P. ...ccccoenennenin.

Goldman Sachs Asset Management CLO, Corp. 5493000C7DKPYVEOMAS7

1399770
107738 .

Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and
Yes [ ] No[X]

30.1
Exchange Commission (SEC) in the Investment Company Act of 1940 [SeCtion 5(D)(1)])7 -.veeueereererreeieeieee et

30.2 If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total
30.3 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

204




31.

314

331
33.2

34.

35.

36.

37.
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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 (+)
311 BONAS ..o [ 4,754,989,245 |........... 4,466,257,707 |.............. (288,731,538)
31.2 Preferred STOCKS ......oociiiiiiiiie e [ [ [
31.3 Totals 4,754,989,245 4,466,257,707 (288,731,538)

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 models. ...

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ...

If the answer to 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..iiiieieietii ettt ettt et e e e et st ea e e s e es e e s e e s e eae e s e eae e s e es e es e et eae e st ese e e e e et ese et e e eneeneenes

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:

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................
If no, list exceptions:

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 ittt et e e st e st e ae e b e e b e e s e e e e enseeneeeneeeneenaeenen

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 SECUMIES? .........iiiiiiiiiiiii ittt bbb bbb bbbt bbb b bbb e

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? .............cccccooeiiie.

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? ...........cc.ccocvinnne Yes [
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Does the reporting entity directly hold CryptOCUITENGIES? ..........coiiiiiiiiiii e 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? ..........c.ccuvvriiinininieninenenenenes 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 directly

39.22 Immediately converted to U.S. dollars ...

Yes[ 1 No[ ]
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
OTHER
Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? ...........cc.ccooiiiiiiii $ 167,699

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

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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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? ......

1.2 If yes, indicate premium €arned 0N U.S. DUSINESS ONIY ...ttt ettt e e e e st e e st e sa e e ae e e e e ase e s e e eaeeeseeeseeeseeaseeaaeenseenneeneeaneenneens $

1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience EXhibit? ............ccooiiiiiiiiiiiiieeeee $
1.31 Reason for excluding:

1.4 Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in Iltem (1.2) above. .....

1.5 Indicate total incurred claims on all Medicare SUPPIEMENTt INSUFANCE. .......cc..oiiiiiiiiiiie ettt et e e b e et e e st e eaeesseesseesaeeseenneeneeaneeeneeans $

1.6 Individual policies: Most current three years:
1.61 Total premium earned ..
1.62 Total incurred claims ....

Yes[ 1 No[ X]

1.63 Number of covered liVes ...........cccoiviiiis comrieiieeeeceeee

All years prior to most current three years
1.64 Total premium earned ..
1.65 Total incurred claims ....

1.66 Number of covered liVes ...........cccoiiiiiis comieeieeeeeeee

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

All years prior to most current three years
1.74 Total premium earned .........c.cccceeveveeennes
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 .....

....432,430,070 ...

964,709,631

2.5 Reserve Denominator

2.6 RESEIVE RAHO (2.4/2.5) ...ocuiueieiieiiei ettt beaes | eeeeeeeeee e 0.000
3.1 Does this reporting entity have SEParate ACCOUNTS?T ..........iiiiiiiiiiiiee ettt ettt ettt ettt e sae e saeesbe e bt e bt e beembeeabesaeesaeesheesbeenbeenbeenbeannennns Yes [ X1 No [
3.2 Ifyes, has a Separate Accounts Statement been filed with this Department? ... Yes [ X ] No [ ] N/A [

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? ...

3.4  State the authority under which Separate Accounts are maintained:
Section 132F and 132G, Chapter 175, Massachusetts GENEral LAW ............co.ooiiiiiiiiiiiieeie ettt ettt e b e e e e e et esneesaeenneeaen

3.5 Was any of the reporting entity’s Separate Accounts business reinsured as of December 317 ............ccci i Yes [ X ] No [
3.6 Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317 ... Yes [ X ] No [

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
(net)"? ..o

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

5.1 Do you act as a custodian for health SAVINGS GCCOUNEST ..ottt bbbt bbbt bbbttt bbb bbb nre e Yes[ 1 No[X]
5.2 If yes, please provide the amount of custodial funds held as of the reporting date. ...........cccciiiiiiiiii e S e
5.3 Do you act as an administrator for health SAVINGS ACCOUNTS? ..........ciiiiiiie ettt ettt aeas Yes[ 1 No[X]
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? ...........cocooeoiiiiieiiiiieeeeee 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 COVEMBA LIVES ....vviiirieiiiirirccietetsse ettt ettt smsnssassesannananaees 74,986
*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? .............cccoeieiiiniiiiiinns Yes [ X] No[ ]
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? .....viieivitetiiiieetctetetet ettt ettt ettt st s bbb s et s bbb se e s s e b s s e es b e b b s es e s s e b b s e e s s e b s st se s bbb s s et bbb s s e st bbb s s st et s s s Yes[ 1 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
SEUGIES)? ©.vvvveieeteeetete ittt ettt ettt et et s a s s s s s s a et et s s e s et e AR A eSS A A et h s s At A A s b s At s At et b bttt s st et nna Yes [ X] No[ ]
9.2 Net reimbursement of such expenses between reporting entities:
9.21 Paid ..o F e
9.22 RECEIVEM.......oiiiiiecceee F e
10.1 Does the reporting entity write any guaranteed iNtErest CONTFACES? ...........oi ittt se e e e e e e e e e et e e neesneesaeenen Yes[ 1 No[ X]

10.2 If yes, what amount pertaining to these lines is included in:

10.21 Page 3, Line 1
10.22 Page 4, Line 1 ...

11.  For stock reporting entities only:

11.1  Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ............ccooeiiiiiiii e $

12.  Total dividends paid stockholders since organization of the reporting entity:

1211 CaSh .o F e
12,12 StOCK oo B

13.1 Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ............cocooiiiiiiiiiiiiieiieeeeeee e Yes [ X] No[ ]
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? ...........cccccooeiiiiiene Yes [ X] No[ ]

13.3 1If 13.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained

13.31 Earned premium
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

21,805,933 ...
22,181,594 ..

...21,805,933
...22,181,504
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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 .88 21,805,933
What portion of earned premium reported in 13.31, Column 1 was assumed from POOIS? .......cc.eiiiiiiiiiiiie ettt neeen S e 88

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 ...........o ettt

When and where will the next regular or special meeting of the governing body be held?

How many of the same were delegates of the subordinate branches? .....

How are the expenses of the governing body defrayed?

What are the limiting ages for admission?

What is the minimum and maximum insurance that may be issued on any one life?

Is a medical examination required before issuing a benefit certificate to applicants? ... . Yes[ 1 No[ ]
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? ...............cccoceuee. Yes [ ] No [ 1 NAT 1]
If yes, do the notices state the purpose for which the money is to be used? ... Yes[ ] No[ ]
What proportion of first and subsequent year's payments may be used for management expenses?

P T ) O Y T SO UOOTUPR %
27.12 SUDSEQUENT YEAIS .....uiiiiiiieeee e %
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 e ae e st e s e et e esteeaseeseeese e s e eseesseesseenseesseesseeseeeneeseenseenseenseensenneens S e
Does the reporting entity pay an old age disability benefit? .... Yes[ 1 No[ ]
If yes, at what age does the benefit coOmmeNCe? ...........coiiiiiiiiii e
Has the constitution or have the laws of the reporting entity been amended during the year? ..... 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 OTCE @t thE PIESENT HIME? ......evviecececeete ettt ettt ettt eee et et et e s e s ee e s eaetesesessseaesesesensssssesesasessssseesesasesssssaesesasansnssantetasannsnsetetesasansssesesasasnseen 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 MemMDbErship FEQUIFEMENTS? ...........ccuevviccueeeeeeeeecceeeeee e eaeaeee e s sasaete s s saeaesesesessasassesesesssasaesesesnaraneees Yes[ 1 No[ ]
If so, was an additional reserve included in EXhibit 57 ............ccociiiiiiiiiii s Yes [ 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.cvovevecceceeeeeeee ettt et e e et s s s e et s s s ssaseeses s s snassssssensasansesesanssanansasana 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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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
2022 2021

3
2020

4
2019

2018

21.

22.

23.
231

24.
25.
26.
27.
28.

29.

30.
31.

32.
33.
34.
35.
36.

37.
38.
39.
40.
41.

42.
43.

Life Insurance in Force
(Exhibit of Life Insurance)
Ordinary - whole life and endowment (Line 34, Col.

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

Industrial (Line 21, Col. 2)
FEGLI/SGLI (Lines 43 & 44, Col. 4)

................... 7,133,7% |................... 7,651,672

................... 6,196,722 |.................8,419, 142

...... 7,949,146

...... 9,397,447

................... 8,115,693

................... 8,429,784

Total (Line 21, Col. 10)

Total in force for which VM-20
deterministic/stochastic reserves are calculated ....

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

Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2) |..

Credit life (Line 2, Col. 6)
Group (Line 2, Col. 9)
Industrial (Line 2, Col. 2)

.......................... 6,020

Total (Line 2, Col. 10)
Premium Income - Lines of Business
(Exhibit 1 - Part 1)

Industrial life (Line 20.4, Col. 2)
Ordinary-life insurance (Line 20.4, Col. 3)

Ordinary-individual annuities (Line 20.4, Col. 4)
Credit life (group and individual) (Line 20.4, Col. 5) .
Group life insurance (Line 20.4, Col. 6)
Group annuities (Line 20.4, Col. 7)
A & H-group (Line 20.4, Col. 8)

A & H-credit (group and individual) (Line 20.4,
Col. 9)

A & H-other (Line 20.4, Col. 10)

Aggregate of all other lines of business (Line
20.4,Col. 11)

................... 6,716,094
..206,061,326 |.

12,032,325
..165,125,117 |.

..................... (454,589)
................ 220,107,239

(123,255)
....................... 371,274

(891,751,276)

...(31,759,414)

691,135

888,668 |..

41,808,089

(2,358,199)
584,804

..... 1,318,310 |.

22,574,495
302,496

108,887
496,702

Balance Sheet (Pages 2 & 3)

Total admitted assets excluding Separate Accounts
business (Page 2, Line 26, Col. 3)

Total liabilities excluding Separate Accounts
business (Page 3, Line 26)

Aggregate life reserves (Page 3, Line 1)

Excess VM-20 deterministic/stochastic reserve over
NPR related to Line 7.1 ..o

Aggregate A & H reserves (Page 3, Line 2)

Deposit-type contract funds (Page 3, Line 3)
Asset valuation reserve (Page 3, Line 24.01)
Capital (Page 3, Lines 29 and 30)
Surplus (Page 3, Line 37)
Cash Flow (Page 5)

Net Cash from Operations (Line 11)

Risk-Based Capital Analysis
Total adjusted capital

Authorized control level risk - based capital

Percentage Distribution of Cash, Cash
Equivalents and Invested Assets

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

Bonds (Line 1)
Stocks (Lines 2.1 and 2.2)
Mortgage loans on real estate(Lines 3.1 and 3.2) ...
Real estate (Lines 4.1, 4.2 and 4.3)

Cash, cash equivalents and short-term investments
(Line 5)

Contract loans (Line 6)

Derivatives (Page 2, Line 7)

Other invested assets (Line 8) .......

Receivables for securities (Line 9)

Securities lending reinvested collateral assets (Line
10)

Aggregate write-ins for invested assets (Line 11)

................ 432,430,070 |................177,405,460

............ 6,182,129,031 |............3,112,981,514

............ 6,002,458,568

............ 2,991,480,205

................ 272,719,290
................. 22,543,414
................... 5,000,010
84,671,353

................ 287,034,019
14,251,008
................... 5,000,010
................ 116,501,300

........... (2,525,377,192)|................(14,316,924)

................ 135,809,496
11,314,441

................ 112,267,995
16,808,866

(921,930,887)

............ 2,924,135,108

............ 2,808,576,857

...295,198,947

12,300,365

...... 5,000,010
.. 110,558,241

(109,875,520)

...127,926,764
...... 9,996,139

41,353,004

............ 3,106,053,212

............ 2,860,418,454
............ 1,371,954,438

................ 299,278,184
11,300,553
................... 5,000,010
................ 240,634,748

................ (19,538,361)

................ 257,117,577
16,458,472

23,482,580

............ 3,152,821,415

............ 2,928,795, 156
............ 1,371,796,557

................ 315,612,274
14,813,938
................... 5,000,010
219,026,249

................ (83,097,345)

................ 238,957,333
16,526,576

Cash, cash equivalents and invested assets

(Line 12)

100.0 100.0

100.0

100.0

100.0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

FIVE-YEAR HISTORICAL DATA

(Continued)

2022

2
2021

2020

2019

2018

44.

45.

46.

47.

48.
49.
50.
51.

52.
53.

54.

55.

56.

57.

58.

59.

60.

61.
62.

63.

64.

65.

66.

67.

68.

69.

70.

71.

72.
73.

74.
75.
76.
77.
78.
79.
80.
81.
82.

83.
84.

Investments in Parent, Subsidiaries and
Affiliates

Affiliated bonds (Schedule D Summary, Line 12,
Col. 1)

Affiliated preferred stocks (Schedule D Summary,
Line 18, Col. 1)

Affiliated common stocks (Schedule D Summary
Line 24, COol. 1), oo

Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, Line 10)

Affiliated mortgage loans on real estate
All other affiliated
Total of above Lines 44 to 49

Total Investment in Parent included in Lines 44 to
49 @DOVE.....oiuiiiiiieee e

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
Income)

Realized capital gains (losses) (Page 4, Line 34,
Column 1)

Unrealized capital gains (losses) (Page 4, Line 38,
Column 1)

Total of above Lines 54, 55 and 56
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)

Total contract/certificate benefits - A & H (Lines 13
& 14, Col. 6)

Increase in life reserves - other than group and
annuities (Line 19, Col. 2)

Increase in A & H reserves (Line 19, Col. 6)

Dividends to policyholders and refunds to members
(Line 30, Col. 1)

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 ....................

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, Col. 2)

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
3.2Col. 3)

Incurred losses on prior years’ claims-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.1 Col. 1 less Col. 3)

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/Members' Refunds and Federal
Income Taxes by Lines of Business (Page 6.x,
Line 33)

Industrial life (Page 6.1, Col. 2)

Ordinary - life (Page 6.1, Col. 1 less Cols. 2, 10
and 12)

Ordinary - individual annuities (Page 6, Col. 4)

Ordinary-supplementary contracts
Credit life (Page 6.1, Col. 10 plus Page 6.2, Col. 7)
Group life (Page 6.2, Col. 1 Less Cols. 7 and 9) ....
Group annuities (Page 6, Col. 5)
A & H-group (Page 6.5, Col. 3)
A & H-credit (Page 6.5, Col. 10)
A & H-other (Page 6.5, Col. 1 less Cols. 3 and 10)

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

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

................ 126,534,153
1,119,804

................ 262,234,291

14,028,940
............ 6,293,144,635

................ 138,539,441
(3,308,997)

(2,132,206)

................... 4,086,643
............ 3,262,611,927

97,453,277
(648,548)

624,571

................... 3,653,606
............ 3,062,283,599

................ 105,731,251
....................... 506,133

(6,788,128)

................... 6,086,344
............ 3,233,830,907

................ 127,180,170
................ (14,319,954)

15,640,667

23,367,267
............ 3,264,605,579

................ 118,199,435
................... 5,656,558

(20,309,443)

................ 133,098,238

................ (12,116,597)
(89,237,863)

97,429,300

(3,192,597)
................... 4,545,205

99,449,256

................ (32,196,998)
20,589,211

(12,161,151)

... 12,700,522 |.

................ 128,500,883

................... 4,507,093
12,515,948

................ 103,546,550

(5,476,564)
................... 3,235,184

(624,341)
..1,287,648
(1,631)

................... 5,132,923

(82,410, 186)

7,107,171

(11,069,285)

8,537,462

3,553,219

NOTE

If no, please explain:

23

. 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 EITOIS? .........c.oiciiiiiiiiiiiie ettt ne e

Yes [

] Nol ]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

DIRECT BUSINESS IN THE STATE OF Grand Total

NAIC

Group Code 3891

LIFE INSURANCE

DURING TH

E YEAR 2022
69140

DIRECT PREMIUMS
AND ANNUITY CONSIDERATIONS

1

Ordinary

2
Credit Life (Group
and Individual)

3

Group

NAIC Company Code
4

Industrial

5

Total

oD =

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

40,950,514
278,652

41,229,166

................... 3,271,579
....................... 273,646

44,222,093
552,298

44,774,391

6.1
6.2
6.3

6.4
6.5

71
7.2
7.3
7.4
8.

DIRECT DIVIDENDS TO
POLICYHOLDERS/REFUNDS TO MEMBERS

Life insurance:

Paid in cash or left on deposit
Applied to pay renewal premiums
Applied to provide paid-up additions or shorten the

endowment or premium-paying period
Other
Totals (Sum of Lines 6.1 to 6.4)

Annuities:

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

Totals (Sum of Lines 7.1 to 7.3)
Grand Totals (Lines 6.5 plus 7.4)

................... 4,380,237
................... 1,533,855

................... 4,465,008

................... 4,380,237
................... 1,533,855

................... 4,465,008

9.
10.
1.
12.
13.

DIRECT CLAIMS AND BENEFITS PAID
Death benefits
Matured endowments
Annuity benefits
Surrender values and withdrawals for life contracts ..
Aggregate write-ins for miscellaneous direct claims

and benefits paid
All other benefits, except accident and health
Totals

... 18,244,155
30,990,652

1398.

DETAILS OF WRITE-INS

Summary of Line 13 from overflow page

18.2 By payment on
compromised claims
18.3 Totals paid

18.4 Reduction by compromise ...
18.5 Amount rejected

1399. Totals (Lines 1301 thru 1303 plus 1398) (Line 13
above)
Credit Life
Ordinary (Group and Individual) Group Industrial Total
DIRECT DEATH 1 2 3 4 5 6 7 8 9 10
BENEFITS AND No. of
MATURED No. of Ind.Pols. No. of No. of
ENDOWMENTS Pols. & &Gr. No. of Pols. & Pols. &
INCURRED Certifs Amount Certifs. Amount Certifs Amount Certifs Amount Certifs. Amount
16. Unpaid December 31, prior
YEAT <o 585 |....... 20,315,174 oo oo o o [ foeeee [ 585 |......... 20,315,174
17. Incurred during current year |...... 1,518 |....... 117,008,573 [..voviiiee o o oo s feoei e 1,518 |....... 117,008,573
Settled during current year:
18.1 By payment in full ..........c....|...... 1,557 |........ 98,903,994 |......ooooiv [rererieninnienniens Joereneiene e oo [ e 1,557 |........ 98,903,994

18.6 Total settlements ................[...... 1,557 |....... 98,903,994 |......ooooivs [ oo et e [
19. Unpaid Dec. 31, current
year (16+17-18.6) 546 38,419,753 546 38,419,753
No. of
POLICY EXHIBIT Policies
20. In force December 31, prior
YEAT oo 62,313 |..10,725,502,209 |.............. () I 1,365 |....... 518,042,682 |...ccccooeer [ereeeeeeeeens oo 63,678 |...11,243,544,891
21. Issued during year .........c.....fcueneene L S 50,000 |-eeceeeerires frrrrrriieeinniee [ e e e e | I 50,000
22. Other changes to in force
(Net) e e (6,911)].. (2,227,199,337)]c..cocvvvens foreeveenicnienins foveees (94))........ (43,085,291) (..o oo o (7,005)|... (2,270,284 ,628)
23. In force December 31 of
current year 55,403 8,498,352,872 (a) 1,271 474,957,392 56,674 8,973,310,263
(a) Includes Individual Credit Life Insurance prior year $  ....ccccoovveviiciiiciiicnnne , current year $

Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year $

ACCIDENT AND HEALTH INSURANCE

1

Direct Premiums

2

Direct Premiums
Earned

3
Policyholder Dividends
Paid, Refunds to
Members or Credited
on Direct Business

Direct Losses Paid

Direct Losses
Incurred

24,
241

242
243
24.4

25.1
25.2
25.3
254
25.5
25.6
26.

Group Policies (b)
Federal Employees Health Benefits Plan
premium (b)
Credit (Group and Individual)
Collectively renewable policies/certificates (b)
Medicare Title XVIIl exempt from state taxes or fees
Other Individual Policies:
Non-cancelable (b)
Guaranteed renewable (b)
Non-renewable for stated reasons only (b) ..
Other accident only
All other (b)
Totals (sum of Lines 25.1 to 25.5)
Totals (Lines 24 + 24.1 + 24.2 + 24.3 + 24.4 + 25.6)

43,044

43,044

................... 1,055,450

1,240,463

................... 1,055,450

1,240,432

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products

insured under indemnity only products

24.GT

0 and number of persons
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EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9
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. In force end of prior year 994 | 16,070,814 [ e [ 900 [ 1,587 | 601,591 |
2. Issued during year ......... . .
3. Reinsurance assumed ..
4. Revived during YEar .........cccocvviiiiiniiiieneeseeeeeee e
5. Increased during year (Net) ........ccccecvrvrereninenininenenens
6. Subtotals, Lines2to 5 ..................
7. Additions by dividends during year ..
8. Aggregate write-ins for increases .
9. Totals (Lines 1and 6 t0 8) .......cccevirrriiiniiiiiniceceees
Deductions during year:
10. Death ..o
T4 MaUFRY coec
12. Disability .
13.  Expiry ......
14.  Surrender
15, LAPSE oot
16, CONVEISION ..ottt e [oeree s [oesre e
17. Decreased (net) . 73|
18, REINSUIANCE .....ceiiiiiiiiiiiiiiicsicecteecre e e [ [
19. Aggregate write-ins for decreases
20. Totals (Lin€s 1010 19) .c.ioiiviiiiiiiiiiiiciiciiciiceeeeeee e [ [ 9,363 o 2,767,765 | ..o s oot [ S 18 | 50,737 | 2,818,502
21. In force end of year (b) (Line 9 Minus Line 20) ..........cocooe.foeuriciicnicniiiciniicins [ [ 74,693 |....ccovvvnnee 13,330,516 |- e e 293 | 1,469 .o 550,902 |......ccenee 13,881,418
22.  Reinsurance ceded end Of Year ...........cccceevevveeeeeeeeens e XXXKicvverereres [ [, DLO. . SN O 12,898,054 |............. XXXt froeeeieientees s oo DO S DLO . S 549,356 |....ccococuneee 13,447,410
23. Line 21 minus Line 22 XXX XXX 432,462 XXX (a) XXX XXX 1,546 434,008
DETAILS OF WRITE-INS
0801.
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow
T=To T TR OO KOOSO OO OO RO OO RSO OO TP SO T RO T OO PO T TP TO TS POUOR NOTOOTOTRTTPR PO PP
0899. TF()Z)'?ALS (Lines 0801 thru 0803 plus 0898) (Line 8
above)
1901.
1902. .. .
L 7 O O O O P APPSR PO KPP PUOT) R TR T ROPRP
1998. Summary of remaining write-ins for Line 19 from overflow|
T=To T TR OO RO OO OO OO NPT RSOSSN SO T RO TE AU TS T TP PSPOUOR T OTOTRTTPR TR PP
1999. TF()Z)'?ALS (Lines 1901 thru 1903 plus 1998) (Line 19
above)
Life, Accident and Health Companies Only:
(@) Group $ oo sIndividual $ o
Fraternal Benefit Societies Only:
(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates ..........c.cccccoeviiiiinnne , Amount $
Additional accidental death benefits included in life certificates were inamount$ ... , Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates? Yes [ ] No [ 1]

If not, how are such expenses met?
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EXHIBIT OF LIFE INSURANCE

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

Industrial Ordinary
1 2 3 4
Number of Policies | Amount of Insurance | Number of Policies | Amount of Insurance
24, AddItions DY diVIJENAS ........c.ceuiiiiiiieieieieieee e XXX oo ot oo D00 ST FURR 205,518
25, Other PAId-UP INSUFBNCE .........ccvveveeeeeeeeereeeseseeessesseseseseesesesssssssssesesssesesssssa|esesessssssssssssesesesesensssssnss |rusisssseseseeessssssssssesesees [oerereensssssssssesesenes 3,693 [ 69,103
26. Debit ordinary insurance XXX XXX
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 - dECTEASING .......eciuiiuiiiiiieiie ettt ettt nre e
28. Term policies - other ...................
29. Other term inSurance - deCreasing ..........cocuereereerueeiueeieeeie e
30.  Other term INSUFANCE ........cocuiiiiiiiieie ettt ettt beeneeen
31, Totals (LINES 27 10 30) ..eoiveeitiiieiieiie ettt ettt st sbe e en
Reconciliation to Lines 2 and 21:
32, Term additioNS .......coouiiiiieieeeee e
33. Totals, extended term insurance .
34. Totals, whole life and enNdoOWMENt .............cccccvouiiiiuiiecece e 1 50 60,487 7,133,794
35. Totals (Lines 31 to 34) 1 50 74,693 13,330,516
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
1 LG T 1T LU (4 O O O RO KOO
37, OFINAIY .o 12,716,044 |. 614,472
38. Credit Life (Group and INdividual) ..........cccccoiiiiiiiiiiiiineseseseses e [ [ e
KIS T €11 TN o TSRO 550,904
40. Totals (Lines 36 to 39) 50 13,266,948 614,472
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual
Policies and Group
Certificates Amount of Insurance |Number of Certificates| Amount of Insurance
41.  Amount of insurance included in Line 2 ceded to other companies ................ccccoerenne XXX oo foereenenenesieieieieeenenenenns ovieeienenns D.0. ¢ T SR 549,358
42.  Number in force end of year if the number under shared groups is counted
ON @ Pro-rata DASIS .....eeiiieieiiiieiiie e
43. Federal Employees’ Group Life Insurance included in Line 21 ..
44. Servicemen’s Group Life Insurance included in Line 21 .........cccooiiiininnene
45.  Group Permanent Insurance included in Line 21
ADDITIONAL ACCIDENTAL DEATH BENEFITS
46. Amount of additional accidental death benefits in force end of year under ordinary policies 56,515 |
BASIS OF CALCULATION OF ORDINARY TERM INSURANCE
47. State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on
wife and children under Family, Parent and Children, etc., policies and riders included above.
471 ACTUAL AMOUNT OF TNSUFANCE  ...ovieieieitceece ettt ettt sttt ettt e et et et et et e ae et eae et ess et et e esebees et et ebeas et ess et essesess et eseeeebe s eb e et et ess et ess et essesessssese s et e s ebensesensabesssaennanas
47.2 Actual Amount of Insurance
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
49. Disability Income ...
50. Extended Benefits ...............
51. Other ..o
52. Total (a) 10,127 | (a) 1,002,295 (a) 23 | (a) 5,487

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

26
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EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME

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

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
1. Inforce end of prior year
2. Issued during year ...........
3. ReINSUranCe assUMEd ..........cccocuiiiiiiiiiiiieeiieeieereereere s i e @1 foriiiiiii e [ [
4. Increased during year (net) .
5. Total (LINES 110 4) covoviiiiiiiieieieieeeee e 425 153 1 1
Deductions during year:
6. DECrEASEA (NEL) ....oueieiiieieieieiee et et A8 | 12 | [
7. Reinsurance Ceded ..o
8. Totals (Lines 6 and 7) 48 12
9. Inforce end of year (liN€ 5 MINUS lIN€ 8) .......cceovriririririeieieiiiieirisee e s K 141 | L AR 1
10, AMOUNE ON TEPOSIE ...euvuviiririeieieteri ettt ettt e (@) woreeerreeee [ () I 13,006
11, INCOME NOW PAYADIE ...ttt K S 141 [ L AR 1
12.  Amount of income payable (a) 255,002 | (a) 100,872 | (a) 156 | (a) 648
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. INOrce end Of PrOF YEAI ......c.cuiviiiiiiieieteieiee ettt e 30 e 25,500 v 359 [ 4,863
2. ISSUEA AUING YBAT ...eeeieieiieecieieieeiieieie et e e e sss|eee sttt ettt eseieieies [oeseseneteseses et eaeaeseenenenes [oeteeeeeseeeieee et eseeeiene [eoeere st er e nees 5
3. ReINSUraNCe asSUMEd ..........cccceeiiiriririeieicieeeteeeee e 359,670 ... [
4. Increased during year (net) .
5. Totals (LINES 110 4) ouoviviveiiiiecrereieieeeeie ettt 385,170 359 4,868
Deductions during year:
6. DECIEASEA (NEL) ..ottt LI OO 4,576 | T e 303
7. Reinsurance ceded .....
8. Totals (LINES 6 AN 7) c.veveiiiiieieieieieiee sttt 1 4,576 11 303
9. Inforce end of year (lin€ 5 MINUS 1IN 8) .......c.cooeurveviiriiireieieisiieeieie e e 29 | 380,594 .o 348 o 4,565
Income now payable:
10.  Amount of iINCOME PAYADIE .........c.cveuiuiiiiiiiieccce e (a) 70,090 XXX XXX (a) 15,811,046
Deferred fully paid:
11, ACCOUNE DAIANGCE ..o anaen XXX (a) 728,605,634 XXX (a)
Deferred not fully paid:
12.  Account balance XXX (a) XXX (a)
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in Force Policies Premiums in Force Policies Premiums in Force
1. Inforce end of prior year ... L. e | [ [ [
2. Issued during year
3. Reinsurance assumed ........
4. Increased during year (net) .
5. Totals (Lines 1t0 4) ............] XXX
Deductions during year: !
6. Conversions .......c..cccceeeennes
7. Decreased (net) .......ccccee. | *
8. Reinsurance ceded ..
9. Totals (Lines 610 8) ............] XXX
10. Inforce end of year (line 5
minus line 9) (a) (a) (a)
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
1. INFOrCE @NA OF PIIOM YEAI ...ttt bbb bbb bbbt bbbt bbbt bbbt bt bt e bbbt bbb nb b nne e
2. Issued during year
3. REINSUrANCE @SSUMED ........oouiiiiiiiii s s e s e e e
4. Increased during year (net)
LT o = L (I Ty I (oI USRS P SRR PR PSRRI
Deductions During Year:
6. Decreased (net) .......
7. Reinsurance ceded .....
8. TOAIS (LINES 6 @NG 7) cuveviuiiiiieteieteteiit sttt sttt ettt e bbb e s e s et se s s b e b et e s e st e e s s b et e b es e st e e e s bbb e s e ne e sese s s enebenene e 3,453 280
9. Inforce end of year (lIN€ 5 MINUS 1IN 8) .........c.cuiuiveuiiiiiirieetetiise ettt se ettt ss sttt sssese bbbt sn st b s essn et ebe b s sssnsnsesebass s 50,187 11,969
10.  Amount of account balance (a) 270,425,846 | (a) 744,413

(a) See the Annual Audited Financial Reports section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. ReSEIVE as 0Of DECEMDET 31, PHOI YEAI ........c.iuiuieieieieieeisetseesetesee s sttt st sse et st b bbbt bbbttt 41,392,876
2. Current year's realized pre-tax capital gains/(losses) of §  ....... (12,722,991) transferred into the reserve net of taxes of $  ......... (2,671,828) [ (10,051,162)
3. Adjustment for current year's liability gains/(10sses) released from the FESEIVE ............cccueueueiiiiiiieeeieieieieeie et et es (2,886,549)
4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + LiNE 3) ......c.covvurveereeeeeeeeeeeeeseeeeeeeeee e 28,455,165
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, COIUMN 4) .........cc.cooverueueueeeeeeceete et eeeesee e 4,523,733
6. Reserve as of December 31, current year (Line 4 minus Line 5) 23,931,432
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. 2022 1ot s 5,053,610 [ (TR | — (153,024)|.......ccvvrnee 4,523,733
2. 2023 ottt s 4,648,102 |..oooovvenne (769,768) ..o (2,114,553) oo, 1,763,781
Bi 2024 ot 4,110,144 | (751,464)|........co....... (1,949,001) oo, 1,409,679
4. 2025 oottt s 3,599,526 |......covevvuenn. (690,754)|.....cvernnne (1,549,385) ..o 1,359,387
L0 OO SSRORY NPT 3,141,719 [ (631,010) [ (1,124,944) ..o, 1,385,765
B 2027 e 2,850,338 ..o (G IR T) | E—— (724,528)|........ccrvennne 1,555,937
T 2028 e 2,594,707 [.ovoovennes (502, 146) ..o (443,768)|........ccrvvrene 1,648,793
8. 2029 e 2,309,720 [ [CRRIC) | E—— (CZCTT A1) | E— 1,590,418
9. 2080 et 2,048,377 |ovenne (377,612) [ (105,202) | +vevocvreirenees 1,565,563
10, 2037ttt e 1,206,709 |eoveeenne (I ] O — 69,553 |.oviveieieieines 970,514
100 2032 oottt e 1,529,277 | (236,265)|......covereernne 235,875 [ 1,528,887
12, 2033 oottt e 1,383,488 | (PARTC) ] E— 328,804 |....oovvrinn 1,498,769
130 2034 oottt e 1,257,254 | (218,449)....cen. 343,107 [ 1,381,912
14, 2035 oottt e 1,216,684 | (235,931) ..o 360,117 [ 1,340,870
LS T SR ..1,113,857 |.. ... (247,280)|.. . 365,902 |.. 1,232,479
16. . 874,065 |.. ....(261,104)].. ..378,060 |.. .991,021
17. .595,905 |.. ....(267,015)].. 417,290 |.. . 746,180
18. (258,621 470,982 | 526,106
19. (254,425)]....cenn 504,507 |..oeoverveeieiennes (9,053)
20. (248,888)].....cevvrrrenns 483,254 |, 303,944
21. (239,423) ..o 407,593 |...ovvviinnns 252,106
22. (239,503) ... 321,758 .o 259,174
23. (246,809)].....ceoveeenne 223,836 |[....oovveieinnes 283,581
24. (248,308) .0 126,788 | 231,796
25. (PLIURITE) ] — 142,500 | 192,885
26. (261,843) ... 109,255 .o, 77,519
27. (244,961)]....cooenne 101,257 | 18,349
28. (194,969).....ceveeriinne P17 (22,805)
29. (139,978) ... 52,771 [, (63,485)
30, 2057 oot eeeeenennennenneens (03 I8 [t (84,986)]......cvecerrrrnne 24,757 oo (67,172)
31. 2052 and Later (29,995) 8,527 (21,468)
32. Total (Lines 1 to 31) 41,392,876 (10,051,162) (2,886,549) 28,455,165
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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 YEAN ..........ccocvoveveveieueeeeieietetetetetetesease e et et esesesesessae s et et et eseseaessssas et et esesesesesssssssesesasesesesssssssessseses|eseseseneneananas 13,159,108 |.voeveeree 41,304 |................ 13,200,413 | e 1,050,595 |.oovieenn 1,050,595 |..oooveeen 14,251,008

2. Realized capital gains/(losses) net of taxes - GENEIal ACCOUNL ..............c.cveveueveuieeieeieieteteseseasses e se e sesesessses st sesesesesssesesesesesesese e seeeeieneneeeaea (817,205) [ 143 [ (817,0B2) [......veeeceeeeeeeeieeeiees oo o [oeeeieeeees e (817,062)

3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNLS .........coiiiiiiiiiieiieie ettt s e e e sseesbeesbesbeensesnnefere et e st e sa s sae s s seeseesies [oeesieeseesbessi e s ssnesiansees [oretesessessessesseesessrees [oesiesssesssessssssenssnsseeseess [resanssssessessessessressnnens [oeresssessssssenssessessesseesne foseseesessessres e s sae e

4. Unrealized capital gains/(losses) net of deferred taxes - GENETal ACCOUNL ...............c.cveviuruiuiiieeeeeeeteteteseeeeeeeeesesesesesesssesesesssesesessssaa|eseseseeseessesseseseseseensasnes |oeessesesseneseseenenessssssenenes [oeseseseenenssessssenesesenensnens fereeesssssseseseneensnsssnsssenene |oossesenenenenens (1,850,059) ..o (1,850,059) .o (1,850,059)

5. Unrealized capital gains/(losses) net of deferred taxes - SEParate ACCOUNLS .........c.ciuiiiiiiiiiiiieiiei et ee s [ere st seesies [oeeseesie st s s s st siansees [oretesessesses s seesressries [oesieesiisssessssssnnssasseeseess [reseesessessessessessressnnens [oeresssesssessesssessessesseesns Joseseesessessre s s e ne s

6. Capital gains credited/(losses charged) to contract benefits, PayMENtS OF FESEIVES .........ccooiiiiiiiiiiieiecee e s o o [ sien e ses s seees [oeressre st see s ene [oeesee s

7. BASIC CONIIIDULION «...ocvueeiesitees et ese et es et ee st et s s s s e s e 2828885842884 e84 88 E s8Rt 8,501,794 495,238 8,997,032 8,997,032

8. Accumulated balances (LINES 1 throUGN 5= 6 + 7) ........ccuciueiiueiceeiceeiecee et aes o 20,843,698 |...........co......... 536,685 |........c...... 21,380,383 [ [ (799,464) ..., (799,464)|.......cccnnve 20,580,919

9. MAXIMUM MESEIVE ......euieuierieneeesiaetseteteetb bbb s se s seas et b bbb bbb s et b bbbt b ettt [ 45,179,512 v 2,058,562 |......ccoecc... 47,238,073 | 14,986 |, 496,063 |......cccovvrernnee 511,048 | 47,749,122
10, RESEIVE ODJECHVE .......oveeveceieeceee ettt sttt s et st b s s et st s e s st s et n st n s st een 25,592,550 1,598,272 27,190,822 9,424 496,063 505,487 27,696,309
11, 20% OF (LINE 10 = LINE ) «.euvuerereereerceeeeeeseeseeseesees e e e e ettt se s s sS4ttt 949,771 212,317 1,162,088 1,885 259,105 260,990 1,423,078
12, Balance before transfers (LINES 8 + 11) ....ccuiiiiiueueieiieieeeteieise sttt sttt sttt a et s st b st sess s s st et ss st s e s st sn e s esesesessnsnsnseses rsnsnaesesenas 21,793,468 |......covevereneee 749,002 |...cooveveneee 22,542,471 | 1,885 | (540,358 ..o (538,473) ... 22,003,997
T I 11 T =T OO OO OO HOOO OO OO OO (942) [ QA2 [ [
L VoY [N g1 = Voo T 4o T o O O O O RSO RO SO
15, Adjustment dOWN t0 MAaXIMUM/UD t0 ZEFO ..........c.cureeeeeeeeeeeeeeeeeeeeee s eeeseseesee s s s s e s e s sses s ses e saesassasssessesesssessessssnsssnsees 539,417 539,417 539,417
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 21,793,468 749,002 22,542,471 943 1 944 22,543,414
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

ASSET VALUATION RESERVE
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 (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. Exempt Obligations ...........coooeeiiiriiieieeeeeeeeeeeeeeeeeee e e 15,312,912 [ XK e XX e e 15,312,912 | 0.0000 [.eeeeeeeecereeirereneeicieieines fereeeeenienens 0.0000 [-eeeoeeeeeereeirereeeeieieirenes fereeeeerienens 0.0000
2.1 1 NAIC Designation Category 1.A .. .277,388,687 |.... .277,388,687 |.... 0.0002
22 1 NAIC Designation Category 1.B ........cceueueueeeeceeueeeeeeeeeeceerenens foreeesceneeenees 73,311,021 | XX e XK e 73,311,021 |.... 0.0004
23 1 NAIC Designation Category 1.C ........ccceueueveeereceeeeeeeeeeeeeaenena [oreeeneeenenens 102,401,472 |....ooooo o XXX e forereeeee e e XK [ 102,401,472 |.... 0.0006
2.4 1 NAIC Designation Category 1.D ........cceuevevevceceeeeeeeeereceeaeeena [oreeeneseneeens 134,906,507 |........cocoooe. XXX forereeeee e e XK [ 134,906,507 |.... 0.0007
25 1 NAIC Designation Category 1.E .. ... 228,061,201 |... ... 228,061,201 |... 0.0009
26 1 NAIC Designation Category 1.F ........cceueveeeececueeeeeeeeececeeerena orerenesenennns 398,448,865 |........cc.c.. XXX e XXX i e 398,448,865 |.... 0.0011
27 1 NAIC Designation Category 1.G ........ceeveveeucueueeeeeeeeeceeeeeesenns frreseeeeens 1,149,622,933 | XX e e XK e [ 1,149,622,933 |................. 0.0014
2.8 Subtotal NAIC 1 (2.1+2.2+2.3+2.4+2.5+2.6+2.7) .. 2,364,140,687 2,364,140,687
3.1 2 NAIC Designation Category 2.A ..........cccoeueveueeeeeeeeerereeeseens [eeeennnas 952,221,081 oot XX e e et XX e o 952,221,081
3.2 2 |NAIC Designation Category 2.B .. .1,138,686,400 |.... .1,138,686,400 |.... .. 14,461,317
3.3 2 NAIC Designation Category 2.C ..........cccoeeveeeveveveueeeeeeeseseeenens |rrseseseeeeeenes 256,787,020 |.......ccoee XK e et XX s e 256,787,020 |.................0.0036 |......................924,433 |.................0.0108 |.................. 2,773,300 |................0.0180 [......c.cc....... 4,622,166
34 Subtotal NAIC 2 (3.1+3.2+3.3) .... 2,347,694,501 2,347,694,501 29,081,805
41 3 NAIC Designation Category 3.A ..........cccceveveveueveeeeeeeeeieereesens e 14,584,663 ..o XXX oo e XXX e e 14,584,663 |................. 0.0069
4.2 3 |NAIC Designation Category 3.B ........cccoveveerueueeeeeececeeeeenenas |reeeeeeenenenenes 5,901,036 |.......coooeoe. XXX forreeeec e XK e 5,901,036 |...cocco....... 0.0099
43 3 NAIC Designation Category 3.C ........ccccevveriinieenieenieneeneenees froeseiniiniieciieeiens Lot XX e e XX i oo e 00013 s
4.4 Subtotal NAIC 3 (4.1+4.2+4.3) ....c.coviiiiiiiieiieeceeeeeie 20,485,699 20,485,699 XXX 159,054
5.1 4 NAIC Designation Category 4.A ..........ccccocoveveuereeeeeeeeeeeeeenens |oeeeeeneneneneen 238,206 | XX e e XX e 293,256 | 0.0184 | 5,396
5.2 4 NAIC Designation Category 4.B ..
53 4 NAIC Designation Category 4.C ..........ccoveveeneenieeneenennenieens fronininiiniinn 187,880 [ XXX e |t XX oo
54 Subtotal NAIC 4 (5.1+5.2+5.3) ....
6.1 5 NAIC Designation Category 5.A ..
6.2 5 NAIC Designation Category 5.B ..
6.3 5 NAIC Designation Category 5.C ........cccceiieieeiiiieiieiieieesene
6.4 Subtotal NAIC 5 (6.146.2+6.3) ......cceeveirieiieinieerecseeeeeiee
7. 6 NAIC B ...ttt [oe ettt
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) 4,750,537,593
PREFERRED STOCKS
10. 1 Highest QUaity .......ccooiiiii e oo,
11. 2 High Quality ...
12. 3 Medium Quality ..
13. 4 Low Quality ...
14. 5 Lower QUAlity ..o
15. 6 IN Or Near DEfaUlt .........ccooiiiiiee e e
16. Affiliated Life with AVR ......cocooiiiiiiicireceeeeecees 0.0000 0.0000 0.0000
17. Total Preferred Stocks (Sum of Lines 10 through 16) XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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 x7) Factor (Cols. 4 x 9)
SHORT-TERM BONDS
18. Exempt OblIgations ............cccceueeeeeveeereieieiceceeeeeeeeeeeeeseesens reeeseeenesesesseeenenenenesfovereeseee e XK oo XK [ [ 0.0000 [.eeeeeeeecereeirereneeicieieines fereeeeenienens 0.0000 |.vvoveeiieeeeiereeieeeeeee e 0.0000
19.1 1 NAIC Designation Category 1.A ..
19.2 1 NAIC Designation Category 1.B ..
19.3 1 NAIC Designation Category 1.C ..
194 1 NAIC Designation Category 1.D ..
19.5 1 NAIC Designation Category 1.E ..
19.6 1 NAIC Designation Category 1.F
19.7 1 NAIC Designation Category 1.G
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7)
20.1 2 |NAIC Designation Category 2.A .........cccceeeeeeeeeeueeeeeeeceeeeeeerenes |oreeeeeeeennes 4,451,652 | XXX e XK i o 4,451,652 | 0.00271 9,348 | .0.0063 |
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) .. 4,451,652
211 3 NAIC Designation Category 3.A
21.2 3 NAIC Designation Category 3.B
21.3 3 NAIC Designation Category 3.C
214 Subtotal NAIC 3 (21.1+21.2421.3) ..o XXX XXX XXX XXX XXX
221 4 NAIC Designation Category 4.A ........ccoceieneeneeneeieee s
222 4 NAIC Designation Category 4.B ..
223 4 NAIC Designation Category 4.C ......
224 Subtotal NAIC 4 (22.1+22.2+22.3) ..
23.1 5 NAIC Designation Category 5.A ......
23.2 5 NAIC Designation Category 5.B ..
23.3 5 NAIC Designation Category 5.C ........cccceiieieeiiiieiieiieieesene
234 Subtotal NAIC 5 (23.1+23.2+23.3) ..o XXX XXX XXX XXX XXX
24. 6 NAIC B ...ttt [orsnestsnetsneiesnesesneresneesns |oraseseeseaeas XXX v Da 0, SO RO OO U UURURURUPUPT RUTTURURURN 0.0000 [o+voeoeecieieieeeeceeeiee [ 0.2370 i s 0.2370 oo
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) 4,451,652 XXX XXX 4,451,652 XXX 9,348 XXX 28,045 XXX 46,742
DERIVATIVE INSTRUMENTS
26. EXChaN@e Traded .........ccoovevevveveieeceeeieieeeeieieieieieaesseseneneieseaes [reeseseseneeneseneseseeneeesenes |ooevesinsinnns D00 GRS T DL 0. N RPN ST 0.0005 ..o ferereeerienen 0.0016 |oveveeeeeeeeeeeeeceeeeeee e 0.0033
27. 1 Highest Quality ...... 0.0005 0.0016 0.0033
28. 2 High Quality .. 0.0021 0.0064 0.0106
29. 3 Medium Quality .. 0.0099 0.0263 0.0376
30. 4 Low Quality .... ..0.0245 |.... ..0.0572 |.... ..0.0817 |....
31. 5 LOWET QUAIILY ... 0.0630 0.1128 0.1880
32. 6 Inor Near Default .............c.cocveueveecieieieieeeeeeeee e XXX XXX 0.0000 0.2370 0.2370
33. Total Derivative INStruments ...........cccoceeiiiiiniiieeeeseesee XXX XXX XXX XXX XXX
34. Total (Lines 9 + 17 + 25 + 33) 4,754,989,245 XXX XXX 4,754,989,245 XXX 8,501,794 XXX 25,592,550 XXX 45,179,512
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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)
MORTGAGE LOANS

In Good Standing:
35. Farm Mortgages - CM1 - Highest Quality ...............cooooveveeeifoereeneninneeeccinne e [ DL 0. N RTINS SRS 0.0011
36. Farm Mortgages - CM2 - High Quality .....
37. Farm Mortgages - CM3 - Medium Quality .......
38. Farm Mortgages - CM4 - Low Medium Quality
39. Farm Mortgages - CM5 - Low Quality .................
40. Residential Mortgages - Insured or Guaranteed .............cccoc.fooeeiiiiiii
41. Residential Mortgages - All Other .........ccccooveiieiiiicnienen.
42. Commercial Mortgages - Insured or Guaranteed ...........cc.cc. e
43. Commercial Mortgages - All Other - CM1 - Highest Quality . .. 16,402, .. 16,402, 0.
44, Commercial Mortgages - All Other - CM2 - High Quality ......[....ccccccc.c... 38,689,371 oo o, DL0.0 S NI 38,689,371 [ 0.0040 , , ,
45. Commercial Mortgages - All Other - CM3 - Medium Quality .|-......c.cuc.... 13,564,286 |....oooeeeeeeeeeeeeeeeeeeeeees oo, DO O R 13,564,286 |................. 0.0069 |...cocveveverenee 93,594 |...ceeve 0.0200 |ooveveereerinne 271,286 |..ocovene. 0.0257 |oooeeeeeeeen 348,602
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUAIIEY oo [ 11,453,545 |.ooooecceeeeeees e, D,0, ¢ O FUSURUTRN 11,453,545 |................ 0.0120 [ 137,443 | 0.0343 | 392,857 |ierrrine 0.0428 |...oovoiicine 490,212

47. Commercial Mortgages - All Other - CM5 - Low QUAlity .......[occccriiniiccciiiiiicicics foeicrireieecccsnseesccens. v, XXX [ [ 0.0183 [ [ 0.0486 |....coecveerrerciricriees e 0.0628 |

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

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieriiiieree e
54. Residential Mortgages - Insured or Guaranteed
55. Residential Mortgages - All Other ...........ccccc.c.....
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other ..........c.cccce..
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 157,043,889 XXX 157,043,889 XXX 495,238 XXX 1,598,272 XXX 2,058,562
59. Schedule DA Mortgages XXX 0.0034 0.0114 0.0149
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 157,043,889 XXX 157,043,889 XXX 495,238 XXX 1,598,272 XXX 2,058,562
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

ASSET VALUATION RESERVE
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)
COMMON STOCK
1. Unaffiliated - PUDIIC ........cooioiiiieie e
2. Unaffiliated - Private .....
3. Federal Home Loan Bank
4. Affiliated - Life With AVR ...
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations ............cccceviriiiiiiicnicnene
6. Fixed Income - Highest Quality
7. Fixed Income - High Quality ............cccooiiiiiiiie ..
8. Fixed Income - Medium Quality
9. Fixed Income - Low Quality ......
10. Fixed Income - Lower Quality .............cccceoiviiiiiiiiiiiiicieed
11. Fixed Income - In/Near Default ..............ccccooviiiiiiiiniiiiinin
12. Unaffiliated Common Stock - Public
13. Unaffiliated Common Stock - Private
14. Real Estate ...
15. Affiliated - Certain Other (See SVO Purposes and Procedures
MANUAD ..
16. Affiliated - All Other ..........cccoiiiiiiiii e,
17. Total Common Stock (Sum of Lines 1 through 16)
REAL ESTATE
18. Home Office Property (General Account only) ..........ccccevevenenens
19. Investment Properties .........coocveiiiieiieiiiie e
20. Properties Acquired in Satisfaction of Debt .............ccccocevvieiiennnn.
21. Total Real Estate (Sum of Lines 18 through 20)
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. EXeMPt ODlIGAtIONS ...ttt e sereieee [oeaeannnnas DA0.% ST XXX o oottt [ 0.0000 [ovevveeeeceeeerririeeieiernes o 0.0000 |.vvevevirieieieieieieeeeiees oo 0.0000 |ovoveeeiirieieieieieeeeeeeen
23. 1 Highest Quality
24. 2 High QUAlity ........cccoiiiiiiiiiiiciicc e . . .
25. 3 [Medium QUAILY ...c.oveeeeereiiicicieteieieeeeiete sttt [oaerereneaeaas DO S XXX freereirniteeer e [ 0.0099 [ e, 0.0263 |..eoverieriicieierrecees [ 0.0376 |oeoveeieieeeeieeeeiae
26. 4 Low Quality ....
27. 5 Lower Quality ... ! . . .
28. 6 IN or Near DEfault ..........corriiririnccee e XXX XXX 0.0000 0.2370 0.2370
29. Total with Bond Characteristics (Sum of Lines 22 through 28) XXX XXX XXX XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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 ............cooiiii e
31. 2 High Quality .......
32. 3 Medium Quality ..
33. 4 Low Quality ...
34. 5 Lower Quality......
35. 6 Inor Near Default ...
36. Affiliated Life With AVR ..ot
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36) XXX XXX XXX XXX XXX
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS
In Good Standing Affiliated:
38. Mortgages - CM1 - Highest Quality ..............ccccooiiiiiiiii.
39. Mortgages - CM2 - High Quality ...........coooooiiiiiiiie
40. Mortgages - CM3 - Medium Quality ............cocoeoeiiiiiiiiiiie
41. Mortgages - CM4 - Low Medium Quality .
42. Mortgages - CM5 - Low Quality .......................
43. Residential Mortgages - Insured or Guaranteed
44. Residential Mortgages - All Other .........ccccoeieiiiniiiiceeee,
45. Commercial Mortgages - Insured or Guaranteed
Overdue, Not in Process Affiliated:
46. Farm Mortgages ........cccceeveeieneenienceeeseee
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other ...........ccccc.c.....
49. Commercial Mortgages - Insured or Guaranteed ..
50. Commercial Mortgages - All Other .........ccccooiiiiiienienieneeeee
In Process of Foreclosure Affiliated:
51. Farm MOMQages ........cooueeieiiiiierie et
52. Residential Mortgages - Insured or Guaranteed .............c..c......
53. Residential Mortgages - All Other .........ccccoooeiieiieiiiieceeee,
54. Commercial Mortgages - Insured or Guaranteed
55. Commercial Mortgages - All Other ...........cccce..
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 ...
62. Unaffiliated - In Process of Foreclosure ............cccccooviiiiiinnnns
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 2022 OF THE First Allmerica Financial Life Insurance Company

ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

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 ..o e e X% e ot XX [ o 0.0000 |-eeeeeeeeeeeeeeeeeeeeeeeees e 0.1580 (@) [-eveverveereireincireiiee v 0.1580 (@) [-eeerveverereeenieieciricee
66. Unaffiliated Private ..... 1,640,791 01,640,791 |.. ROTRT 0.1945 |... .. 319,134
67. Affiliated Life with AVR ........cccooiiiiiiiiiiiiiiciceciceiens foereeieeeeseeseeseiesens feeeeeee e X% e e e XX e e feeerieeinnens 000000 [ o 0.0000 |-.eeeeeeeeeeeeneeeeeeeeeeien Joeeeeeienienens 020000 |1
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = Lo LU 1) USSR RUPUOUUUYUTURUYPYPRUTUPI USRS D.0. ¢, U RUS D0, G KU UR U URURURURURUR NURURORUR 0.0000 |.eviveeirreiirieiineereeeiee feerneineenes 0.1580 |.eeeeeeeieeeeeeeeeeeieeiee Joeeeenienieaens 001580 |
69. Affiliated Other - All Other XXX XXX 0.0000 0.1945
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) 1,640,791 XXX XXX 1,640,791 XXX XXX 319,134
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General ACCOUNt ONIY) ........coouiiiiiiiieiiienies foriiiiiiiieice e ciecieceiies oreeeeeeieeeieseesieeereeeieees [oreereeeeeeseeseeeseesseeieesies foreeeeeieeieesieesreeeeeereesees foeeeeeeeseans 0.0000 |eeeeeeeieeeeeeeeeeeeieeeees o 0.0912 |oovieeceeeeeeeeeeees o 0.0912 |
72. INVESTMENT PrOPEIHIES ..ottt sieeies ottt eie e eeeseeses ereeeseeisesieesseeseeeeeeeeses [oreereeeseesseeessesseessesseesines foeesseessesreesisesreeeseessessees foeeeeeeesseanns 0.0000 |eeeeeieeeieeeeeeeeieeeees o 0.0912 | 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 .........ccocce. [oouiiiiiiiiiiiiccccciecicee |eeeeeieeeeceeeeeceeesieine Joeeeeiie e eee e eeeeeeeens Joreeereeceeeeeeeeeeeeeesieesneenes [oreeeeseeareens 0.0003 |eeeeeeeeeeeeeeeeeeeeeeees e 0.0006 |-.ecvveveereerieieieieeeeeies e 0.0010 |oovveveeeieieeeeeeeeeees
76. Non-guaranteed Federal Low Income Housing TaxX Credit .......... [o..ooiiiiioiiiiccciicieiies foreeeeeee e eeeeieees foeeeieeieeseeeeeeeeeeeesieesiees foeeeeeeiesieesieeeieeeeeereesnees foeereeereeseens 0.0063 |.oecveeereeeeeeeeeeeeeeees e 0.0120 |oooveoeieieieeeeeeeeeeeees e, 0.0190 |ooveoeiiieieeeeeeeeee
77. Guaranteed State Low Income Housing Tax Credit .........coccovvevee [ooiiiiiiiiiiccicicciecieee |eeveeeieeeeeeeceece e sieiie Joeeeeiie e eeseeeeeeeeeens Joreeereeeeeeeeeeeeeeeesieeseeenes [oreeeeseeeseens 0.0003 |eeeeeeeeeeeeeeeeeeeeeeees e 0.0006 |-.ocvveveereerierieieieeeeeees e 0.0010 |oovveveeeieieeeeeeeeeees
78. Non-guaranteed State Low Income Housing Tax Credit .......ccocce. [oiiiiiiiiieiccicciccieiies foreeee e eeeeieies foeeeieeeeereeeseeeseeeeesieesiees foeeeeeeiesieesieeeeeeeeeeesnees foeereeereeineans 0.0063 |.oeeveeeeeeeeeeeeeeeeeeees e 0.0120 |oooveeeeeieieeeeeeeeeeeees o, 0.0190 |oooveoeiiieieieeeeeees
79. All Other Low Income Housing Tax Credit ..........ccccoeeerereeieennnns 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 .............ccocooveerieeiinerenes feoeiiccecceeee XXX D, 0. G RSN URURURURURUR NURURRRN 0.0000 |.ouviveireeiieieiireereseiee e 0.1580 |.voueveirieireireireenies [ 0.1580 |oveveviieieieieieieisieins
82. Fixed Income Instruments - Affiliated
83. Common Stock - Unaffiliated ...........ccooeeiiiiiiiiiiiceeee
84. Common Stock - Affiliated ...
85. Preferred Stock - Unaffiliated
86. Preferred Stock - Affiliated ...
87. Real Estate - Unaffiliated ..
88. Real Estate - Affiliated ......
89. Mortgage Loans - Unaffiliated ............cccoooiiiininieeeceee
90. Mortgage Loans - Affiliated ..........cccoooiiiiiieniiee,
91. Other - Unaffiliated
92. Other - Affillated ........cooiiieieeee et 1,119,804 XXX XXX 1,119,804 0. 0000 0 1580 176,929 0 1580 176,929
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) 1,119,804 1,119,804 XXX XXX 176,929 XXX 176,929
ALL OTHER INVESTMENTS
94. NAIC 1 Working Capital Finance INVesStments .............ccocooeeeveees oo o, D0 & G RS URURURUR NSRS URPRRURPRURUR RURURRRN 0.0000 |.ouviveireeiieieiireereseiee e 0.0042 ..o e 0.0042 oo
95. NAIC 2 Working Capital Finance INVesStments .............ccoccceeeveees fooviiiiiiceceeeeeeeceee o, D0 & G RS URURURUR NSURURURURPRURURPRURUR RURRRRIN 0.0000 |.ouviveireeiieieiireereseiee e 0.0137 | e 0.0137 |
96. Other Invested Assets - Schedule BA ... [ e D0 & G RS URURURUR NSURURURURPRURURPRURUR RURRRRIN 0.0000 |.eveveireeiirieiirieenineniee fereeeiieis 0.1580 | [ 0.1580 |oveveviieieieieieieisieins
97. Other Short-Term Invested Assets - Schedule DA . XXX 0.0000 0.1580 0.1580
98. Total All Other (Sum of Lines 94, 95, 96 and 97) ... XXX XXX XXX XXX
99. Total Other Invested Assets - Schedules BA & DA (Sum of L|nes
29, 37, 64, 70, 74, 80, 93 and 98) 2,760,595 2,760,5% XXX XXX 496,063 XXX 496,063

(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.
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Asset Valuation Reserve - Replications (Synthetic) Assets

NONE

Schedule F - Claims

NONE

36, 37
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS

above)

(a) Includes $

reported as "Contract, membership and other fees retained by agents.”

Comprehensive (Hospital and Comprehensive (Hospital and Medicare Federal Employees Health
Total Medical) Individual Medical) Group Supplement Vision Only Dental Only Benefits Plan
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Amount % Amount % Amount % Amount % Amount % Amount % Amount %
1. Premiums written
2.  Premiums earned .
3. Incurred claims .
4. Cost contaiNnMEeNt EXPENSES ......cc.eeivieiieriiiriiiiiiinieii oeviieiieiiesieeeieeeieees foeeieeieesiieiieens oreeeeeseeieeseeeseesieees foeeeeeieeieeieers foreeeeeresieeeieeeeeseees foeereesieeereeereenrs oreeereeereeseseseesseesreees foeeseereeseesreirs foreereesreesreeereeseesseens foeereesreesreesieeses Joreesreesseressseeeieesienss foeereeesseesesieeies foeeereeereesieeeeesseeseens foeereeeeeseesnanns
5. Incurred claims and cost containment expenses
(Lines 3 and 4)
6. Increase in contract reserves
7. Commissions (a)
8. Other general insurance expenses ..
9. Taxes, licenses and fees
10. Total other expenses incurred
11.  Aggregate write-ins for deductions
12.  Gain from underwriting before dividends or refunds . |...
13. Dividends or refunds .........ccccooiiiiiieniiniesieeees
14.  Gain from underwriting after dividends or refunds
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
OVErflOW PAGE .....c.ooviiiiiiiiiiiciiiicicciccnieciiens e [ [ [ [ [ o [ o o [oeeeee s [oeeee e [ [
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11
above)
Medicare Title XVIII Medicaid Title XIX Credit A&H Disability Income Long-Term Care Other Health
15 16 17 18 19 20 21 22 23 24 25
Amount % Amount % Amount % Amount % Amount % Amount
1. Premiums written
2. Premiums earned
3. Incurred claims
4. Cost containment expenses .
5. Incurred claims and cost containment expenses
(Lines 3 and 4)
6. Increase in contract reserves .
7. Commissions (@) ....cceveenueeneennne
8. Other general insurance expenses ..
9. Taxes, licenses and fees ..........
10. Total other expenses incurred ..
11.  Aggregate write-ins for deductions ................
12.  Gain from underwriting before dividends or refunds . |...
13. Dividends or refunds .........ccccooiiiiiieniiniesieeees
14.  Gain from underwriting after dividends or refunds
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
overflow page
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (Continued)

PART 2. - RESERVES AND LIABILITIES

ook wN

1.

.__Increase in total premium reserves

Unearned premiums ...

1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
A. Premium Reserves:

Advance premiums ..
Reserve for rate credits .........

Total premium reserves, current year
Total premium reserves, prior year

B.C

abwON =

o

ntract Reserves:
Additional reServes (@) .......ccooereerienieeniereee e
Reserve for future contingent benefits
Total contract reserves, current year ..
Total contract reserves, prior year. .........c.cccccevvenn
Increase in contract reserves

C.Cl

aim Reserves and Liabilities:

3.1 Lines 1.1 and 2.1
3.2 Claim reserves and liabilities, December 31, prior year
3.3 Line 3.1 minus Line 3.2

1. Total current year
2. Total prior year
3. Increase
PART 3. - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
1. Claims paid during the year:
1.1 On claims incurred prior to current year
1.2 On claims incurred during current year
2. Claim reserves and liabilities, December 31, current year:
2.1 On claims incurred prior to current year ..
2.2 On claims incurred during current year
3. Test:

PART 4. - REINSURANCE
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health

A. Reinsurance Assumed:

1. Premiums Writlen .......cccooiiiiiiiiiiiesieeeeeeeeeieeeeseeseesee e 706 | e e o e [ i e i [ o [ 766

2. Premiums €arned .........cccoceiiiiiiiiiniicniieiineesee e e 100 | [ i [ o s fern i e i e 766

3. Incurred Claims .......cccoooieiiiiiiiieeneeseeeeeeeeeeee e e 820,857 o e e e [ i [ fn [ o 387,676 | e 33,181

4. Commissions
B. Reinsurance Ceded:

1. Premiums Written ... e 3,810 | e [ e s o e o e [0 1 AR URURUU RSN 38,102

2. Premiums earned e 83810 [ [ s e fe [ e o [ 5,708 [ceeeeeeeieeienieeie oreenieenieeiens 38,102

3. IncUImed ClaimS ......ccoiiiiiiiiiiiee e e 1,885,759 .. oo o [ e s i e e e 1,628,139 [ooveeiiieiiiiiee e (42,380),

4. Commissions

(a) Includes $

premium deficiency reserve.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE H - PART 5 - HEALTH CLAIMS

1 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health Total
A. Direct:
1. INCUITEd ClAIMS ... [ oo [t nee [ o [ [ e [t [ 1,240,463 |....ooviiiins [ (75,561)..ccvennee 1,164,902
2. Beginning claim reserves and liabilities ................ccoooiiiiiiiiins foriiiiiiiiiiiiiies [erreneserenenens oo e [ e [ [ [eererr e e 605,580 |....oceovveiiriiiies oo 12,475,361 |............. 13,080,941
3. Ending claim reserves and liabilities ................ccocoiiiiiiiiiiiis friiiiiiiiiciiies [ o s [ o e [ e e 521,067 |.eoveerveiiecinens foees 11,821,953 |............. 12,343,020
4. Claims Paid .......ccoviviiiiisccc s [ [t [oeeenenenensennene[reeeene e [eeeereeeeen s [ [ oo [eeene e [oeeeeeens 1,324,976 oo o 577,847 |...ccoceenee 1,902,823
B. Assumed Reinsurance:
1. INCUITEd ClAIMS ..o [ e [ neieiee [ [rereeeeneeneennes [t [ e [ [ 387,676 ..o e 33,181 | 420,857
2. Beginning claim reserves and liabilities ...............ccccoviviiiiiiiis i [ oo [ [ o [ [ [eereeee s e eennes [ [oereenens 22,136,689 |............ 22,136,689
3. Ending claim reserves and liabilities ..............cccccceviiiiiiiiiiiiies friiiiiieiiieieiees [ [oerieeiisiiineinieies e sieienies e [oereeeeeeeseieneies [reesee e [reeeseeenesennseens [oereeeeseeseeneies Joeresieenieeneeeines e seees [eereeiens 21,597,593 |.cornnnne 21,597,593
4. Claims Paid .......cooooviiiiiiiiiccccc s | [t [oereeenennnnsneee [reeeeene e [orreeeeens [ [ e [ [oeeeeeens 387,676 ..o o 572,277 |oceei 959,953
C. Ceded Reinsurance:
1. InCUITed ClAIMS ... [ [ eeerenenenseeenene e [eeereneennrnnns [ [ oo [ [eeeeeens 1,628,139 [ oo (42,380)|.....ccecnee 1,585,759
2. Beginning claim reserves and liabilities ................ccocoiiiiiiiins foriiiiiiiiiciiies [oeerenerereneneis oo s [ o s [ [eererr e e 605,580 [....ocvevveiiiiiies oo 35,019,626 |............ 35,625,206
3. Ending claim reserves and liabilities ..............cccooooiiiiiiiiiiiis friiiiiiiiiiiiies [ oo s [ o e [ e e 521,067 |.eovevreiieeieiens foeee 33,813,971 |[.ceee 34,335,038
4. Claims Paid .......ccoviviiiiisccc s [ [t [oeeenenenensennene[reeeene e [eeeereeeeen s [ [ oo [eeene e [oeeeeeens 1,712,652 oo o 1,163,275 |....cocece 2,875,927
D. Net:
1. INCUITEd ClAIMS ..o [t [oereeenneineeneies [ neenee [erreerirenseneenes [oereererenerrnenneies [oeeseenee e [ oo [t neennee [t e [ [
2. Beginning claim reserves and liabilities ................ccocooiiiiiiiis foriiiiiiiiiiiiiies [ oo e [ e s [ e [ [ [ (407 ,576)|......covevenee (407,576)
3. Ending claim reserves and liabilities ..............ccocccoviiiiiiiiiiins foeiiieiiieiiieieniens [ [oereeeiieieieieseies foeeesieiesieeniseinns [ereeereseie e [oerereenieeneerinies [reeerieese s [ereeee s [eerereeereeerennes e [ [ (394,425)(.....cocveeee (394,425)
4. Claims Paid .......cccouiiiiiiiiisceccce s [ [t oerenenenensseeeene[eeeeenenenenssieees [eereeeenenensnnes [ [ s [ [eeeenerennseeeens [ [eeeeeeeeens (13,151) | (13,151)
E. Net Incurred Claims and Cost Containment Expenses:
P [ o0 (Yo el =TT g =T To oo oy Aot ql e g = L A=Y (o= T o o SO A R O S RO R S AR KRR R
2. Beginning reserves and liabilities ...............ccooooiiiiiiiiiiiiins e [eeeresenenesenens oo [ [ o [ rennnes [eeee e s [erre e [ [ [eereieen (407 ,576)|......covevenee (407,576)
3. Ending reserves and liabilities .............ccccoviiiiiiiiiiiiiiiiins s [ o [ [ [oereree s [ [ [ e [ oo (394,425)(.....cocveeee (394,425)
4. Paid claims and cost containment expenses (13,151) (13,151)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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
...... 84824 ......|..04-6145677 ..|..04/01/2006 .. [COMMONWEALTH ANN AND LIFE INS CO. ..occovrrerreenecns MA...ooeiiiies [ CO/G e reeeeene. 1,154,870
...... 84824 ......|..04-6145677 ..|..04/01/2013 .. |COMMONWEALTH ANN AND LIFE INS CO. ..ecoerrreirnenns MA....ooooveee e CORW/L ... 268,732,744 270,649,346
0299999. General Account - U.S. Affiliates - Other 269,887,614 270,649,346
0399999. Total General Account - U.S. Affiliates 269,887,614 270,649,346
0699999. Total General Account - Non-U.S. Affiliates
0799999. Total General Account - Affiliates 269,887,614 270,649,346

..13-1851754 ..|..04/01/2009 .. [AMERICAN PROGRESSIVE L&H INS OF NY ... ..33,112,187 |.

..13-1851754 ..|..04/01/2009 .. [AMERICAN PROGRESSIVE L&H INS OF NY ... ....56,745 |.

..13-1851754 ..|..04/01/2009 .. [AMERICAN PROGRESSIVE L&H INS OF NY ... 157,955 |.

..13-1851754 ..|..04/01/2009 .. [AMERICAN PROGRESSIVE L&H INS OF NY 331,562 |.

..06-0303370 ..|..01/01/1982 .. CONNECTICUT GEN LIFE INS CO

..48-1024691 ..|..01/01/1981 .. [EMPLOYERS REASSUR CORP .......eeeereerieesiienieenieenieeneenneseeseesieeseeesseessessnessnesseesnes [ KSuuiovioninnies [eenee bl YRTZD i e Ol 88,371 s 5,186

..35-0472300 ..|..01/01/1977 .. [LINCOLN NATL LIFE INS CO ..eceeeruerreereereeneeneenieenieeneeeneennnessneseeseeseesseesseeseenns | INevonioniinics [ene e bl RTZD i ] e Ol e 26,418 s 1,337 |.

..13-3646501 ..|..07/01/2012 .. [ JOHN HANCOCK LIFE INS CO OF NY 761,759,495 |.

..13-3114906 ..|..03/01/1985 .. [METROPOLITAN TOWER LIFE INS CO

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New York .

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New York .

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New York .

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New York .

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New York

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New York

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New York .

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New York . X

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New York . ..10,841,273 |.

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New York . ...2,588 |.

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New York . ..10,894,524 |.

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New YOrk .......ccccoooiroinionienieeneenennennennees [NV e [ COFW/ L | et DS e e 891,979 |.

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New York . ..85,316,882 |.

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New YOrk .......ccccoooervemienieenennennennenienees [NV [ COPW/ T | XKL e 344,712,307 e 6,644,517

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New York

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New York . .31,645,979 |.

..13-1970218 ..|..10/01/2013 ..[Aviva Life and Annuity Company of New York . . 42,526,795 |.

..13-1970218 ..|..01/01/2019 ..[Aviva Life and Annuity Company of New YOrk .......cccccoooeriinoenienieeneeneeneeneenes [NY e [ dCOFW/ T | e ADB |

..13-1970218 ..|..01/01/2019 ..[Aviva Life and Annuity Company of New York .

..13-1970218 ..|..01/01/2019 ..[Aviva Life and Annuity Company of New YOrk .......cccccooeriinvinienieenieeneeneeneenes [NV [ dCOFW/ T | et DS e X

..13-1970218 ..|..01/01/2019 ..[Aviva Life and Annuity Company of New York . 91,014,732 |. .

..13-1970218 ..|..01/01/2019 ..[Aviva Life and Annuity Company of New York . 10:270,000 |+eeeeeeieeee e 1,461 |. 1,296,414 |.

..16-1530706 ..|..01/05/2019 .. {USAA LIFE INS CO OF NY 141,801, 166 .... 133,313,266

..16-1530706 ..|..07/01/2021 .. [{USAA LIFE INS CO OF NY 198,363,511 |..eeeeeiieieeiene 2,765,702

..13-5570651 ..|..10/01/2022 .. [EQUITABLE FINANCIAL LIFE INSURANCE COMPANY . .2,660,083,314 |. ..2,907,185,954 |.

..13-5570651 ..|..10/01/2022 .. [EQUITABLE FINANCIAL LIFE INSURANCE COMPANY 1,323,466,410 929,501,426
0899999. General Account - U.S. Non-Affiliates 4,787,280,933 6,544,019,824 4,007,402,708 29,101,033 298,907,910
1099999. Total General Account - Non-Affiliates 4,787,280,933 6,544,019,824 4,007,402,708 29,101,033 208,907,910
1199999. Total General Account 4,787,280,933 6,813,907,438 4,007,402,708 29,101,033 569,557, 256

...... 84824 ......[..04-6145677 ..]..04/01/2013 .. JCOMMONWEALTH ANN AND LIFE INS €0. ..ovoovooororeomomsmomeonesmenmenmenmenmenmenmenmsnmenonee [Mueroreomeoneone Loonees COFW/T covoiorioieeiOhesieeie [ooeerssseeesessmessesmessensens [oorsmssssssessensensensonsaness |reesessonsonsonsomsansemsansenones Josesomsonsmsonensennensensenmans |ooeeressensenserser396,513,462 [oovirririrsrsrsrsssresnineans

1399999. Separate Accounts - U.S. Affiliates - Other 396,513,462
1499999. Total Separate Accounts - U.S. Affiliates 396,513,462
1799999. Total Separate Accounts - Non-U.S. Affiliates
1899999. Total Separate Accounts - Affiliates 396,513,462
2199999. Total Separate Accounts - Non-Affiliates
2299999. Total Separate Accounts 396,513,462
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 4,787,280,933 6,813,907,438 4,007,402,708 29,101,033 396,513,462 569,557, 256
2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)
9999999 - Totals 4,787,280,933 6,813,907,438 4,007,402,708 29,101,033 396,513,462 569,557, 256
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE S - PART 1 - SECTION 2

Reinsurance Assumed Accident and Health Insurance Listed by Reinsured Company as of December 31, Current Year

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

NAIC Type of Type of Other Than for Reinsurance Payable Modified
Company ID Effective Domiciliary | Reinsurance Business Unearned Unearned on Paid and Coinsurance Funds Withheld

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

...... 84824 ......|..04-6145677 ..|..04/01/2006 .. |COMMONWEALTH ANNUITY LIFE INSURANCE COMPANY .........ccooovvrieiirnienicnicninnicnene [MAciiiin [ OA o [ LD e B78 [ e 92,750 [ e i,

0299999. U.S. Affiliates - Other 678 92,750
0399999. Total - U.S. Affiliates 678 92,750

0699999. Total - Non-U.S. Affiliates

0799999. Total - Affiliates

..47-0619971 ..]..01/01/1992 .. [ACCEPTANCE INSURANCE CONPANY

..AA-9995000 .. |..01/01/1970 .. |AMERICAN ACCIDENT REINSURANCE - POOL | .

..AA-9995001 ..{..01/01/1980 .. |AMERICAN ACCIDENT REINSURANCE - POOL |1

..35-0145825 ..|..01/01/1981 .. | AMERICAN UNITED LIFE INSURANCE COMPANY .

..AA-9995012 ..|..01/01/1987 ..|ASSOCIATED ACCIDENT & HEALTH REINS ..

..82-0351206 .. |..01/01/2001 ..|ASSOCIATED LOGGERS EXCHANGE .......

.. 13-5010440 ..{..11/01/1994 ..|CONTINENTAL INSURANCE COMPANY .......ooveorvemvenrerriersnienssenssnssnnssnssnssensenssens |Pheeciieieniieis [ eveneees Q& o] ereee s SLEL s oot [oesieieese s sssssesses oessessesss s sneas

..42-0234980 ..{..01/01/1993 ..|EMPLOYERS MUTUAL CASUALTY CONPANY .. 1,245,400 |.

.. 13-2673100 ..|..01/01/1994 ..|GENERAL REINSURANCE CORPORATION 1,603,338

..AA-9995098 ..|..01/01/1998 ..|GLOBAL ACCIDENT LINE SLIP

..84-0467907 ..|..01/01/1990 .. |GREAT WEST LIFE AND ANNUITY INS COMPAY .....vovvervevenrienneriensseienssninnsenns | C0eioevinrieniens [ evrereesOTH oo | e Ol o foeeieiissieiessesssisneniens foeesiennniissenseeneens 0,172 s

..AA-9995096 .. |..02/01/1992 ..|LDG RE UNDERWRITERS OCCUPATIONAL A&H FACILITY

..23-6200024 ..|..01/01/1992 .. [MUTUAL BENEFIT INSURANCE COMPANY .........

..31-4177100 ..{..01/01/1992 .. NATIONWIDE MUTUAL INSURANCE COMPANY ..

..36-1577440 ..|..01/01/1996 .. |OLD REPUBLIC LIFE INSURANCE CONPANY ..

..AA-9995050 .. |..01/01/1987 .. |PINEHURST ACCIDENT REINSURANCE GROUP 2,400,478

..86-0274508 .. |..01/01/1996 .. |REPWEST INSURANCE CONPANY ....... ... 910,232

..39-6040276 ..|..01/01/1997 ..|SENTRY LIFE INS. CO. ..oveoveee.

..AA-9995074 ..|..01/01/1999 ..|SPECIAL RISK REINSURANCE FACILITY

..AA-9995103 ..|..01/01/1994 ..|SPECIAL RISK REINSURANCE FACILITY 11

..39-0989781 ..|..01/01/1992 .. | TRANSAMERICA LIFE INS CO
0899999. U.S. Non-Affiliates

...... 00000 ......[..AA-1127101 ....01/01/2001 ..JLLOYD'S SYNDICATE NUMBER 11071 ....ovoiveoveovorirsiciesissssssnis e nsnenes .

0999999. Non-U.S. Non-Affiliates 96,774
1099999. Total - Non-Affiliates 88 11,948,720
1199999. Total U.S. (Sum of 0399999 and 0899999) 766 11,851,946
1299999. Total Non-U.S. (Sum of 0699999 and 0999999) 96,774
9999999 - Totals 766 11,948,720




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7
NAIC
Company ID Effective Domiciliary
Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses
...... 84824 ......|..04-6145677 ..|..04/01/2006 ..|COMMONWEALTH ANN & LIFE INS CO 637,320
...... 62200 ......|..95-2496321 ..|[..10/01/2020 ..|ACCORDIA LIFE & ANN INS CO A ... (2,644,680)
0299999. Life and Annuity - U.S. Affiliates - Other (2,007,360)
0399999. Total Life and Annuity - U.S. Affiliates (2,007,360)
...... 00000 .....J..AA-3191237 ..]..04/01/2013 ..[GLOBAL ATLANTIC RE LIMITED ...o.oveoveovoveroisieciensenesnssnssnssnssnssnenenesnesssnssnsenssnsens |BMeosiisisiiniens fooveenssnssssnsnesnossesssnssnses |oossensensensensenss 15, 712,404
0599999. Life and Annuity - Non-U.S. Affiliates - Other 15,712,404
0699999. Total Life and Annuity - Non-U.S. Affiliates 15,712,404
0799999. Total Life and Annuity - Affiliates 13,705,044

... 11,739,747
... 301,374
. 130,634

..47-0098400 .. |..12/01/2015 .. | AVERITAS LIFE INS CORP
..82-4533188 .. [..00/01/1999 ..|CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH)
..82-4533188 .. [..08/18/2008 ..|CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH)
..13-2572994 .. (..06/01/2002 .. | GENERAL RE LIFE CORPORATION ...
..13-2572994 .. (..02/01/2003 ..|GENERAL RE LIFE CORPORATION ...

..13-2572994 .. (..04/01/2009 ..|GENERAL RE LIFE CORPORATION
..58-0828824 .. (..01/01/2019 ..|MUNICH AVER REASSUR CO
..38-2341728 ..|..01/01/2000 .. |PAVONIA LIFE INSURANCE COMPANY OF MICHIGAN
..63-0761690 .. [..01/01/1995 ..|PROTECTIVE LIFE & ANNUITY INS CO ......... ... |AL. .
..43-1235868 .. [..06/01/2002 .. |RGA REINSURANCE COMPANY ......... ... |MO.. . .100,080 |...
..43-1235868 .. [..02/01/2003 ..|RGA REINSURANCE COMPANY .. . .265,637 |...
..43-1235868 .. [..08/18/2008 ..|RGA REINSURANCE COMPANY ..
..43-1235868 .. [..01/01/2018 ..|RGA REINSURANCE COMPANY ................... ... |MO.. .
..13-3126819 .. [..05/23/1983 ..|SCOR GLOBAL LIFE USA REINSURANCE COMPANY . ... |DE. PR
..13-3126819 ..[..12/01/1988 ..|SCOR GLOBAL LIFE USA REINSURANCE COMPANY . . 99,003 |...
..13-3126819 .. .. 12/01/1991 ..|SCOR GLOBAL LIFE USA REINSURANCE COMPANY .........ococoovieiviiiienieiciiecnieciieeiieeieee [DE o 5,165,884
..13-3126819 .. [..09/01/2000 ..|SCOR GLOBAL LIFE USA REINSURANCE COMPANY ..........ccccovioiiimimienieicnieciincieneceeeeee | DB s 2,177,09 |...oovvenrinns 3, 047 750
..13-3126819 ..{..03/01/2001 ..|SCOR GLOBAL LIFE USA REINSURANCE COMPANY . 206,318 |

..4,046,622
. 137,634
. 391,003

..13-3126819 .. [..06/01/2002 .. |SCOR GLOBAL LIFE USA REINSURANCE COMPANY . 59,940 . 2,354,135
..13-3126819 ..[..02/01/2003 ..|SCOR GLOBAL LIFE USA REINSURANCE COMPANY .........ococoovioiiinieicnieciieciincnieeceeecees | DB . ...51,613
..13-3126819 ..[..05/01/2003 ..|SCOR GLOBAL LIFE USA REINSURANCE COMPANY . . 7,789,561 |... ..1,254,000

..13-3126819 .. {..10/01/2003 ..|SCOR GLOBAL LIFE USA REINSURANCE COMPANY .
..13-3126819 ..[..08/01/2004 ..|SCOR GLOBAL LIFE USA REINSURANCE COMPANY .
..13-3126819 ..(..07/01/1997 ..|SCOR GLOBAL LIFE USA REINSURANCE COMPANY .
..13-3126819 ..|..06/01/2005 ..|SCOR GLOBAL LIFE USA REINSURANCE COMPANY
..23-2038295 .. |..08/01/2004 ..|SCOTTISH RE US INC
..84-0499703 .. (..01/01/1992 ..|SECURITY LIFE OF DENVER INSURANCE COMPANY
..84-0499703 .. (..11/01/1998 ..|SECURITY LIFE OF DENVER INSURANCE COMPANY
..06-0839705 .. |..07/15/1983 ..|SWISS RE LIFE & HEALTH AMERICA, INC .....

..06-0839705 .. |..12/01/1988 ..|SWISS RE LIFE & HEALTH AMERICA, INC .
..06-0839705 .. |..12/28/1991 ..|SWISS RE LIFE & HEALTH AMERICA, INC .

..... 217,800 |...
120,318 |...

201,099
35,776

. 133,706
..2,234,656

142319 [
1721549 |
161071 |

503544 |.. 101,604

..06-0839705 .. (..05/01/1993 ..|SWISS RE LIFE & HEALTH AMERICA, INC . 685,474 |... . 337,493
..06-0839705 .. [..01/01/1997 ..|SWISS RE LIFE & HEALTH AMERICA, INC .....ocoooioiiiiiiiiiiciiciecceeciececieceens MO . 201,099
..06-0839705 .. (..07/01/1997 ..|SWISS RE LIFE & HEALTH AMERICA, INC 201,099
..06-0839705 .. (..08/01/1998 ..|SWISS RE LIFE & HEALTH AMERICA, INC 145,149
..06-0839705 .. |[..11/01/1998 ..|SWISS RE LIFE & HEALTH AMERICA, INC . ..8,070,989
..06-0839705 .. (..03/01/2001 ..|SWISS RE LIFE & HEALTH AMERICA, INC . ...40,635
..06-0839705 .. |..12/01/2001 ..|SWISS RE LIFE & HEALTH AMERICA, INC . .979,317

..06-0839705 .. ..03/01/2002 ..|SWISS RE LIFE & HEALTH AMERICA, INC .
..06-0839705 .. ..06/01/2002 .. |SWISS RE LIFE & HEALTH AMERICA, INC .
..06-0839705 .. |..02/01/2003 ..|SWISS RE LIFE & HEALTH AMERICA, INC .
..06-0839705 .. (..07/01/2005 ..|SWISS RE LIFE & HEALTH AMERICA, INC .
..06-0839705 .. ..08/16/2010 ..|SWISS RE LIFE & HEALTH AMERICA, INC
..35-0472300 .. (..04/01/1992 ..|THE LINCOLN NATIONAL LIFE INSURANCE COMPANY

..35-0472300 .. (..09/01/1996 ..|THE LINCOLN NATIONAL LIFE INSURANCE COMPANY ... . 116,119
..356-0472300 .. (..01/01/2001 ..| THE LINCOLN NATIONAL LIFE INSURANCE COMPANY ... . ... 145,149
..35-0472300 .. |..04/01/2015 .. | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY N o, 1,190,759 [ 2,949,105
0899999. Life and Annuity - U.S. Non-Affiliates 23,386,656 42,243,540
1099999. Total Life and Annuity - Non-Affiliates 23,386,656 42,243,540
1199999. Total Life and Annuity 23,386,656 55,948,584

1499999. Total Accident and Health - U.S. Affiliates
1799999. Total Accident and Health - Non-U.S. Affiliates
1899999. Total Accident and Health - Affiliates
..35-0145825 ..|..01/01/1995 .. | AMERICAN UNITED LIFE INSURANCE COMPANY ....
..AA-9995012 ..|..01/01/1987 ..|ASSOCIATED ACCIDENT & HEALTH REINS ...
..82-4533188 ..|..01/01/1994 ..|CANADA LIFE ASSURANCE COMPANY ..............
..06-0303370 ..|..01/01/1994 ..|CONNECTICUT GENERAL LIFE INSURANCE COMPANY .
..38-2145898 ..|..01/01/1993 ..|DORINCO REINSURANCE COMPANY
.. 13-5570651 ..|..01/01/1997 ..|EQUITABLE FINANCIAL LIFE INSURANCE COMPANY
.. 22-2005057 ..|..01/01/1996 ..|EVEREST REINSURANCE COMPANY .................
..13-3114906 ..|..01/01/1996 ..|METROPOLITAN TOWER LIFE INS CO
.. 13-2572994 ..|..01/01/1985 ..|GENERAL RE LIFE CORPORATION .................
..13-5123390 ..|..01/01/1996 ..|GUARDIAN LIFE INSURANCE COMPANY OF AMERICA .
..06-0974148 ..|..01/01/1996 ..|HARTFORD LIFE INSURANCE COMPANY ........... ... |CT. .
..13-5129825 ..|..01/01/2009 .. |HANOVER INSURANCE COMPANY ...... oo [NH . 9 120 105
..74-2195939 ..|..01/01/1996 .. . 136,343
..AA-9995096 ..|..01/01/1992 ..
..35-0472300 ..|..01/01/1995 ..
..23-2044256 ..|..01/01/1993 ..|LONDON LIFE REINS CO ....cevvervvreeriirennnns
.. 13-5581829 ..|..10/01/1997 ..|METROPOLITAN LIFE INSURANCE COMPANY .....
..46-0164570 ..|..01/01/1993 ..|MIDLAND NATIONAL LIFE INSURANCE COMPANY
.. 13-4924125 ..|..01/01/1998 .. |MUNICH REINSURANCE AVERICA INC .........
.. 72-0281240 ..|..01/01/1993 ..|PAN AMERICAN LIFE INSURANCE COMPANY ..
..06-0493340 ..|..01/01/1993 ..|PHOENIX LIFE INSURANCE COMPANY .........
..AA-9995050 ..|..01/01/1987 ..|PINEHURST ACCIDENT REINSURANCE GROUP
..36-3030511 ..|..01/01/1993 ..|PRAETORIAN INSURANCE COMPANY
..23-1641984 ..|..01/01/1997 ..|Q.B.E. REINSURANCE CORPORTATION ....
..23-0580680 .. |..01/01/1999 ..|RELIANCE INSURANCE COMPANY ............
..36-0883760 ..|..01/01/1993 ..|RELIANCE STANDARD LIFE INSURANCE COMPANY .
..41-0451140 ..|..01/01/1987 ..|RELIASTAR INSURANCE COMPANY .......
..86-0274508 ..|..01/01/1993 ..|REPWEST INSURANCE COMPANY ...
..43-1235868 ..|..01/01/1993 ..|RGA REINSURANCE COMPANY .........
..AA-9995074 ..|..01/01/1989 ..|SPECIAL RISK REINSURANCE FACILITY ....
..AA-9995103 ..|..01/01/1994 ..|SPECIAL RISK REINSURANCE FACILITY 11
..38-1082080 ..|..01/01/1994 ..|SUN LIFE ASSURANCE COMPANY OF CANADA
..06-0839705 ..|..01/01/1996 ..|SWISS RE LIFE & HEALTH AMERICA, INC
..39-0989781 ..|..01/01/1992 ..| TRANSAMERICA LIFE INSURANCE COMPANY .
.. 13-5616275 ..|..01/01/1998 ..| TRANSATLANTIC REINSURANCE COMPANY ........
..06-1117063 ..|..06/01/1999 ..| TRENWICK AMERICA REINSURANCE CORPORATION
1999999. Accident and Health U.S. Non-Affiliates
..AA-1360182 ..|..01/01/1995 ..|ALLIANZ SPA
..AA 1126529 ..|..01/01/2001 .. [LLOYDS SYNDICATE 529
..AA-1127209 ..|..01/01/1995 ..|LLOYDS SYNDICATE 718 ...
..AA-1127101 ..|..01/01/2001 .. |LLOYDS SYNDICATE 1101 ..
.. AA-1127206 ..|..07/01/2004 ..|LLOYDS SYNDICATE 1206

20,593 |...
4,895 |...
4,760 |...

. 180,310
...12,816
. 184,123
197,625
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year

SCHEDULE S - PART 2

1 2 3 4 5 6 7
NAIC
Company ID Effective Domiciliary
Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses
...... 00000 ......|..AA-1123000 ..|..01/01/2001 ..|LLOYDS SYNDICATE 9118
...... 00000 ..AA-1561007 ..{..01/01/1985 .. MANUFACTURERS LIFE INSURANCE COMPANY .| CAN.. . 154,428
...... 00000 ..AA-1120950 ..|..01/01/1994 .. MERCANTILE & GENERAL REINS CO LTD . ... 22,670
...... 00000 ......[..AA-1340006 ..|..01/01/1995 .. |UNION REINSURANCE COMPANY cevneeeneen 4,313
2099999. Accident and Health - Non-U.S. Non-Affiliates 60,402 812,436
2199999. Total Accident and Health - Non-Affiliates 394,426 11,948,772
2299999. Total Accident and Health 394,426 11,948,772
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 23,720,680 51,372,516
2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999) 60,402 16,524,840
23,781,082 67,897,356

9999999 Totals - Life, Annuity and Accident and Health

43.1
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE S - PART 3 - SECTION 1

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

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance
..... 62200 .....|...95-2496321 ..[10/01/2013 . |ACCORDIA LIFE AND ANNUITY COMPANY e [ 28
..... 62200 .....|...95-2496321 ..[10/01/2013 . |ACCORDIA LIFE AND ANNUITY COMPANY ... 77,943,758 |... 466,826,955 |... 159,643,609
..... 62200 .....|...95-2496321 ..[10/01/2013 . |ACCORDIA LIFE AND ANNUITY COMPANY ... .
..... 62200 .....|...95-2496321 ..[10/01/2013 . |ACCORDIA LIFE AND ANNUITY COMPANY ...
..... 62200 .....|...95-2496321 ..[10/01/2013 . |ACCORDIA LIFE AND ANNUITY COMPANY ... . 112,264,171 |...
..... 62200 .....|...95-2496321 ..[10/01/2020 . |ACCORDIA LIFE AND ANNUITY COMPANY ...
..... 62200 .....|...95-2496321 ..[10/01/2020 . |ACCORDIA LIFE AND ANNUITY COMPANY
..... 62200 .....|...95-2496321 ..[10/01/2020 . |ACCORDIA LIFE AND ANNUITY COMPANY reeieenen... 8,276,848 ...... 8,259,669 (1,175,387)
..... 62200 .....|...95-2496321 ..[10/01/2020 . |ACCORDIA LIFE AND ANNUITY COMPANY ... 19,672,313 |... .20,685,959 |.. . (2,793,646) . 415,147,641
..... 62200 .....|...95-2496321 ..[10/01/2020 . |ACCORDIA LIFE AND ANNUITY COMPANY ... v 14,884 R . .26,673,251
..... 62200 .....|...95-2496321 ..[10/01/2020 . |ACCORDIA LIFE AND ANNUITY COMPANY ... 44,451,442 425,337,843
..... 62200 .....|...95-2496321 ..[10/01/2020 . |ACCORDIA LIFE AND ANNUITY COMPANY ... 2,743,205 3,022,350
..... 62200 .....|...95-2496321 ..[10/01/2020 . |ACCORDIA LIFE AND ANNUITY COMPANY ... 386,017,133 |... 401,289,494 |..
..... 62200 .....|...95-2496321 ..[10/01/2020 . |ACCORDIA LIFE AND ANNUITY COMPANY .24,801,615 |... .28,910,272 |..
...04-6145677 ..|12/30/2005 . | COMMONWEALTH ANN & LIFE INS CO .... .22,018,486 |... .23,563,466 |..
84824 ... ...04-6145677 .| 12/30/2005 . | COMMONNEALTH ANN & LIFE INS CO ....ocovvvcvvvvevicinnicincinicinieiiecevieeveeeene [MAciiiis | e 007G | Ol |, 113,596,168 ..o 2,357,442 | 2,504,958
84824 ..... ...04-6145677 .| 12/30/2005 . | COMMONNEALTH ANN & LIFE INS CO ...coovvvvevivnriinnicincinicnnienseceveeeeeeeene [MAciiis | 007 L | b VA i o, 1,844,376 |............... 2,252,755
... 84824 ..... ...04-6145677 .| 12/30/2005 . | COMMONNEALTH ANN & LIFE INS €O ....ocoooveovienicnnicnicnisnsnscinscnnnennnnene [MAviiciiin i 00/ Lo | e Ol o 216,527,821 |...coovnenene 6,485,777 oo 6,886,050
0299999. General Account - Authorized U.S. Affiliates - Other 3,482,336,495 1,775,504,845 1,724,599, 461 ,579, 1,218,720,455
0399999. Total General Account - Authorized U.S. Affiliates 3,482,336,495 1,775,504,845 1,724,599, 461 2,579,263 1,218,720,455
..... 00000 .....|...AA-3191237 ..[{05/01/2013 . |GLOBAL ATLANTIC RE LIMITED eeeennn... 609,407,596 ...657,956,416 |................6,612, 117 eeven... 618,263,754
..... 00000 .....|...AA-3191237 ..[10/01/2022 . |GLOBAL ATLANTIC RE LIMITED ... oo 2,460,577, 066 ... .2,680,055,052 |.
..... 00000 .....]|...AA-3191237 ..[10/01/2022 . | GLOBAL ATLANTIC RE LIMITED ......... 1,224,206, 429 oeeee...... 856,307,969
0599999. General Account - Authorized Non-U.S. Affiliates - Other 4,294,191,091 657,956,416 3,542,975, 138 618,263, 75
0699999. Total General Account - Authorized Non-U.S. Affiliates 4,294,191,091 657,956,416 3,542,975, 138 618,263,754
. Total General Account - Authorized Affiliates 3,482,336,495 6,069,695,936 2,382,555,877 3,545,554,401 1,836,984,209

...41-0417830 ..[07/01/2001 . |MINNESOTA LIFE INS CO ....

...63-0761690 ..|01/01/1995 . |PROTECTIVE LIFE & ANNUITY INS

...47-0008400 ..|12/01/2015 . |AVERITAS LIFE INS CORP
...82-4533188 ..|09/01/1999 . | CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH)
...82-4533188 ..|09/01/1999 . | CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH)
...82-4533188 ..|09/01/1999 . | CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH)
...82-4533188 ..|09/01/1999 . |CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH) ..
...82-4533188 ..|09/01/1999 . | CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH) ..
...82-4533188 ..|09/01/1999 . | CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH) ..
...82-4533188 ..|09/01/1999 . |CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH) ..
...82-4533188 ..|03/01/2002 . |CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH) ..
...82-4533188 ..|03/01/2002 . |CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH) ..
...82-4533188 ..|03/01/2002 . |CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH) ..
...82-4533188 ..|03/01/2002 . |CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH)
...82-4533188 ..|08/18/2008 . |CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH)
...82-4533188 ..|08/18/2008 . |CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH) ..
...82-4533188 ..|08/18/2008 . |CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH) ..
...82-4533188 ..|11/08/2008 . |CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH) ..
...82-4533188 ..|11/08/2008 . |CANADA LIFE ASSURANCE COMPANY (U.S. BRANCH) ..
...59-2859797 ..|08/16/2010 . |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA
...59-2859797 ..|08/16/2010 . |HANNOVER LIFE REASSURANCE COMPANY OF AMERICA
...58-0828824 ..|07/01/1983 . |MUNICH AVER REASSUR CO

...58-0828824 ..|09/01/1985 . |MUNICH AVER REASSUR CO

...58-0828824 ..|03/01/2002 . |MUNICH AVER REASSUR CO

...58-0828824 ..[03/01/2002 . |MUNICH AVER REASSLR CO ...

...58-0828824 ..[03/01/2002 . |MUNICH AVER REASSLR CO ...

...58-0828824 ..[03/01/2002 . |MUNICH AVER REASSLR CO ...

...58-0828824 ..[01/01/2007 . |MUNICH AVER REASSLR CO ...

...58-0828824 ..|01/01/2007 . [MUNICH AVER REASSUR CO

................ 8,801,001

13,600 |

1,675,000 |..
590,162,641 | .
77501 |

79,420,752 |...

18500511 |..
682,110 |

1,237.4%0 | .
875,229 | .

..... 1,289,916

..... 1,223,699
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Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance
... 66346 ...58-0828824 ..|01/01/2019 . |MUNICH AVER REASSUR CO
... 66346 .....[...58-0828824 ..|01/01/2019 . (MUNICH AMER REASSUR CO ...
... 66346 .....[...58-0828824 ..|01/01/2019 . (MUNICH AMER REASSUR CO ...
... 66346 .....[...58-0828824 ..|01/01/2019 . (MUNICH AMER REASSUR CO ...
... 66346 .....[...58-0828824 ..|10/01/2022 . (MUNICH AMER REASSUR CO ...
... 93777 .....|...38-2341728 ..|01/01/2000 . (PAVONIA LIFE INS CO OF MI
... 93777 ... ...38-2341728 ..|01/01/2000 . |PAVONIA LIFE INS CO OF M ,
... 93777 ... ...38-2341728 ..|01/01/2000 . |PAVONIA LIFE INS CO OF M 82,811,883 17,808,955
... 93777 .....|...38-2341728 ..|01/01/2000 . [PAVONIA LIFE INS CO OF MI ..... ... 41,540,958 |... ... 344,257 |.
... 74900 .....[...63-0483783 ..|01/01/2022 . [PARTNERRE LIFE REINS CO OF AVER .9,919,595 |...
... 74900 .....[...63-0483783 ..|01/01/2022 . [PARTNERRE LIFE REINS CO OF AVER .250,000 |...
... 93572 .....[...43-1235868 ..|07/01/1990 . [RGA REINSURANCE COMPANY .
... 93572 .....[...43-1235868 ..|07/01/1990 . [RGA REINSURANCE COMPANY . .1,319,386 |...
... 93572 .....[...43-1235868 ..|02/01/1992 . [RGA REINSURANCE COMPANY . .365,480 |...
... 93572 .....[...43-1235868 ..|11/01/2001 . [RGA REINSURANCE COMPANY . .100,000 |...
... 93572 ...43-1235868 .. |12/01/2001 . |RGA REINSURANCE COMPANY .........cccovivirevvrieiricnnenininevnneensenseneneinnene [MOuiiiiiiis Lo b YRTZ L e Ol o 1,559, 115
... 93572 ...43-1235868 ..|03/01/2002 . |RGA REINSURANCE COMPANY .........cccoveovreircnricivieeniseciniensiensnenseeneeene [MOuiiioiiiis oot YRTZ L | AXKK o 49,119
... 93572 .....[...43-1235868 ..|03/01/2002 . [RGA REINSURANCE COMPANY .........ccccoeoiicvircvinciiinieneeiieiineinnenneinsenes | MOuiiiiiii [t YRT i [t DESe o
... 93572 .....[...43-1235868 ..|03/01/2002 . [RGA REINSURANCE COMPANY . .993,207 |...
... 93572 .....[...43-1235868 ..|03/01/2002 . [RGA REINSURANCE COMPANY . .3,566,710 |...
... 93572 .....[...43-1235868 ..|04/01/2002 . [RGA REINSURANCE COMPANY . .135,000 |...
... 93572 .....[...43-1235868 ..|04/01/2002 . [RGA REINSURANCE COMPANY . .. 41,000 |...
... 93572 .....[...43-1235868 ..|03/01/2002 . [RGA REINSURANCE COMPANY .
... 93572 .....[...43-1235868 ..|06/01/2002 . (RGA REINSURANCE COMPANY . .
... 93572 ...43-1235868 ..|06/01/2002 . |RGA REINSURANCE COMPANY .........cccovivirivineieneiinncnnicenieeeinesnsesnsennnnene [MOuiiiiiiis |00/ L e Ol e 181,848,550 3,481,664
... 93572 ...43-1235868 ..|06/01/2002 . |RGA REINSURANCE COMPANY .........cccoviverivinecnnciicnnicenieeeeeeensesnsesnnnene [MOuiiiiiiis | e 0OZ L | XKL e 419,548,748 1,950, 186
... 93572 .....[...43-1235868 ..|06/01/2002 . [RGA REINSURANCE COMPANY . ... 10,465,445 |...
... 93572 .....[...43-1235868 ..|06/01/2002 . [RGA REINSURANCE COMPANY .........ccccoiviiiiviricvinciincrinieinneiesesinesnsennneees [ MOiiiiiii [t YRT i i Ol o 5,170,163 |...
... 93572 .....[...43-1235868 ..|02/01/2003 . [RGA REINSURANCE COMPANY . ... 63,254,687 |...
... 93572 .....[...43-1235868 ..|02/01/2003 . [RGA REINSURANCE COMPANY . 76,444,113 |...
... 93572 .....[...43-1235868 ..|07/01/2003 . [RGA REINSURANCE COMPANY . ... 411,062 |...
... 93572 .....[...43-1235868 ..|06/01/2006 . [RGA REINSURANCE COMPANY . 14,386,738
... 93572 .....[...43-1235868 ..|06/01/2006 . [RGA REINSURANCE COMPANY ..........ccoeoiivcvircvinciinniinniiseinncinscinneinnenes | MOuiiiiii [t YRT i e Ol o, 87,500
... 93572 ...43-1235868 ..|08/18/2008 . |RGA REINSURANCE COMPANY .........cccoovcvirciiveeivininenrcinneencnsneesnseseeeenne [MOuiiiiiiis oo YRT/ L | AXKK o 85,531,713
... 93572 ...43-1235868 ..|08/18/2008 . |RGA REINSURANCE COMPANY .........cccoocvivciveiviniiinennieienienseeesenesneenne [MOuiiiiiiis Lo b YRT/ L | Ol o 12,379,744
... 93572 .....[...43-1235868 ..|08/18/2008 . [RGA REINSURANCE COMPANY . 436,467,351
... 93572 .....[...43-1235868 ..|11/08/2008 . [RGA REINSURANCE COMPANY ..........cccoeoiiieviriciinmiinniinenincinneinneinseinseees [ MOuiiiiiii [t YRT D [ Ol o
... 93572 .....[...43-1235868 ..|01/01/2018 . [RGA REINSURANCE COMPANY . 26,106,434 |...
... 93572 .....[...43-1235868 ..|01/01/2022 . [RGA REINSURANCE COMPANY . 11,419,595 |...
... 93572 .....|...43-1235868 ..[01/01/2022 . |RGA REINSURANCE COMPANY ..... ....250,000 |...
..... 64688 .....|...75-6020048 .. [08/18/2008 . |SCOR GLOBAL LIFE AMER REINS CO . .200,024 |...
..... 64688 .....|...75-6020048 .. [08/18/2008 . |SCOR GLOBAL LIFE AMER REINS CO . .. 75,000 |...
..... 64688 ...75-6020048 ..|08/18/2008 . |SCOR GLOBAL LIFE AMER REINS CO e 9,158,467
... 87017 ...62-1003368 ..|08/16/2010 . |SCOR GLOBAL LIFE RE INS CO OF DE ......cccocveveevriecvncvnicinicesieeveeeenneennne | DB e b YRT L | AXKK e 40,334,772
... 87017 .....|...62-1003368 ..|08/16/2010 . [SCOR GLOBAL LIFE RE INS CO OF DE ..... .2,407,213 |...
... 97071 .....[...13-3126819 ..|11/21/1968 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY .750,000 |...
... 97071 .....[...13-3126819 ..|08/13/1982 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY .........cocccovvevivmvivneveneinnennns | DEeeiciiciis [t YR D [t DI o
... 97071 .....[...13-3126819 ..|08/13/1982 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .892,571
... 97071 .....[...13-3126819 ..|05/23/1983 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY .........cccccovvevivmvevnecmncinniennns | DEeeiciiciis [t YR D [t DI o
... 97071 .....[...13-3126819 ..|05/23/1983 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .4,156,648 |...
... 97071 .....[...13-3126819 ..|05/01/1984 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...
... 97071 ..... ...13-3126819 ..[12/01/1988 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY
... 97071 ..... ...13-3126819 ..[12/01/1988 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY 17,362,627
... 97071 .....[...13-3126819 ..|12/01/1988 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...
... 97071 ... ...13-3126819 ..|12/01/1991 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY
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... 97071 ...13-3126819 ..[12/01/1991 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ..........cccccoeverveevrevvvcinvcinnenns | DEuiiiiiiiis et YRT G | Ol o 70,972,291 |.ceeiins 2,471,724 |............... 2,504,411 |, 3,226,002
... 97071 .....[...13-3126819 ..|12/01/1991 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... 51,612,029 |... ..1,181,630 ..1,230,361 |..
... 97071 .....[...13-3126819 ..|12/01/1991 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...
... 97071 .....[...13-3126819 ..|12/01/1991 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY .........cccccovvevivmvivmivneennienns | DB [t YRT D i Ol o000 2,862,500 [ o,
... 97071 .....[...13-3126819 ..|12/01/1991 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY .........cccocovvcvivevvvenivneennienns | DB [t YRT/ D et KKK i o i,
... 97071 .....[...13-3126819 ..|07/01/1997 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .. 782,641 822,015
... 97071 ..... ...13-3126819 ..|09/01/1998 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ..........cocccvvveiemievvneivncvnnenns | DB Lo b YRT/ L | Ol o
... 97071 ..... ...13-3126819 ..[03/01/1999 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ..........cccccovvevvemvevnevvnennniens | DB e b RT/ L | Ol e 1,356,000
... 97071 .....[...13-3126819 ..|01/01/2000 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY .........cccccovvevivmvevenevenevnnenns | DB [ GO/ T [ DI o
... 97071 .....[...13-3126819 ..|01/01/2000 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .570,000 |.voiiiiiiee
... 97071 .....[...13-3126819 ..|01/01/2000 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .9,036,847 |...
... 97071 .....[...13-3126819 ..|01/01/2000 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .5,319,006 |... .. 115,482 |...
... 97071 .....[...13-3126819 ..|01/01/2000 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY .........cocccovvevivmivnevmnevnnennns | DEeeiciiccis [t YR D [l DI o R )
... 97071 .....[...13-3126819 ..|01/01/2000 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .3,674,500 |...
... 97071 .....[...13-3126819 ..|01/01/2000 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...
... 97071 ...13-3126819 ..|09/01/2000 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ..........cocccvvemvieemievnneivncinnienns | DB o007 L |t DIS e o
... 97071 ...13-3126819 ..|09/01/2000 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ..........cccccoeevrvevvrcvvrcvnvcinnenns | DB e 007 L | Ol o 12,372,940
... 97071 .....[...13-3126819 ..|09/01/2000 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... 49,968,798 |... ..509,929 |... ..3,414,879 |..
... 97071 .....[...13-3126819 ..|09/01/2000 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .. 12,000 709 ....645 |..
... 97071 .....[...13-3126819 ..|09/01/2000 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... 25,000 .. T48 | ...676 |.
... 97071 .....[...13-3126819 ..|09/01/2000 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... ,
... 97071 .....[...13-3126819 ..|09/01/2000 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY .........cccccovveivmvevmvcvmnevnnennns | DB [t YR/ D [l DI o ... 47,035 |... ... 46,204
... 97071 .....[...13-3126819 ..|09/01/2000 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... 12,000,373 |... 11,937,699
... 97071 .....[...13-3126819 ..|09/01/2000 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .
... 97071 ...13-3126819 ..|03/01/2001 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY
... 97071 ...13-3126819 ..|03/01/2001 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY
... 97071 .....[...13-3126819 ..|03/01/2001 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...
... 97071 .....[...13-3126819 ..|03/01/2001 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...
... 97071 .....[...13-3126819 ..|03/01/2001 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...
... 97071 .....[...13-3126819 ..|03/01/2001 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...
... 97071 .....[...13-3126819 ..|03/01/2001 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...
... 97071 .....[...13-3126819 ..|06/01/2002 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...
... 97071 .....[...13-3126819 ..|06/01/2002 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .
... 97071 ...13-3126819 ..|06/01/2002 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ..........ccccovvevvvcvvncvinnveeniens | DB | et 0O/ L | Ol e 113,048,252 | [ o 2,166,778
... 97071 ...13-3126819 ..|06/01/2002 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ..........ccocovvevvvcvvncvinniveniens | DB | e 0O/ L | XKL e 224,215,552 |...coeinnnee 1,991,628 |............... 4,526,992 |....ccoeunee. 1,121,561
... 97071 .....[...13-3126819 ..|06/01/2002 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... 7,944,537 |... .. 84,173 ... .. 77,545 |..
... 97071 .....[...13-3126819 ..|06/01/2002 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... 3,179,114 |... ... 62,152 |..
... 97071 .....[...13-3126819 ..|02/01/2003 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY .........cccccovvevivmvevnevnncinnienns | DEeeeciiicis [t YRT D e AR o 75,000 |...
... 97071 .....[...13-3126819 ..|02/01/2003 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... 25,133,132 |...
... 97071 .....[...13-3126819 ..|05/01/2003 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .135,000 |...
... 97071 .....[...13-3126819 ..|05/01/2003 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY .........cocccovveivmivenevmnievnnenns | DEeeiiiiiiis [ GO/ T [ DIS e o
... 97071 .....[...13-3126819 ..|05/01/2003 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... ....44,555,000 |...
... 97071 ...13-3126819 ..|05/01/2003 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ..........cocccoeemvevvmevencinncinnnnns | DB et OO/ L | XKKL o 3,299,042,448
... 97071 ...13-3126819 ..|05/01/2003 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ....40,465,600
... 97071 .....[...13-3126819 ..|05/01/2003 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...
... 97071 .....[...13-3126819 ..|05/01/2003 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...
... 97071 .....[...13-3126819 ..|07/01/2003 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...
... 97071 .....[...13-3126819 ..|10/01/2003 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...
... 97071 .....[...13-3126819 ..|10/01/2003 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...
... 97071 .....[...13-3126819 ..|10/01/2003 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... ..329,884 |...
... 97071 .....[...13-3126819 ..|10/01/2003 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... 107
... 97071 ..... ...13-3126819 ..[10/01/2003 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY
... 97071 ..... ...13-3126819 ..|10/01/2003 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ..........cccccovvivevenvevvncvnneinneens | DB e b YRT/ L | Ol o 250,000
... 97071 .....[...13-3126819 ..|10/01/2003 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... 17,452,500 |...
... 97071 ... ...13-3126819 ..|08/01/2004 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY 25,393,468
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... 97071 ...13-3126819 ..|08/01/2004 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ..........ccccooeemveevrcvvrcvnncinnenns | DB oo b YRT/ L | Ol o 1
... 97071 .....[...13-3126819 ..|02/01/2005 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... . .
... 97071 .....[...13-3126819 ..|06/01/2005 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .
... 97071 .....[...13-3126819 ..|06/01/2005 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .. |DE.. . .504,000 |... ... 726
... 97071 .....[...13-3126819 ..|06/01/2005 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .. |DE.. .Co/1... . . .. 126,615,571 |... . .. 3,568,058 |..
... 97071 .....|...13-3126819 ..|06/01/2005 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .. |DE.. . . . ,005, .. 46, ... 42,501 |..

... 97071 ... ...13-3126819 ..|06/01/2005 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...........occoovovievvnevvneieneienenes | DB e b WRT/ L | Ol e
... 97071 ... ...13-3126819 ..|07/01/2005 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...........cccoveovievvncvvneienennens | DB e 00/ e | Ol e
... 97071 .....[...13-3126819 ..|06/01/2006 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .. |DE.. .
... 97071 .....[...13-3126819 ..|06/01/2006 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .. |DE.. . Ol o
... 97071 .....[...13-3126819 ..|01/01/2007 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .. |DE.. . . . .1,692,485 |...
... 97071 ..

. ...13-3126819 ..|01/01/2007 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .. |DE.. . .. 37,500 |...
... 97071 .....[...13-3126819 ..|11/08/2008 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY ... .. |DE.. . . . ,745,810 |...
... 97071 .....[...13-3126819 ..|11/08/2008 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY .. |DE.. . ....818,531 |...
... 87572 .....|...23-2038295 ..|08/01/2004 . SCOTTISH RE US INC .. |DE.. . 11,417,319 |...
... 87572 ...23-2038295 ..|08/01/2004 . |SCOTTISH RE US INC .....coeveviieiiiiiiiiicinicecieccieesieeeienceieicesieeseesees | DB Lo b YRTZ L e Ol e 2,627,139
... 68713 ...84-0499703 ..|01/01/1992 . |SECURITY LIFE OF DENVER

... 68713 .....[...84-0499703 ..|01/01/1992 . [SECURITY LIFE OF DENVER INSURANCE COMPANY .

... 68713 .....[...84-0499703 ..|01/01/1992 . [SECURITY LIFE OF DENVER INSURANCE COMPANY .

... 68713 .....[...84-0499703 ..|01/01/1992 . [SECURITY LIFE OF DENVER INSURANCE COMPANY .

... 68713 .....[...84-0499703 ..|01/01/1992 . [SECURITY LIFE OF DENVER INSURANCE COMPANY .

... 68713 .....[...84-0499703 ..|01/01/1992 . [SECURITY LIFE OF DENVER INSURANCE COMPANY .

... 68713 .....[...84-0499703 ..|06/01/1992 . [SECURITY LIFE OF DENVER INSURANCE COMPANY .

... 68713 .....|...84-0499703 ..|04/01/1998 . |SECURITY LIFE OF DENVER INSURANCE COMPANY .

... 68713 ... ...84-0499703 ..|04/01/1998 . |SECURITY LIFE OF DENVER INSURANCE COMPANY
... 68713 ... ...84-0499703 ..|04/01/1998 . |SECURITY LIFE OF DENVER INSURANCE COMPANY
... 68713 .....[...84-0499703 ..|11/01/1998 . [SECURITY LIFE OF DENVER INSURANCE COMPANY . . |co.. . . . ..572,896
... 68713 .....[...84-0499703 ..|11/01/1998 . [SECURITY LIFE OF DENVER INSURANCE COMPANY . . |co.. . W DISe e 37
... 68713 .....[...84-0499703 ..|11/01/1998 . [SECURITY LIFE OF DENVER INSURANCE COMPANY . . |co.. . .. 167,978,581 |... ..2,823,397 |... ..2,778,304
... 68713 .....|...84-0499703 ..|11/01/1998 . |SECURITY LIFE OF DENVER INSURANCE COMPANY . . |Co.. . . . .2,219,000 |... 48,272 |... 43,182 |..
...06-0839705 ..|11/01/1977 . |SWISS RE LIFE & HEALTH AMERICA, INC ... . [MO.. .CO/1... DISe e .48 ... ....536 |..
...06-0839705 ..|11/01/1977 . |SWISS RE LIFE & HEALTH AMERICA, INC ... . [MO.. .Co/1... .850,000 |... .7,938 |... 7,59 |..
...06-0839705 ..|11/01/1977 . |SWISS RE LIFE & HEALTH AMERICA, INC ... . [MO.. . . . .365,000 |... .5, .5,401 |..
...06-0839705 ..|09/01/1979 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|07/01/1980 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|07/01/1981 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|07/01/1981 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|05/01/1983 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|05/01/1983 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|07/15/1983 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|07/15/1983 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|07/15/1983 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|07/15/1983 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|12/01/1988 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|12/01/1988 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|12/28/1991 . |SWISS RE LIFE & HEALTH AMERICA, INC ... . [MO..
...06-0839705 ..|12/28/1991 . |SWISS RE LIFE & HEALTH AMERICA, INC ... . [MO.. . 787,042 |... .
...06-0839705 ..|12/28/1991 . |SWISS RE LIFE & HEALTH AMERICA, INC ... . [MO.. . . . 53,808,416 |... .. 1,677,028 |... .. 1,852,675 |..
...06-0839705 ..|12/28/1991 . |SWISS RE LIFE & HEALTH AMERICA, INC ... . [MO.. . W DISe e . ... 18,396 |..
...06-0839705 ..|12/28/1991 . |SWISS RE LIFE & HEALTH AMERICA, INC ... . [MO..
...06-0839705 ..|12/28/1991 . |SWISS RE LIFE & HEALTH AMERICA, INC ... . [MO.. . . . IO RO
...06-0839705 ..|08/01/1992 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|08/01/1992 . |SWISS RE LIFE & HEALTH AMERICA, INC
... |-..06-0839705 ..[08/01/1992 . | SWISS RE LIFE & HEALTH AMERICA, INC ...
..... 82627 .....|...06-0839705 .. [08/01/1992 . |SWISS RE LIFE & HEALTH AMERICA, INC
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Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year
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NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
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...06-0839705 ..|08/01/1992 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|05/01/1993 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|05/01/1993 . |SWISS RE LIFE & HEALTH AMERICA, INC ... 11,917,774 ).
...06-0839705 ..|05/01/1993 . |SWISS RE LIFE & HEALTH AMERICA, INC ... 45,498,304 |... .
...06-0839705 ..|05/01/1993 . |SWISS RE LIFE & HEALTH AMERICA, INC ... ... 10,553 |...
...06-0839705 ..|05/01/1993 . |SWISS RE LIFE & HEALTH AMERICA, INC ... .9,765,580 |... ..169,746
...06-0839705 ..|05/01/1993 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|09/01/1996 . |SWISS RE LIFE & HEALTH AMERICA, INC 365,480
...06-0839705 ..|01/01/1997 . |SWISS RE LIFE & HEALTH AMERICA, INC ... 25,356,435 |...
...06-0839705 ..|07/01/1997 . |SWISS RE LIFE & HEALTH AMERICA, INC ... .200,000 |...
...06-0839705 ..|07/01/1997 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|07/01/1997 . |SWISS RE LIFE & HEALTH AMERICA, INC ... .1,642,500 |...
...06-0839705 ..|07/01/1997 . |SWISS RE LIFE & HEALTH AMERICA, INC ... ....825,000 |...
...06-0839705 ..|07/01/1997 . |SWISS RE LIFE & HEALTH AMERICA, INC ... 29,685,185 |...
...06-0839705 ..|03/01/1998 . |SWISS RE LIFE & HEALTH AMERICA, INC ... .626,011 |...
...06-0839705 ..|08/01/1998 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|08/01/1998 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|08/01/1998 . |SWISS RE LIFE & HEALTH AMERICA, INC ... ..178,674
...06-0839705 ..|08/01/1998 . |SWISS RE LIFE & HEALTH AMERICA, INC ... ...98,519 |...
...06-0839705 ..|08/01/1998 . |SWISS RE LIFE & HEALTH AMERICA, INC ... ... 23,459 |...
...06-0839705 ..|11/01/1998 . |SWISS RE LIFE & HEALTH AMERICA, INC ... ... 18,235 |...
...06-0839705 ..|11/01/1998 . |SWISS RE LIFE & HEALTH AMERICA, INC ... ... 28,947 |... . .
...06-0839705 ..|11/01/1998 . |SWISS RE LIFE & HEALTH AMERICA, INC ... ..211,438,681 |... ..3,781,440 |... ..4,458,607 |.. ,637,136 |.
...06-0839705 ..|11/01/1998 . |SWISS RE LIFE & HEALTH AMERICA, INC ... .2,219,001 |... . .50,157 |.
...06-0839705 ..|01/01/2000 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|01/01/2000 . |SWISS RE LIFE & HEALTH AMERICA, INC 570,000
...06-0839705 ..|01/01/2000 . |SWISS RE LIFE & HEALTH AMERICA, INC ... 11,536,846 |...
...06-0839705 ..|01/01/2000 . |SWISS RE LIFE & HEALTH AMERICA, INC ... .
...06-0839705 ..|01/01/2000 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|01/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|01/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|01/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|01/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|03/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|03/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|03/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|03/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|03/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|03/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|03/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|12/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|12/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC ... .2,944,281 |...
...06-0839705 ..|12/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC , ,
...06-0839705 .. |12/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC 190,889,191 4,431,867 ..o 4,311,292
...06-0839705 ..|12/01/2001 . |SWISS RE LIFE & HEALTH AMERICA, INC ... ....580,000 |... ... 23,193 |... ... 21,416 |..
...06-0839705 ..|03/01/2002 . |SWISS RE LIFE & HEALTH AMERICA, INC ... ....408 |... ....363 |..
...06-0839705 ..|03/01/2002 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|03/01/2002 . |SWISS RE LIFE & HEALTH AMERICA, INC ... .450,130 |...
...06-0839705 ..|03/01/2002 . |SWISS RE LIFE & HEALTH AMERICA, INC ... .1,287,430 |...
...06-0839705 ..|04/01/2002 . |SWISS RE LIFE & HEALTH AMERICA, INC ... .
...06-0839705 ..|06/01/2002 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|06/01/2002 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|06/01/2002 . |SWISS RE LIFE & HEALTH AMERICA, INC 35,768,752
...06-0839705 ..|06/01/2002 . |SWISS RE LIFE & HEALTH AMERICA, INC ... ... 75,104,196 |...
...06-0839705 ..|06/01/2002 . |SWISS RE LIFE & HEALTH AMERICA, INC ....cccoovovveenicenncinncinncinssiceanense [MOuiiiivcos oot YRT/ L | AXKK e, 1,808,279
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................ 1,472,623

40,610,428 | .
26,917,928 |...
47,122 ..
72,000 |

..... 82627 ...06-0839705 ..|06/01/2002 . |SWISS RE LIFE & HEALTH AMERICA, INC
... |-..06-0839705 ..[02/01/2003 . | SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|02/01/2003 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|02/01/2003 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|07/01/2003 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|07/01/2005 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|07/01/2005 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|07/01/2005 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|07/01/2005 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|06/01/2006 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|06/01/2006 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|01/01/2007 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|01/01/2007 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|01/25/2010 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|01/25/2010 . |SWISS RE LIFE & HEALTH AMERICA, INC ...
...06-0839705 ..|01/25/2010 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|08/16/2010 . |SWISS RE LIFE & HEALTH AMERICA, INC
...06-0839705 ..|08/16/2010 . |SWISS RE LIFE & HEALTH AMERICA, INC ....ocooviviviiiiiniiiieiiecceceeeee [MOnc e b RTZ L e Ol e 7,618,355 |...
...06-0839705 ..|01/01/2022 . |SWISS RE LIFE & HEALTH AMERICA, INC ... . [MO.. . 19,258,786 |...
...06-0839705 ..|01/01/2022 . |SWISS RE LIFE & HEALTH AMERICA, INC ....... . [MO.. . .750,000 |...
...35-0472300 ..|05/09/1969 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY ..
...35-0472300 ..|01/01/1985 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY ..
...35-0472300 ..|05/01/1989 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY ..
...35-0472300 ..|04/01/1992 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY ..
...35-0472300 ..[04/01/1992 . | THE LINCOLN NATIONAL LIFE INSURANCE COMPANY
...35-0472300 ..[04/01/1992 . | THE LINCOLN NATIONAL LIFE INSURANCE COMPANY
...35-0472300 ..|04/01/1992 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY .. . ..
...35-0472300 ..|04/01/1992 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY .. . .. . . SO N
...35-0472300 ..|08/01/1992 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY ..
...35-0472300 ..|08/01/1992 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY .. .150,000 |...
...35-0472300 ..|08/01/1992 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY .. . .. .133,333 |...
...35-0472300 ..|09/01/1996 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY .. . .. .Co/1... JE R N
...35-0472300 ..|09/01/1996 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY .. .8,960,376 |...
...35-0472300 ..[09/01/1996 . | THE LINCOLN NATIONAL LIFE INSURANCE COMPANY
...35-0472300 ..[09/01/1996 . | THE LINCOLN NATIONAL LIFE INSURANCE COMPANY
...35-0472300 ..|09/01/1996 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY ..
...35-0472300 ..|09/01/1996 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY ..
...35-0472300 ..|09/01/1996 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY ..
...35-0472300 ..|01/01/2001 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY ..
...35-0472300 ..|01/01/2001 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY ..
...35-0472300 ..|01/01/2001 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY ..
...35-0472300 ..|12/01/2001 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY ..
...35-0472300 ..|04/01/2015 . | THE LINCOLN NATIONAL LIFE INSURANCE COMPANY
...35-0472300 ..|04/01/2015 . | THE LINCOLN NATIONAL LIFE INSURANCE COMPANY
...35-0472300 ..|04/01/2015 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY ..
...35-0472300 ..|04/01/2015 . | THE LINCOLN NATIONAL LIFE INSURANCE COVPANY ..
... |-..35-0472300 ..[04/01/2015 . | THE LINCOLN NATIONAL LIFE INSURANCE COMPANY ..
..... woer|...36-6071399 ..|12/01/1999 . | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY
«...|-..41-0451140 ..{01/01/1987 . |RELIASTAR INSURANCE COMPANY
..... 86258 .....|...13-2572994 ..[12/01/1988 . |GENERAL RE LIFE CORPORATION ..
..... 86258 .....|...13-2572994 ..[12/01/1988 . |GENERAL RE LIFE CORPORATION ..

.162,000 |...
.7,982,759 |...

10,631,976 |...
.987,500 |...
.. 81,250 |...
.531,342 |...
.............. 24,323,352
............. 100, 135,316

.8,328 |...
....465 |...
1,549 (...
... 49,359

16 [
2,569 |

..... 86258 .....|...13-2572994 ..(12/01/1988 . |GENERAL RE LIFE CORPORATION
..... 86258 .....|...13-2572994 ..[12/01/1988 . |GENERAL RE LIFE CORPORATION
..... 86258 .....|...13-2572994 ..[12/01/1988 . |GENERAL RE LIFE CORPORATION ..

..... 86258 .....|...13-2572994 ..[02/01/2003 . | GENERAL RE LIFE CORPORATION
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Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1

NAIC
Company
Code

ID
Number

3

Effective
Date

4

Name of Company

5
Domi-
ciliary
Juris-
diction

6

Type of
Reinsurance
Ceded

7

Type of
Business
Ceded

8

Amount in Force
at End of Year

Reserve Credit Taken

9

Current Year

10

Prior Year

11

Premiums

Outstanding Surplus Relief

12

Current Year

13

Prior Year

14

Modified
Coinsurance
Reserve

15

Funds Withheld
Under
Coinsurance

...13-2572094 ..
...13-2572094 ..
...13-2572094 ..
...13-2572094 ..
...13-2572094 ..
...13-2572994 ..

02/01/2003 .
11/08/2008 .
11/08/2008 .
04/01/2009 .
04/01/2009 .
04/01/2009 .

GENERAL RE LIFE CORPORATION
GENERAL RE LIFE CORPORATION ..
GENERAL RE LIFE CORPORATION ..
GENERAL RE LIFE CORPORATION ..
GENERAL RE LIFE CORPORATION ..
GENERAL RE LIFE CORPORATION

29,067,070

68,272,897

.4,020,760 |...
134,679 |...
.326,250 |...

.1,393,842 |...

0899999.

General Account - Authorized U.S. Non-Affiliates

9,965,073,487

656,973,078

18,208,371

66,593,591

1099999.

Total General Account - Authorized Non-Affiliates

9,965,073,487

589,464, 111

656,973,078

76,985,815

18,208,371

66,593,591

1199999.

Total General Account Authorized

13,447,409,982

6,659,160,047

3,039,528, 955

3,622,540,216

18,208,371

1,903,577,800

1499999.

Total General Account - Unauthorized U.S. Affiliates

1799999.

Total General Account - Unauthorized Non-U.S. Affiliates

. Total General Account - Unauthorized Affiliates

..... 00000 .....[...98-1535388 ..[07/01/2021 . [ Ivy Re Limited

.............. 59,509,053

............. 63,020,137

................... 829,711

. General Account - Unauthorized Non-U.S. Non-Affiliates

59,509,053

63,020, 137

829,711

. Total General Account - Unauthorized Non-Affiliates

59,509,053

63,020,137

829,711

. Total General Account Unauthorized

59,509,053

63,020, 137

829,711

. Total General Account - Certified U.S. Affiliates

. Total General Account - Certified Non-U.S. Affiliates

. Total General Account - Certified Affiliates

. Total General Account - Certified Non-Affiliates

. Total General Account Certified

. Total General Account - Reciprocal Jurisdiction U.S. Affiliates

. Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

. Total General Account - Reciprocal Jurisdiction Affiliates

. Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999.

Total General Account Reciprocal Jurisdiction

. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

13,447,409,982

6,718,669, 100

3,102,549,092

3,623,369, 927

18,208,371

1,903,577,800

...04-6145677 ..
...04-6145677 ..
...04-6145677 ..

...04-6145677 ..

12/30/2005 .
12/30/2005 .
12/30/2005 .
12/30/2005 .

COMMONWEALTH ANN & LIFE INS CO
COMMONWEALTH ANN & LIFE INS CO .
COMMONWEALTH ANN & LIFE INS CO .
COMMONWEALTH ANN & LIFE INS CO

...... 5,610

1,125,928

186,604 |.
...208,454 |.

............ 32,062,944 |....

37,038,656

... 4,687,737 |.
..23,017,503 |.

4799999

. Separate Accounts - Authorized U.S. Affiliates - Other 1,526,596 97,696,840
4899999. Total Separate Accounts - Authorized U.S. Affiliates 1,526,596 97,696,840
5199999. Total Separate Accounts - Authorized Non-U.S. Affiliates
5299999. Total Separate Accounts - Authorized Affiliates 1,526,596 97,696,840
5599999. Total Separate Accounts - Authorized Non-Affiliates
5699999. Total Separate Accounts Authorized 1,526,596 97,696,840
5999999. Total Separate Accounts - Unauthorized U.S. Affiliates

6299999.

Total Separate Accounts - Unauthorized Non-U.S. Affiliates

6399999.

Total Separate Accounts - Unauthorized Affiliates

6699999.

Total Separate Accounts - Unauthorized Non-Affiliates

6799999.

Total Separate Accounts Unauthorized

7099999

. Total Separate Accounts - Certified U.S. Affiliates

7399999

. Total Separate Accounts - Certified Non-U.S. Affiliates

7499999.

Total Separate Accounts - Certified Affiliates

7799999.

Total Separate Accounts - Certified Non-Affiliates

7899999.

Total Separate Accounts Certified

8199999.

Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates

8499999

. Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates

8599999

. Total Separate Accounts - Reciprocal Jurisdiction Affiliates

8899999.

Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates

8999999.

Total Separate Accounts Reciprocal Jurisdiction




L'vy

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE S - PART 3 - SECTION 1
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9099999. Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified 1,526,596 97,696,840
9199999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999, 6499999,
7099999, 7599999, 8199999 and 8699999) 13,447,409,982 2,364,968, 956 2,381,572,539 81,001,674 115,905,211 1,285,314,046
9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999) 4,353,700, 144 720,976,553 3,543,804,849 618,263,754
9999999 - Totals 13,447,409, 982 6,718,669, 100 3,102,549,092 3,624,896,523 115,905,211 1,903,577,800
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Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year
9

1 2 3 4 5 6 7 8 10 Outstanding Surplus Relief 13 14
Domi- Reserve Credit 11 12
NAIC ciliary Type of Type of Unearned Taken Other Modified Funds Withheld
Company ID Effective Juris- [ Reinsurance Business Premiums than for Unearned Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded Premiums (Estimated) Premiums Current Year Prior Year Reserve Coinsurance
0399999. Total General Account - Authorized U.S. Affiliates
0699999. Total General Account - Authorized Non-U.S. Affiliates
0799999. Total General Account - Authorized Affiliates
... 00000 ..... ..AA-9995055 .. [ 01/01/1990 .| AMERICAN DISABILITY REINS UNDERWRITERS SYN 597,796
.... 60895 .....|..35-0145825 ..| 01/01/1996 .|AVERICAN UNITED LIFE INSURANCE COMPANY ... 49,710 |.
.... 62944 ....[..13-5570651 ..| 01/01/1997 .|AXA EQUITABLE LIFE INSURANCE COMPANY .. .50,323 |.
... 80659 .....[..82-4533188 ..| 01/01/1994 .[US BUSINESS OF CANADA LIFE ASSUR CO ....... 12,313 |
... 62308 .....[..06-0303370 ..| 01/01/1993 .[CONNECTICUT GENERAL LIFE INSURANCE COMPANY
... 26921 .....[..22-2005057 ..| 01/01/1996 .|EVEREST REINSURANCE COMPANY ..........cccoeene
... 97136 ... ..13-3114906 ..| 01/01/1996 .|METROPOLITAN TOWER LIFE INS CO
... 86258 ..13-2572994 .| 01/01/1985 .| GENERAL RE LIFE CORPORATION
... 64246 .....[..13-5123390 ..| 01/01/1996 .|GUARDIAN LIFE INSURANCE COMPANY OF AMERICA
... 88072 .....[..06-0974148 ..| 01/01/1996 .|HARTFORD LIFE INSURANCE COMPANY ..........
... 22292 .....[..13-5120825 ..| 01/01/2009 .[HANOVER INSURANCE COMPANY .....
... 42374 ....|..74-2195939 ..| 01/01/1996 .|HOUSTON CASUALTY COVPANY .......
.... 65498 .....[..23-1503749 ..| 01/01/1993 .[LIFE INSURANCE COMPANY OF NORTH AVERICA .
... 65676 .....[..35-0472300 ..| 01/01/1995 .[LINCOLN NATIONAL LIFE INSURANCE COMPANY .
... 76694 .....[..23-2044256 ..| 01/01/1993 .[LONDON LIFE REINS CO .....covvervrvrrrennens
... 65978 ..13-5581829 .. | 10/01/1997 .|METROPOLITAN LIFE INSURANCE COMPANY ...
... 66044 ..46-0164570 .. 01/01/1993 .|MIDLAND NATIONAL LIFE INSURANCE COMPANY
... 10227 .....[..13-4924125 ..| 01/01/1998 .[MUNICH REINSURANCE AMERICA INC ...........
... 67539 .....[..72-0281240 ..| 01/01/1993 .[PAN AMERICAN LIFE INSURANCE COMPANY
... 67814 .......06-0493340 ..| 01/01/1993 .|PHOENIX LIFE INSURANCE COMPANY ...
... 37257 ....[..36-3030511 ..| 01/01/1993 .[PRAETORIAN INSURANCE COMPANY ...
... 10219 ....[..23-1641984 ..| 01/01/1998 .[Q.B.E. REINSURANCE CORPORTATION ..........
.... 68381 .....[..36-0883760 ..| 01/01/1993 .|RELIANCE STANDARD LIFE INSURANCE COMPANY
... 67105 .....|..41-0451140 ..| 01/01/1987 .|RELIASTAR LIFE INSURANCE COMPANY .....
... 31089 ..... ..86-0274508 .. [ 01/01/1993 .|REPWEST INSURANCE COMPANY
... 93572 ... ..43-1235868 .. | 01/01/1993 .|RGA REINSURANCE CONPANY
... 80802 .....|..38-1082080 ..| 01/01/1994 .|US BR SUN LIFE ASSUR CO OF CANADA ...
... 82627 .....[..06-0839705 ..| 01/01/1996 .|SWISS RE LIFE & HEALTH AMERICA, INC
... 86231 .....[..39-0989781 ..| 01/01/1992 .| TRANSAMERICA LIFE INSURANCE COMPANY
... 19453 ....[..13-5616275 ..| 01/01/1998 .| TRANSATLANTIC REINSURANCE COMPANY .......
... 34894 ... ..06-1117063 .. | 06/01/1999 .| TRENWICK AVERICA REINSURANCE CORPORATIOI
0899999. General Account - Authorized U.S. Non-Affiliates
00000 ..... ..AA-1126529 .. [ 01/01/2001 .|LLOYDS SYNDICATE 529
00000 ..... ..AA-1126718 .| 01/01/2001 .|LLOYDS SYNDICATE 718
00000 ..AA-1127101 ..{ 01/01/2001 .|LLOYDS SYNDICATE 1101 .
00000 ..... .. AA-1127206 .. | 07/01/2004 .|LLOYDS SYNDICATE 1206 ....

0999999.

General Account - Authorized Non-U.S. Non-Affiliates

1099999.

Total General Account - Authorized Non-Affiliates

21,596,421

1199999.

Total General Account Authorized

21,596, 421

1499999.

Total General Account - Unauthorized U.S. Affiliates

1799999.

Total General Account - Unauthorized Non-U.S. Affiliates

1899999.

Total General Account - Unauthorized Affiliates

... 33499 ...
... 24457 .

..38-2145898 .. 01/01/1993 .|DORINCO REINSURANCE COMPANY
23-0580680 .. | 01/01/1999 .|RELIANCE INSURANCE COMPANY ...

1999999. General Account - Unauthorized U.S. Non-Affiliates
... 00000 ..... ..AA-1360182 ..| 01/01/1995 .| ALLIANZ SPA
.... 00000 .....|..AA-1123000 ..| 01/01/2001 .|LLOYDS SYNDICATE 9118 ....
.... 00000 .....|..AA-1561007 ..| 01/01/1985 .|MANUFACTURERS LIFE INSURANCE COMPANY
.... 00000 .....|..AA-1120950 ..| 01/01/1994 .|MERCANTILE & GENERAL REINS CO LTD ...
... 00000 ..... .. AA-1340006 .. [ 01/01/1995 .[UNION REINSURANCE COMPANY
2099999. General Account - Unauthorized Non-U.S. Non-Affiliates 359,942
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE S - PART 3 - SECTION 2

1

NAIC
Company
Code

ID Effective

Number Date Name of Company

5
Domi-
ciliary
Juris-
diction

6

Type of
Reinsurance
Ceded

7

Type of
Business
Ceded

8

Premiums

Unearned
Premiums
(Estimated)

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year
9

10
Reserve Credit
Taken Other
than for Unearned
Premiums

Outstanding Surplus Relief

1

Current Year

12

Prior Year

13

Modified
Coinsurance
Reserve

14

Funds Withheld
Under
Coinsurance

2199999.

Total General Account - Unauthorized Non-Affiliates

395,504

2299999.

Total General Account Unauthorized

395,504

2599999.

Total General Account - Certified U.S. Affiliates

2899999.

Total General Account - Certified Non-U.S. Affiliates

2999999.

Total General Account - Certified Affiliates

3299999.

Total General Account - Certified Non-Affiliates

3399999.

Total General Account Certified

3699999.

Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999.

Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

4099999.

Total General Account - Reciprocal Jurisdiction Affiliates

4399999.

Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999

. Total General Account Reciprocal Jurisdiction

4599999

. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

43,810

21,991,925

4899999.

Total Separate Accounts - Authorized U.S. Affiliates

5199999.

Total Separate Accounts - Authorized Non-U.S. Affiliates

5299999.

Total Separate Accounts - Authorized Affiliates

5599999.

Total Separate Accounts - Authorized Non-Affiliates

5699999

. Total Separate Accounts Authorized

5999999

. Total Separate Accounts - Unauthorized U.S. Affiliates

6299999.

Total Separate Accounts - Unauthorized Non-U.S. Affiliates

6399999.

Total Separate Accounts - Unauthorized Affiliates

6699999.

Total Separate Accounts - Unauthorized Non-Affiliates

6799999.

Total Separate Accounts Unauthorized

7099999

. Total Separate Accounts - Certified U.S. Affiliates

7399999

. Total Separate Accounts - Certified Non-U.S. Affiliates

7499999.

Total Separate Accounts - Certified Affiliates

7799999.

Total Separate Accounts - Certified Non-Affiliates

7899999.

Total Separate Accounts Certified

8199999.

Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates

8499999

. Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates

8599999

. Total Separate Accounts - Reciprocal Jurisdiction Affiliates

8899999.

Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates

8999999.

Total Separate Accounts Reciprocal Jurisdiction

9099999.

Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

9199999.

Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999,

6499999, 7099999, 7599999, 8199999 and 8699999)

43,810

20,760,964

9299999.

Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,

6599999, 7399999, 7699999, 8499999 and 8799999)

1,230,961

9999999

- Totals

43,810

21,991,925
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE S - PART 4

Reinsurance Ceded to Unauthorized Companies

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Issuing or Funds Sum of Cols.
Paid and Confirming Deposited by 9+11+12+13
NAIC Unpaid Losses Bank and Withheld Miscellaneous +14 but not in
Company ID Effective Reserve Recoverable Total Letters of Reference Trust from Balances Excess of
Code Number Date Name of Reinsurer Credit Taken (Debit) Other Debits (Cols.5+6+7) Credit Number (a) Agreements Reinsurers Other (Credit) Col. 8
0399999. Total General Account - Life and Annuity U.S. Affiliates XXX
0699999. Total General Account - Life and Annuity Non-U.S. Affiliates XXX
0799999. Total General Account - Life and Annuity Affiliates XXX
...00000 ....[..98-1535388 ..[07/01/2021 J1vy Re LiMited ...oooovooversomeieiresmsemessssmessessesmssonsessenssnssnssmsenssnssnssnsensansns |oneenscea: 59,509,053 | i o 59,509,053 |...vvieiirnriinininns e o s 68,973,953 [ forrenniniiin s 59,509,053
0999999. General Account - Life and Annuity Non-U.S. Non-Affiliates 59,509,053 59,509,053 XXX 68,973,953 59,509,053
1099999. Total General Account - Life and Annuity Non-Affiliates 59,509,053 59,509,053 XXX 68,973,953 59,509,053
1199999. Total General Account Life and Annuity 59,509,053 59,509,053 XXX 68,973,953 59,509,053
1499999. Total General Account - Accident and Health U.S. Affiliates XXX
1799999. Total General Account - Accident and Health Non-U.S. Affiliates XXX

1899999. Total General Account - Accident and Health Affiliates

...33499 38-2145898 ..101/01/1993 |DORINCO REINSURANCE COMPANY
... 24457 23-0580680 .. [01/01/1999 |RELIANCE INSURANCE COMPANY

1999999. General Account - Accident and Health U.S. Non-Affiliates

...00000 ..AA-1360182 ..|01/01/1995 [ALLIANZ SPA

...00000 .....[..AA-1123000 ..[01/01/2001 |LLOYDS SYNDICATE 9118 ................

...00000 .....|..AA-1561007 ..|{01/01/1985 |MANUFACTURERS LIFE INSURANCE COMPANY . ,

...00000 .....|..AA-1120950 ..[{01/01/1994 |MERCANTILE & GENERAL REINS CO LTD .. s

...00000 ..... ..AA-1340006 ..[01/01/1995 [UNION REINSURANCE COMPANY ,

2099999. General Account - Accident and Health Non-U.S. Non-Affiliates 359,942 XXX 1,608,754 602,311
2199999. Total General Account - Accident and Health Non-Affiliates 448,269 XXX 1,994,162 748,933
2299999. Total General Account Accident and Health 448,269 XXX 1,994, 162 748,933
2399999. Total General Account 59,957,322 60,257,986 XXX 68,973,953 1,994,162 60,257,986
2699999. Total Separate Accounts - U.S. Affiliates XXX

2999999. Total Separate Accounts - Non-U.S. Affiliates XXX

3099999. Total Separate Accounts - Affiliates XXX

3399999. Total Separate Accounts - Non-Affiliates XXX

3499999. Total Separate Accounts XXX

3599999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2699999 and 3199999) 88,327 58,295 146,622 XXX 390,408 146,622
3699999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2999999 and 3299999) 59,868,995 242,369 60,111,364 XXX 68,973,953 1,603,754 60,111,364
9999999 - Totals 59,957,322 300,664 60,257,986 XXX 68,973,953 1,994,162 60,257,986

(@) | Issuing or
Confirming | Letters
Bank of
Reference Credit American Bankers Association
Number Code (ABA) Routing Number

Letters of
Credit Amount
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Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

1
2022

(000 Omitted)
2

2021

2020

10.
1.
12.
13.
14.

15.

16.
17.

18.
19.
20.
21.

22.
23.
24,
25.
26.

A. OPERATIONS ITEMS

Premiums and annuity considerations for life and
accident and health contracts

Commissions and reinsurance expense allowances

Contract claims

Surrender benefits and withdrawals for life contracts

Dividends to policyholders and refunds to members

Reserve adjustments on reinsurance ceded

Increase in aggregate reserve for life and accident
and health contracts

B. BALANCE SHEET ITEMS

Premiums and annuity considerations for life and
accident and health contracts deferred and
uncollected ...

Aggregate reserves for life and accident and health
contracts

Liability for deposit-type contracts

Contract claims unpaid

Amounts recoverable on reinsurance

Experience rating refunds due or unpaid ..................
Policyholders’ dividends and refunds to members
(not included in Line 10)

Commissions and reinsurance expense allowances
due

Unauthorized reinsurance offset

Offset for reinsurance with Certified Reinsurers

C. UNAUTHORIZED REINSURANCE (DEPOSITS
BY AND FUNDS WITHHELD FROM)

Funds deposited by and withheld from (F)

Letters of credit (L)

Trust agreements (T)

Other (O)

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

Multiple Beneficiary Trust

Funds deposited by and withheld from (F)

Letters of credit (L)

Trust agreements (T)

Other (O)

................... 3,624,940
923,818
200,036

........................ 68,025
........................ 23,781

........................ 45,759
........................ 41,799

................... 1,017,571
(22,666)
164,982

........................ 62,209
........................ 34,950

........................ 84,900
12,422
....................... 140,973

........................ 49,800
........................ 21,915

........................ 87,273
11,337
....................... 133,972

........................ 44,083
10,995
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement Res?ated
(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Col. 3)

1. Cash and invested aSSets (LINE 12) .......c.cviueueuiiiiiieeieieiieeie ettt e 5,403,410,911 [ [ 5,403,410,911

2. REINSUFANCE (LINE 16) ....vuviiieieitetiiicieteteteise ettt sttt s bbb ss et beses et eae b s ss s s st sessnsnsesese ferescnesenenanas 700,299,466 |.............. (700,299,466)|........coevrreeireecieicene

3. Premiums and considerations (LINE 15) ..........ccccccviueueriiiiieiieresiiiissesesesessssssssese s sssssesesessssssssesesesns fresesesenennenens 2,219,618 | 9,300,783 |.ccceiinee 11,520,401

4. Net credit for ceded rEINSUIANCE ..........c.ccriiiieiiiciiciiciice et D0, ST R 7,428,886,263 |............ 7,428,886,263

5. All other admitted asSets (DAIANCE) ............c.ccurvieereeeeeereeieeeeeeeeee e ee e ees s e sss s s s 76,199,936 76,199,936

6. Total assets excluding Separate ACCOUNtS (LINE 26) ........ccccvveeevereeeeeeceeiiieieeeieeee e e 6,182,129,931 |.......... 6,737,887,580 |......... 12,920,017,511

7. Separate ACCOUNt @SSELS (LINE 27) ....curvveveeeececeeeeeeeeeecteaetesesenssaeaetesesesssssaetesesensssaesesesenssssesesasannenes 111,014,704 111,014,704

8. Total assets (Line 28) 6,293, 144,635 6,737,887,580 13,031,0382,215

LIABILITIES, CAPITAL AND SURPLUS (Page 3)

9. Contract resServes (LINES 1 @N0 2) ........c.ccuiviiieiiieieieteieeeeee e tete et es et ese s s s sesssn s s esan e eneeeenes 979,835,191 |........... 6,669,862,576 |............ 7,649,697,767
10. Liability for deposit-type CONracts (LINE 3) .......ccccvvveviviuererieieeeeeeeeieie ettt sessss s s s e 272,719,290 oo [ 272,719,290
11, ClaIM FESEIVES (LINE 4) ....ovieieiiiieieeeeeeceeeee ettt ettt sttt s b s e s s st et et sesesesnas s ssesesesesoeeeseneneeeaen 16,678,506 |.......cccenve. 68,025,004 |......c.conc.. 84,703,510
12.  Policyholder dividends/member refunds/reserves (Lines 5 through 7) ..........ccccceeeveveveveveececceeeeeeees e 372,759 | [ 372,759
13.  Premium & annuity considerations received in advance (LiNE 8) ...........ccccocveveveveueucreeieieeieeeeeses o 50,388 | [ 50,388
14.  Other contract l@DIlIIES (LINE 9) .......cvcveveueeieiieeieeeietetet ettt es e sesesnas s s e eeeeaeennens 110,831,448 |...oecees [ 110,831,448
15. Reinsurance in unauthorized companies (Line 24.02 minus inSet amMOUNt) ........cccoooiiiiiiiriirnirieei s [ e
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset

BIMOUNLY .ottt et s et s et s st s s et et s s ss s s et e s s ssesese s sassnsnaesesessnsnsesea|eoceceennas 3,437,992, 217 oo e 3,437,992,217
17. Reinsurance with Certified Reinsurers (Line 24.02 inSet @amMOUNL) .........coiiiiiiiiiiiiiieeiceieeieeeesees e [ oreeie s
18.  Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset amount) .............. |- e [
19, All other liabiliies (DAIANCE) .........cc.cvoveceeeeeeeeeceeeeeeeee e ee e e e e eee s ee s en s en s en s eenereenas 1,273,978,769 1,273,978,769
20. Total liabilities excluding Separate ACCOUNtS (LINE 26) .........oovoveveeeuereueiiiieieieieieeeseseseseseseeeesesees e 6,092,458,568 |............ 6,737,887,580 |.......... 12,830,346, 148
21.  Separate AcCOUNt ADIlIIES (LINE 27) .........c.cueeieeieeseeeeeeeeeseeeeeeeeeesees s sesss s s s 111,014,704 111,014,704
22, Total HabilitIes (LINE 28) ......crieuieeuieeirieeirieeirieeiriee ittt seee b ssi et eseens [erae e 6,203,473,272 |............ 6,737,887,580 |.......... 12,941,360,852
23.  Capital & SUMPIUS (LINE 38) .......oueeeeeeeeeceeceeeeee et s st es e sensanaeaesesensnananennna 89,671,363 XXX 89,671,363
24. Total liabilities, capital & surplus (Line 39) 6,293,144 ,635 6,737,887,580 13,031,032,215

NET CREDIT FOR CEDED REINSURANCE

25, CONTACE FESEIVES .....vuveerereeseeseeseaeeeeseeaesssesseesseseeseeseesessasesaee et ss st esseeseesee e ses et ass st assensessessesseeefoeeneecenes 6,669,862,576
26, ClAIM FTESEIVES .....eoeeeeeeeeeeeeeseeseeeeseeee et seessesseeseesees e e se e e s e e e s s e s ees e e e e e s e s s s ensensesseee e eneenaes 68,025,004
27.  Policyholder diVIdENAS/TESEIVES .........ocuiiiieiiieiieeie ettt ettt sae s e sae e s e eee s e e eneesneesneees Jo e
28. Premium & annuity considerations received in @dVANCE ...........ccocuiiiiiiiiienieieesieesie e [
29. Liability for deposit-type CONTFACES ..........oiuiiiiiiiieeee et sse e
30.  Other contract IabilitIes ..o s
31, REINSUIANCE CEABT @SSELS ......vuerererrereescercireeceeeseteeseeseeseese e eeses e es st ens s ss s s eesesssensssssssssseefociecissiseieas 700,299,466
32. Other ceded reinsurance recoverables ...............ccccoiiiiiiiiiiiiiccc e
33.  Total ceded reiNSUranCce rECOVETADIES ............ciuiuiuieeereereereereeeeseeseeseeeeeessesessessssssssssessessessesseeseene] 7,438,187,046
34, Premiums and CONSIAEIALIONS ..........oweeeeeeeeeeeeee e e e e eee e ee e e oo 9,300,783
35. Reinsurance in unauthorized COMPANIES ..........couiiiiiiiiieiieie ettt ettt et e e sae e s
36. Funds held under reinsurance treaties with unauthorized reinSurers ...............cccooovoiiiicincincic oo
37. Reinsurance with Certified REINSUIETS ...........ccoouiiiiiiiiiic s s
38. Funds held under reinsurance treaties with Certified ReiNSUrers ..............c.ccocoooiiiiiiiiciccccc o
39. Other ceded reinsurance payables/OffSELS ..........cociiiiiiiiiiie e
40. Total ceded reinsurance Payable/OffSELS ............ccoooievcueuereieeeeececeeteeeeeeeeeae e e secae e enenaeae e senenenaees 9,300,783
41. Total net credit for ceded reinsurance 7,428,886,263
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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. AMZONA ..o
4. Arkansas ..o
5. California ..
6. Colorado ......
7. Connecticut ..
8. Delaware .............
9. District of Columbia .
10. Florida .................

11.  Georgia
12.  Hawaii ..
13. Idaho ....
14. lllinois ...
15. Indiana.

17. Kansas .
18. Kentucky ..
19. Louisiana ..

20. Maine .....cocoiiiiiiiiii
21, Maryland ...
22. Massachusetts .

23. Michigan ......

24. Minnesota

25. Mississippi
26. Missouri ...
27. Montana ...

28. Nebraska .......ccccooiiiiiiiiii
29. Nevada .........ccccoiiiiiiiiiiii e
30. New Hampshire
31. New Jersey ......
32, New MeXiCO .......cccuiiiiiiiiiiiiie s
33, New YOrK .....occciiiiiiiiiiie e

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 .......ccccoooiiiiiiiiiiiieee e
50.  WIiSCONSIN ...
51.  Wyoming .........
52. American Samoa .
53, GUAM et
54. Puerto RiCO ......ceeiiiiiii
55. U.S. Virgin Islands ......
56. Northern Mariana Islands
57.  €anada .....coevuvieeiieeeee e
58. Aggregate Other Alien ..........cccoeveeriveennnenne
59.  SUBOtAl ...eeeeieeiieeeee s
90. Reporting entity contributions for employee benefits
PlanSs. ... 0 O O ) OO N
91. Dividends or refunds applied to purchase paid-up
additions and annuities.............cccceeeeeveverieeneeens e XXX ferveiiinn 4,465,008 |...oveveieeieiiieies e [ [ 4,465,008 |......cocoirieinnne
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........cccccecueeeeeciiiinnnens founes 0 O O ) RO N
93.  Premium or annuity considerations waived under
disability or other contract provisions....................|..... XXX...... 478,131 ..478,131
94.  Aggregate or other amounts not allocable by State.| ... XXX... 832,207 | [ESRTSTRRIRURURRRR IURRRROROIN 832,291 |..
95.  Totals (Direct Business) ...49,997,523 |.... 552,298 |. .43, [ERTURRRUTRTTOTPR RPN 50,592,865 |..

33,877,496 |...3,973,869.975 | ... I 4,007.748.237 |.
83.875.010 |..3.974 422273 | 43R0 | 4058 341,102 |

96. Plus reinsurance assumed...
97  Totals (All Business)

98.  Less reinsurance Ceded.............ooooiiiiiiiiincns 77,404,761 |..... 3,548,253, 707 | 43,810 [ocveeiierceeeen oo 3,625,702,278
99. Totals (All Business) less Reinsurance Ceded XXX 6,470,258 426,168,566 |(c) 432,638,824
DETAILS OF WRITE-INS
58001. ZZZ 0ther ATIen ...ccooooeeeeeeieeeeeeeeeeeeeeee e XXX o[ 129,557 oo [ e [ 129,557 oo
58002. et XK e fo
58003. . XXX e[ e fo
58998. Summary of remainin
overflow page .........cccecevieiiiniiniiniieneee e XXX e forrenieiiis e e [ e e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 129,557 129,557
9401. Non-pay settlement adjustments .........ccccooeeeeenin|oonne XXX fereieiienn, 832,291 | e o el 832,201 oo,
9402. e XXX
9403. XXX
9498. Summary of remaining write-ins for Line 94 from
overflow page .........cccccevieiiiniiniinienneee e XXX e forrenieiiis e e [ e e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 832,291 832,291
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...............cccceeveen ... 54 4. Q- Qualified - Qualified or accredited reinsurer.............cccccevvviiiiiiiiiinnns i,
2. R - Registered - Non-domiciled RRGS...........ccccooviiiiiiiiiiiiiieieciiieeeeeeeiiieeeeesiieeeeeeeeeeee .. 9. N - None of the above - Not allowed to write business in the state............. ... 3

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
Premiums, annuity considerations and accident and health premiums are allocated based on the policy or contract holder's state of residence.

(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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
1. AlADAMA .o AL oo 61,735 e oo o [ [ 61,735
2. AIBSKA e AK e 8,729 oo Joeeeeeeeeeeereeiees o e e 6,729
3. AZONA ..o AZ o 282,862 ... [ [ [ [ 282,862
4. ATKANSAS ...oveeieceieeee ettt AR | 13,132 | oo oo e [ 13,132
5. California ......cceveeeeiiinrssieee e CA | 595,395 |..ccviiieens 16,498 [ o o o 611,893
6. COlOrAAO ...ttt CO |oeererennne. 416,390 oo oo 282 oo oo e 416,672
7. CONNECHCUL ... (03 J 829,803 ..o [ e e 829,803
8. DEIAWArE ... ] S 115,622 [ e e s [ 115,622
9. District of Columbia ... DC ...12,590 |.. .. ...12,590
10, FIOMOA v FL e 2,717,176 [ s [ e e 2,717,176
11, GEOIGIA eueeeeieiieieeeeeieeee et GA oo 285,757 | oo o [ [ 245,751
12, HAWAT e HE o 13,023 [ s [ v e 13,023
13, 1d8N0 e ID [ 10,199 [ [ i o o, 10,199
14, MNOIS .ottt L . .405,558
15, INGIANA ..evviiiii e IN© oo 190,587 [ s [ v o 150,587
16, JOWE ..ottt A e @3482 [ [ [ e e 23,482
17, KANSAS «.eeeeiieieeee e KS [ T8 | i oo o [ 14,489
18, KENUCKY .voveiiiieieeeiece e KY  JoiiiineeeencB82,202 [ s [ v e 42,202
19, LOUISIANG ... LA oo 142,111 | o e i [ 142,111
20. MaINE ....cocveevveeiieeecieeeeveeeeeeeeee s eeeeneeenaiees. ME o 178,938 [oeveieieeererniens [ [ oo o 178,938
21, Maryland ........ccoeeiinine e 1710 2 R 202,346 |...oovriierirne 50 | oo o [ 202,396
22, MaSSAChUSES ........cviveerieeeieeeeeeee e MA oo 482,867 |...ceoeeeeeeeeeeeeeeees oo 138 [ eeeeeeeeeeeee oo oo 483,005
23, MIChIGAN ..o ML e 1,245,278 |...cocvvinne. 80,000 [-vevvcceceereriririiee frererereernrisees oo oo 1,325,278
24, MINNESOLA ... Y1 1,793,760 |.veeeeeeeeeceeceiees oo Jeeeee e eeeeeeeee Joeeeeeee e e feveeeeeenes 1,793,760
25. Mississippi
26.  MISSOUN ....oceeiiiiiiiiiicicce e
27, MONANA ...
28. Nebraska ..o,
29, Nevada ...
30. New Hampshire .........cccceoeeeeveveveeeececeeeeeeeeeeieeees. NH O e 117,957 | e 106 [ s e 118,063
31, NEW JErSEY ....ccovveeerieeeieieeeieeeeeesieesieeseeeseseneeees. N i 2,042,381 | 65,000 [-vviviieiieriininiees [rerrereeincrees e oo 2,107,381
32, NEW MEXICO ...vvveeeieeeeeeeeeee ettt [NV I A P O O SOOI SRR RO 24,112
33, NEW YOTK .t NY | 28,611,709 | 217,539 [ B,782 .o o fveie 28,834,030
34.
35.
36.
37.
38.
39.
40.
41, South Caroling .........ccccceeveeereeeresereseesereseiesnienes. SC o, 297 474 oo e i e 297,474
42.  South DAKOta ........ccoeveveveeeeeeeeeeeeeeeeeeeeeeeeee. SD i T 28 e o s [ [ 7,724
43, TENNESSEE ..cooeveeeeeereeierreieeseeiesesieeseesiessseesenenes. TN o, 197,532 [ [ v o 197,532
44.
45,
46.  Vermont ...
47. Virginia .... )
48, Washington ........ccccceeieiriviiieieeiee e WA [ 54,365 |.ocrene 12,336
49, WeSt Virginia ........ccccoveveveveeiiereierieieeeeeeeee e WV e 12,432 |
50, WISCONSIN ..ot WI [ 101,603 [
51, WYOMING woeoevvieeeieeeeceeee et WY [ 24,130 e
52.  American Samoa ..........ccccevieuiiiiiiiieiieees AS o o
53, GUAM ..o [ R AN
54, PUEIMO RICO .cvvviieiciiiriccieiene et PR |iicrcienns 74,831 | 150,941
55.  U.S.Virgin ISIands .........cccccoeoeevevevevevereeeeeeeeeenn VI [ 1,566 |
56. Northern Mariana Islands .................ccccooiiiiiinnne MP [ s
57. €Canada .......ccoeceevieneenieiieeeenee e seeseeseeneenieenes. CAN| i 8,230 [
58. Aggregate Other Alien e
59. Total 552,298
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KKR & Co. Inc.

Global Atlantic

FINANCIAL GROUP |

@

KKR Group Co. Inc.

KKR Group Holdings Corp.

KKR Group Partnership L.P.

KKR Magnolia Holdings LLC

Investment

Management
and Capital
Market

Companies'2

General
Partners of KKR
Funds?

Principal Assets?® |

The Global Atlantic
Financial Group LLC?

Global Atlantic Financial
Group Limited

Global Atlantic Financial
Limited

Global Atlantic (Fin)
Company

Commonwealth Annuity
and Life Insurance Company
(Insurer - MA | NAIC No. 84824

| FEIN: 04-6145677)

Accordia Life and Annuity First Allmerica Financial Life Forethought Life Insurance
Company Insurance Company Company
(Insurer - IA | NAIC No. 62200 || [(Insurer - MA | NAIC No. 69140 | (Insurer - IN | NAIC No. 91642 |
FEIN: 95-2496321) FEIN: 04-1867050) FEIN: 06-1016329)
I

—> see52.1

See 52.2

—

See 52.3

NAV Solar Holdco LLC

I I I
Gotham Re, Inc. Cape Verity |, Inc. Cape Verity Ill, Inc. . .
Tapioca View, LLC (Captive - VT | NAIC (Captive - IA | NAIC (Captive - IA | NAIC DBE Solar Holdco S::iI:rP::)T;sco Gotham Issuer, LLC Grandview Idaho [ [Three Peaks Senior Panamint Capital
P ’ No. 15333 | FEIN: No. 15475 | FEIN: No. 15473 | FEIN: LLC LLC ! LLC Holdco LLC LLct
46-3455515) 46-3465867) 46-3485456)

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
also reflected as affiliated investments, commencing in 2022.
IKKR controlled entities also qualify as affiliates and are accounted for and reported as such, in accordance with SSAP25.
ZIncludes Kohlberg Kravis Roberts & Co. L.P., an SEC-registered adviser and investment manager of the holding company group.
3The Global Atlantic Financial Group LLC is owned 63.32% by KKR Magnolia Holdings LLC and 36.68% by third party investors. Additionally, 1,000 incentive shares are held by GAMC L.P. as part of the management equity plan.
4pPanamint 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.
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7 Global Atlantic

4% rinANCIAL GROUP

Global Atlantic Financial Limited

Global Atlantic Assurance Limited Global Atlantic Financial Company Bermuda Global Atlantic Re Limited

(FEIN: 98-1090868) Limited (FEIN: 98-1090868) GA Re Bermuda HoldCo Limited GA Re US HoldCo, LP

EXL Solar HoldCo, LLC

Forethought Life Insurance Company
See 52 e (Insurer - IN | NAIC No. 91642 | FEIN:
06-1016329)

Stellar Renewable Power LLC

Solis LLC

|_ Parasol Renewable Energy LLC?

ICertain subsidiaries included in the Schedule Y organizational chart own additional legal entities which have been omitted for clarity of presentation.
2parasol Renewable Energy LLC is 80% owned by Solis LLC, and 20% owned by Global Atlantic Re Limited.
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7 Global Atlantic

4% rinANCIAL GROUP

Global Atlantic (Fin) Company

1Certain subsidiaries included in the Schedule Y organizational chart own additional legal entities which have been omitted for clarity of presentation.
Zparasol Renewable Energy LLC is 80% owned by Solis LLC, and 20% owned by Global Atlantic Re Limited.

52.2

1 1 1 1 1 1 1 1 1 1 1 1 1 1
Global Global
Global Atlantid B . . N Infinity . N GA -
MCH SFR [ACX Prop Il,| | ACX Prop ACX Prop ACX Prop Equipment ForeLife Gh?ba! Atlantiq Global Atlantic Atla]nnc Transportatio GA.RISk Atlantic GA . Sunbelt ERFiSI Emporium Drawbridge Drawbridge Drawbridge
Parent 4, Agency, Distributors, Investment Risk " Advisors, Insurance Industrial " Holdings
LLC Ill, LLC IV-A, LLC IV-B, LLC Management, . . n Equipment Office Holdco, Inc. MB1, LLC MB2, LLC MB3, LLC
LLC Inc. LLC Advisors, LLC Advisors, . Inc. Network Holdco LLC Inc.
LLC LP Leasing, LLC LLC Holdco LLC
|
Atlanta .
MCH SFR CDNL 2021 Asset Tampa Atlantic Drawbridge
HoldCo 4, = — . H Yards
1LLC Holdings Owner LLC Feeder, LLC
LLC Owner LLC
LLC
1
I 1 1
MCH SFR . . .
Equity | _|Cardinal Air| | |IT Holdings || Denver IIJ-iro"il‘gi:”gie ?I:?I:Iiﬁnggze ?_lroal‘gil:lngge
Owner 4, 2022-11LC 2022, LLC Owner LLC gs & 8S & ES >
LLC LLC LLC
LLC
Infinity
| |FLCN 2022 | | Asset | | Drawbridge | | | Drawbridge | [ | Drawbridge
1LLC Holdings B1, LLC B2, LLC B3, LLC
2020 LLC
Dublin Infinity LD
| | Asset L | Asset | | Drawbridge || Drawbridge
Holdings Holdings B4, LLC B9, LLC
LLC LLC
Dublin
| | Asset || Drawbridge
Holdings 2 B7, LLC
LLC
Dublin
L | Asset
Holdings 3,
LLC
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HOLDING COMPANY GROUP PART 1 - ORGANIZATIONAL CHART?

(‘: Global Atlantic

FINANCIAL GROUP

Global Atlantic (Fin)
Company

I

Global Atlantic Financial
Company

Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle
2016-1, Ltd. 2018-1 LLC 2019-1, Ltd. 2020-1A LLC 2020-1B LLC

Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle
2020-2A, Ltd.| |2020-3A LLC 2021-1A LLC 2021-1B LLC 2021-1C LLC 2021-1D LLC 2021-1E LLC 2021-1F LLC 2021-1G LLC

] ] ] ] ] ]

Blue Eagle
Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle &

2021-1H LLC 2021-2A LLC 2021-3A LLC 2021-3B LLC 2021-4A Ltd. 2021-4B LLC 2022-1A LLC 2022-1B LLC 2022-1C LLC 2022-1D LLC 2022-1E LLC 2022-1F LLC

FundingCo 1,
Ltd.

LENDSL MACT SERVHL
HSDTY TOAMS GALT Trust GSHLT Trust| |GSHLT Trust HILT Trust HIMT Trust HNREF SET Trust SFSL Trust CBCOV SPHRX
Trust 2018- Trust 2019- - Trust 2019- - - -
2017-1 2017-1 2021-1 2021-A 2021-B 2020-A 2021-A 2018-1 LLC A 1 2022-1 LLC 1 2019-A 2018-1LLC 2018-1LLC 2018-1 LLC

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

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) *
Commonwealth Annuity and Life Insurance
. 3891 ...[Global Atlantic Grp .........cccoeeeees | nne 62200 ....|95-2496321 .. Accordia Life and Annuity Company ... .| Company Ownership .100.000 ...|KKR & Co. Inc. ...

..... 15475 ....|46-3465867 ..

. 3891 ...|Global Atlantic Grp .. Cape Verity I, Inc. . Accordia Life and Annuity Company . | Ownership.. ..}.100.000 ...|KKR & Co. Inc.
.100.000 ... [KKR & Co. Inc. ...

. 3891 ...|Global Atlantic Grp .....cccccooouuuennnnn | eeeee 15473 ....|46-3485456 .. Cape Verity 111, Inc. . .| Accordia Life and Annuity Company ... . | Ownership
Commonwealth Annuity and Life Insurance
. 3891 ...|Global Atlantic Grp .....cccccooouuuennnnn | eeeee 84824 ....|04-6145677 .. COMPANY e e e e e e e LMAL] IA........ Global Atlantic (Fin) Company ................ OWNErship..coeeeeeeeeee e .100.000 ...|KKR & Co. Inc.
............................................................................ 95-2496321 .. DBE Solar Holdco LLC .....evvvvvvvvvvveveveevennennns | 2. DEouiit] oeen  NIALLL.... [Accordia Life and Annuity Company ........... |Ownership.........cooeeeeieeiiiieninnnnnnnap . 100.000 ... |KKR & Co. Inc.
First Allmerica Financial Life Insurance Commonwealth Annuity and Life Insurance
.| 04-1867050 .. Company LMAL ] RE........ Company Ownership .100.000 ...|KKR & Co. Inc. ...
38-3871599 .. Five Points Senior Holdco LLC ... LDE] s NIA....... Accordia Life and Annuity Company ... Ownership .100.000 ...|KKR & Co. Inc. ...
Commonwealth Annuity and Life Insurance
.|06-1016329 .. 1554348 ...... 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.

..+.100.000 ... |KKR & Co.
..4.100.000 ...|KKR & Co.

..90.000 ....|KKR & Co.
..10.000 ....[KKR & Co.
.100.000 ... |KKR & Co.

.| The Global Atlantic Financial Group LLC .. |Ownership..
.|Global Atlantic Financial Group Limited .. |Ownership..
.. |Accordia Life and Annuity Company ... .. | Ownership..
.|Global Atlantic (Fin) Company .. . | Ownership..
.|Accordia Life and Annuity Company . | Ownership.. N
. |Accordia Life and Annuity Company . | Ownership.. .100.000 ...|KKR & Co.
.. |Board of Directors . Board of Directors.. ...|KKR & Co.
. |KKR & Co. Inc. ... . | Ownership..... .100.000 ...|KKR & Co.

Global Atlantic Financial Group Limited .
Global Atlantic Financial Limited ...
Gotham Issuer, LLC .....
Gotham Issuer, LLC ..
Gotham Re, Inc. ......
N ... |Grandview ldaho LLC .
. |New York Stock Exchange . |KKR & Co. Inc. .
KKR Group Co. Inc. ..

..[98-1090868 .. 4520225 .....
..[46-3694412 .. 4520225 .....
..[46-3694412 .. 4520225 .....
.|46-3455515 .. [ ...

..[47-4970342 .. | ... .
..[88-1203639 .. |2578101 ..... 1404912 .
..[26-0426107 .. | 3958278 ..... 1932162 .

82-5111059 .. | .eevrriieeeens 1743754 ...... KKR Group Holdings Corp. ... KKR Group Co. Inc. . Ownership .100.000 ...|KKR & Co.

98-0598047 .. 1472698 ...... KKR Group Partnership L.P. ... KKR Group Holdings Corp. ..... Ownership .100.000 ...|KKR & Co.

98-1563045 .. 1842456 ...... KKR Magnolia Holdings LLC KKR Group Partnership L.P. Ounership .100.000 ... |KKR & Co.
Commonweal th Annuity and Life Insurance

04-6145677 .. | .eevrrverenenn NAV Solar Holdco LLC ....evvvveveeeiieiiieeeeiieeees . COMPANY e OWNErship..coeeeeeeeeee e .100.000 ...|KKR & Co.

88-2112299 ..
..[95-2496321 .. ...
98-1089764 .. 4520225 .....
98-1089764 .. 4520225 .....

Panamint Capital LLC ..
Tapioca View, LLC ..

The Global Atlantic Financial Group LLC .....
The Global Atlantic Financial Group LLC .....
Three Peaks Senior Holdco LLC ...
EXL Solar HoldCo, LLC
GA Re Bermuda HoldCo Limited
GA Re US HoldCo, LP
GA Re US HoldCo, LP
Global Atlantic Assurance Limited .............. .
Global Atlantic Financial Company Bermuda

.. | Ownership .100.000 ... |KKR & Co.
. | Ownership.. ..}.100.000 ... |KKR & Co.
. | Ownership ..63.000 ....|KKR & Co.
Ownership ..37.000 ....[|———

. | Ownership.. ..}.100.000 ... |KKR & Co.
Ounership .100.000 ... |KKR & Co.
. | Ounership .100.000 ... |KKR & Co.
.|Global Atlantic Financial Limited .. | Ownership.. ..99.000 ....|KKR & Co.
GA Re Bermuda HoldCo Limited .. | Ownership ..1.000 .... |KKR & Co.
Global Atlantic Financial Limited ........... OWNErship..coeeeeeeeeee e .100.000 ...|KKR & Co.

Forethought Life Insurance Company .
. |Accordia Life and Annuity Company
KKR Magnolia Holdings LLC
Third Party Investors
. |Accordia Life and Annuity Company
Global Atlantic Re Limited
Global Atlantic Financial Limited ..

98-1090854 ..
98-1451597 ..
..|83-2230712 ..
83-2239712 ..
98-1452583 ..

98-1529928 .. Limited Global Atlantic Financial Limited .. . | Ounership .100.000 ... |KKR & Co.
..|98-1090854 .. Global Atlantic Re Limited . Global Atlantic Financial Limited .. | Ounership.. ..|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 ... Ownership.. ..|KKR & Co.

Solis LLC .. . |Forethought Life Insurance Company . . | Ownership.. ..|KKR & Co.
Solis LLC ........... .| Third Party Investors .......... Ownership..

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.

Global Atlantic (Fin) Company .. Ownership .|KKR & Co.

87-2335032 .. .
Global Atlantic (Fin) Company ................ OWNership.. oo .100.000 ...[KKR & Co.

87-3631476 ..

ACX Prop 111, LLC ...
ACX Prop IV-A, LLC ..oovvveeiiiiniiiiiciiee e
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............................................................................ 88-0561068 .. | ....coooovvvee | ceveeriiiiiiiie | eeevniieeeeeiieeeeeenne |[ACK Prop IV-B, LLC oo [ DB | NTALLLLLLL [ Global Atlantic (Fin) Company ................ [Ownership......ccooviiiiiiiiniiiieen . 100,000 ... |KKR & Co. INC. wovvveiiiiiiiiiiiiiiiiinis [eveeeieiiini s s
Infinity Transportation Equipment Leasing,
..| 82-3508436 .. Atlanta Asset Holdings LLC . .. [LLC .. | Management. ... |KKR & Co.
J IR Atlantic Yards Owner LLC .. |GA - Sunbelt Office Holdco LLC .... .. |Management. ... |KKR & Co.
..| 88-1026854 .. Cardinal Air 2022-1 LLC . .. |Global Atlantic Equipment Management, LLC |Management. ... |KKR & Co.
..| 86-2857451 .. CDNL 2021-1 LLC ... .. |Global Atlantic Equipment Management, LLC |Management. ... |KKR & Co.
Denver Owner LLC .. .. |GA - Industrial Holdco LLC Management. ... |KKR & Co.
Drawbridge B1, LLC .. .. |Drawbridge Holdings 1, LLC ... Management. ... |KKR & Co.
Drawbridge B2, LLC .. .. |Drawbridge Holdings 2, LLC ... Management. ... |KKR & Co.
Drawbridge B3, LLC .. .. |Drawbridge Holdings 3, LLC ... Management. ... |KKR & Co.
Drawbridge B4, LLC .. .. |Drawbridge Holdings 1, LLC ... Management. ... |KKR & Co.
Drawbridge B7, LLC .. .. |Drawbridge Holdings 1, LLC ... Management. ... |KKR & Co.
Drawbridge B9, LLC .. . |Drawbridge Holdings 3, LLC . [Management. ... |KKR & Co.
88-0937290 .. Drawbridge Feeder, LLC ... Drawbridge MB1, LLC . | Management.... ... |KKR & Co.
88-0937290 .. Drawbridge Feeder, LLC ... Drawbridge MB2, LLC Management.... ... |KKR & Co.
..| 88-0937290 .. Drawbridge Feeder, LLC ... . | Drawbridge MB3, LLC ... . | Management. ... |KKR & Co.
87-3802448 .. Drawbridge Holdings 1, LLC .... Drawbridge Feeder, LLC Management.... ... |KKR & Co.
61-1580298 .. Drawbridge Holdings 2, LLC Drawbridge Feeder, LLC Management.... ... |KKR & Co.
Drawbridge Holdings 3, LLC . . |Dravbridge Feeder, LLC . | Management. ... |KKR & Co.
Drawbridge MB1, LLC Global Atlantic (Fin) Company .. Management.... .... |KKR & Co.
Drawbridge MB2, LLC Global Atlantic (Fin) Company .. Management.... ... |KKR & Co.
Drawbridge MB3, LLC .|Global Atlantic (Fin) Company .. Management. ... |KKR & Co.
86-2361267 .. Dublin Asset Holdings 2 LLC .. Global Atlantic Equipment Management, LLC |Management.... ... |KKR & Co.
87-2316184 .. Dublin Asset Holdings 3, LLC .... Global Atlantic Equipment Management, LLC |Management.... ... |KKR & Co.
..| 82-3508100 .. Dublin Asset Holdings LLC .. .|Global Atlantic Equipment Management, LLC |Management. ... |KKR & Co.
87-3023750 .. Emporium Holdco, Inc. ....... Global Atlantic (Fin) Company ................ Ownership ...|KKR & Co.
87-3058805 .. eRES| Holdings Inc. ....... Global Atlantic (Fin) Company ................ Ownership ..|KKR & Co.
..| 86-2871839 .. FLCN 2022-1 LLC .|Global Atlantic Equipment Management, LLC |Management. .. |KKR & Co.
35-1815415 .. ForeLife Agency, Inc. . Global Atlantic (Fin) Company ................ Ownership ..|KKR & Co.
92-1413949 .. GA - Industrial Holdco LLC Global Atlantic (Fin) Company .. Ownership ..|KKR & Co.
..| 38-3898658 .. GA - Sunbelt Office Holdco LLC .. .|Global Atlantic (Fin) Company .. . | Ownership.. ...|KKR & Co.
13-3896487 .. GA Risk Advisors, Inc. ............ e |- Global Atlantic (Fin) Company .. Ownership ...|KKR & Co.
20-3944031 .. Global Atlantic Distributors, LLC ............. . Global Atlantic (Fin) Company .. Ownership ..|KKR & Co.
..|81-3323212 .. Global Atlantic Equipment Management, LLC ... [.. .|Global Atlantic (Fin) Company .. . | Ownership.. ..|KKR & Co.
38-3898658 .. Global Atlantic Insurance Network LLC ........ Global Atlantic (Fin) Company .. Ownership ..|KKR & Co.
35-1960899 .. Global Atlantic Investment Advisors, LLC .... |. Global Atlantic (Fin) Company .. Ownership ..|KKR & Co.
13-3896700 .. Global Atlantic Risk Advisors, L.P. ........... . Global Atlantic (Fin) Company .. Ownership .|KKR & Co.
Infinity Transportation Equipment Leasing,
84-4227992 .. Infinity Asset Holdings 2020 LLC ............... LDE ] NIA....... LLC .. | Managenment.... CIKKR & Co. INC. wevvvvvvvvieiieeeieineeieeeeeee [ eeeeeeeeeeees [ s
84-3127337 .. Infinity LD Asset Holdings LLC .................. LDE ] NIA....... Management CIKKR & Co. INC. wevvvvvveviviieeeeeineeieniines [ eeeeeeeeeeees [ s s
Infinity Transportation Equipment Leasing,
86-3445068 .. LLC ettt LDE ] NIA....... Global Atlantic (Fin) Company ................ OWNESNIP...veeeeiiiieiee e .100.000 ... [KKR & Co. INC. weeeeeeeeeeeeeeeeiiceeciceeeees | eveeeeiiveens | ceeee e
Infinity Transportation Equipment Leasing,
87-3496842 .. IT Holdings 2022, LLC LLC .. | Managenment.... .}.. 0.000 .... |KKR & Co. Inc. ...
IO T, MCH SFR Equity Owner 4, LLC .. |MCH SFR HoldCo 4, LLC . | Management. ..0.000 ... |KKR & Co. Inc.
..| 88-3108777 .. MCH SFR HoldCo 4, LLC . . |MCH SFR Parent 4, LLC ... . [Management. ..0.000 .... |KKR & Co. Inc.
87-4783067 .. MCH SFR Parent 4, LLC .... Global Atlantic (Fin) Company .. Management.... ... 0.000 .... [KKR & Co. Inc. ...
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92-1402466 .. Tampa Owner LLC GA - Industrial Holdco LLC Management.... ... 0.000 .... |KKR & Co.
90-0928452 .. Global Atlantic Financial Company Global Atlantic (Fin) Company Ownership ..}.100.000 ...|KKR & Co.
85-0526287 .. AIMXL 2018-1 LLC Global Atlantic Financial Company .. . | Management.... ... 0.000 .... |KKR & Co.
..|98-1307202 .. Blue Eagle 2016-1, Ltd. .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
83-3851887 .. Blue Eagle 2018-1 LLC .... Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
............... Blue Eagle 2019-1, Ltd. ..... Global Atlantic Financial Company .. . [Management.... ... |KKR & Co.
..| 85-0498393 .. Blue Eagle 2020-1A LLC ... .|Global Atlantic Financial Company .. Management. .... |KKR & Co.
85-0506156 .. Blue Eagle 2020-1B LLC Global Atlantic Financial Company .. . [Management.... .... |KKR & Co.
98-1618000 .. Blue Eagle 2020-2A, Ltd. ... Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
30-1278256 Blue Eagle 2020-3A LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1185033 Blue Eagle 2021-1A LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1215896 Blue Eagle 2021-1B LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1247520 Blue Eagle 2021-1C LLC ... .|Global Atlantic Financial Company .. Management. .... |KKR & Co.
86-1276982 Blue Eagle 2021-1D LLC ... .|Global Atlantic Financial Company .. Management. .... |KKR & Co.
87-1039701 Blue Eagle 2021-1E LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-1051951 Blue Eagle 2021-1F LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-1083548 Blue Eagle 2021-1G LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-1103117 Blue Eagle 2021-1H LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1833206 Blue Eagle 2021-2A LLC ... .|Global Atlantic Financial Company .. Management. .... |KKR & Co.
86-1908720 Blue Eagle 2021-3A LLC ... .|Global Atlantic Financial Company .. Management. .... |KKR & Co.
86-1926397 Blue Eagle 2021-3B LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
98-1650279 Blue Eagle 2021-4A Ltd. .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1867464 Blue Eagle 2021-4B LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-3855255 Blue Eagle 2022-1A LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-3855455 Blue Eagle 2022-1B LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-3876861 Blue Eagle 2022-1C LLC ... .|Global Atlantic Financial Company .. Management .... |KKR & Co.
..| 87-3877027 .. Blue Eagle 2022-1D LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
88-2368056 .. Blue Eagle 2022-1E LLC Global Atlantic Financial Company .. . [Management.... ... |KKR & Co.
88-2395708 .. Blue Eagle 2022-1F LLC Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
..| 98-1669070 .. Blue Eagle FundingCo 1, Ltd. .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
90-0810836 .. CBCOV 2018-1 LLC Global Atlantic Financial Company .. . | Management.... .... |KKR & Co.
87-1240026 .. GALT Trust 2021-1 Global Atlantic Financial Company .. . [Management.... .... |KKR & Co.
..| 86-2409460 .. GSHLT Trust 2021-A .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-2827474 .. GSHLT Trust 2021-B Global Atlantic Financial Company .. . [Management.... ... |KKR & Co.
85-3158152 .. HILT Trust 2020-A ... Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
..| 86-2750470 .. HIMT Trust 2021-A .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-2028644 .. H\NREF 2018-1 LLC Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
. HSDTY 2017-1 Global Atlantic Financial Company .. . [Management.... .... |KKR & Co.
LENDSL Trust 2018-A . .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
85-1772188 .. MACT Trust 2019-1 Global Atlantic Financial Company .. . [ Management.... ... |KKR & Co.
85-3686210 .. MOST Trust 2020-1 ... Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
..| 84-4568438 .. SERVHL Trust 2019-1 . .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
88-0867231 .. SET Trust 2022-1 LLC .. Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
84-3988321 .. SFSL Trust 2019-A Global Atlantic Financial Company .. . [ Management.... .... |KKR & Co.
..| 84-4665609 .. SLMSL Trust 2020-1 .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
84-4685585 .. SLMSL Trust 2020-2 Global Atlantic Financial Company .. .. [Management.... ... |KKR & Co.
86-2737921 .. SOMT Trust 2021-1 Global Atlantic Financial Company ........... Management . |KKR & Co.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULEY

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) *
......................................................................................................................................................... SPHRX 2018-1 LLC ....eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen | . DEoiiit] oenn o NIALL... [ Global Atlantic Financial Company ....... Management............eevvvvvveveevveennnnndn 0,000 ... |KKR & Co. INC. woveeeeeeeeiiiiiiiiiiiiiies | e
.............................................................................................................................................................................. tlantic Financial Company ....... Management...........ceeeeeeeeeeenenennnnnnds 0,000 ... |KKR & Co. INC. cooeeeeiiiiiiiiiiiiiis | eeeee
Asterisk
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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)
.................. 98-1563045 ..... [KKR Magnolia Holdings LLC .......cccoooivvivccs Joovrecnicnicncnicniens oo, (423,450, 349) e e [t [ (423,450, 349)
.................. 98-1089764 .....|The Global Atlantic Financial Group LLC ...
98-1089764 ..... Global Atlantic Financial Group Limited .. ..89,750,349 |....
.. [38-3898658 ..... Global Atlantic (Fin) Company .................. )| .(12,063,312)|.... (812,743,189)|....
98-1451597 ... GA Re Bermuda Holdco Limited ........cccooovioies foorrrniiccinniiccnins [oeriieeinnneieeisneninees feeeernineneseenennenenseeens oerseneseseesnnenseeenennene Jreneeeeerenneneneee (O 1, 198) it et e e [ (371,198)
04-6145677 ..... Commonwealth Annuity & Life Insurance
COMPANY ..ottt [oebeseeneeesseebesseneseeeenenenne [oeneesseenenns 650,000,000 |.......... (1,568,215,581) (..o o (278,253, 701) [ (110,058,999) [ ......cvv s oo o (1,306,528,281)|.......... 18,175,128,248
.................. 98-1090854 .....[Global Atlantic Re Limited .......ccccoooovvens erninninncnncsncnicns. Joevviecnenne 150,000,000 |.................805,322,953 ..o Joevreenienn (37,333,691) | . 85,557,180 | oo e e, 1,003,546,442 |.......... (42,771,766, 455)
..... 69140 .....|04-1867050 .....|First Allmerica Financial Life Insurance
COMPANY ..ttt [oeeereesene e eeseierenee [eoeenencaseenenns 50,000,000 [......cccceeeene 96,985,100 |.voveevvieeeirinienieinies oo (22,008, 151) [cvvennee (17,744,255) | ... e o 107,232,694 |............ 5,674,068,390
..... 62200 .....|95-2496321 .....|Accordia Life and Annuity Company ... ...(138,984,197)].... .(46,995,769)|... ...(900,586,005)].... .5,420,660,583
.................. 90-0928452 .....|Global Atlantic Financial Company ... .....652,712,973 |.... .....665,279,517 |...
..... 15333 .....|46-3455515 .....|Gotham Re, INC. ..ccoooerivriiicircccie et e 19,388,507 eeeerereeneneeeeennsees e 19,388,807 |.............. (480,018,556)
.................. 95-2496321 .....|Tapioca View, LLC ..ooveveeiieeeeeeeeecce IR SVRTURN AU D et senenenennnns oerereneeeseeeeennsnsene 18 [oerereeie e
..... 15475 .....|46-3465867 .....|Cape Verity I, Inc. ... .(22,346,071)] ... .(20,431,096)|.......... (1,487,795,859)
..... 15473 .....|46-3485456 .....|Cape Verity 11, INC. .ooooviiciiniiciiiie ..52,130,098 |.......... (4,816,466,494)
.................. 35-1960899 ..... |Global Atlantic Investment Advisors, LLC . .. (2,634,431)|.... .. (2,634,431)|....
.................. 20-3944031 .....|Global Atlantic Distributors, LLC ............. .....(49,326,157)].... .....(49,326,157)]....
..... 91642 .....|06-1016329 .....|Forethought Life Insurance Company ..........fwocoeoociniinicinicinons frovnieinene. 100,000,000 |................ 797,282,448 [....ocooviiiiininicnics feoerienn (406,903,387 [ 48,127,365 [ o e fii...533,506,426 |.......... 20,286,190, 143
.................. 81-3323212 .....|Global Atlantic Equipment Management, LLC
.............................................................................................. (26,305) eeereeerenennneeeees (20,308) i
.................. 98-1452583 .....|Global Atlantic Assurance Limite eeeeenenenes (37,548,370) eeeereeeene (723,160, 193) [
.................. 98-1529928 .....|Global Atlantic Financial Company Bermuda
T T OV ST TP RPTVU HUUUERTTSUURRSTSTTRRTUI RUSTRTT 15,663,295 |....eoeecceeerieeceeenes [ e frereeeee e [ 15,663,295
.................. 00-0000000 .....|Kohlberg Kravis Roberts & Co, LP . .....305,693,197 |.... 305,693,197 |....
85-3158152 ..... HILT Trust 2020-A ..o eeeeereseeeeieinenenecnenenens [resenneesnenennnnssnsnnsnnens feosesnenenees (282,625,694 |.oieieiecisicccereiies | (242,625,694

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

85-0506156
85-0498393

....|86-1185033
... |86-1215896
... | 86-1247520
... | 86-1276982
. [86-1908720

86-1926397
86-1833206

.... | 86-1867464
- [87-1039701

87-1051951
87-1083548

- [87-1103117

87-3855455

IT Holdings 2022, LLC .
Blue Eagle 2018-1 LLC
Blue Eagle 2020-1B LLC ...
Blue Eagle 2020-1A 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 2021-3B LLC
Blue Eagle 2021-2A LLC
Blue Eagle 2021-2B LLC ...
Blue Eagle 2021-1E LLC ...
Blue Eagle 2021-1F LLC ...
Blue Eagle 2021-1G LLC ...
Blue Eagle 2021-1H LLC ...
Blue Eagle 2022-1B LLC

(109,460, 674)| ..
..... (45.524.290) .

..... (86,999,727)]....

..... (56,631,133)]....

.............. (109,180,708
(85,979,361

282,622,393
................. 56,869,930

................. 72,459,000

)
)
)
)
..... (32,726,186)]....
)
)
)
)

(95,815,145)|....
...219,900,141 |....

..... (93,095, 154)|....
...(101,138,675)|....
...(100,505,011)|....
...(125,675,011))....
..... (80,840,148)|....

.............. (109,180,708
................ (85,979,361

282,622,303
................. 56,869, 930

................. 72,459,000

..(109,460,674)|....
(45,524,290)|....
(86,999,727)]....
(32,726,186)]....

)
)
)
)

(56,631,133)]....

..... (95,815,145)|....
..219,900, 141 |....

..... (93,095, 154)|....
...(101,138,675)|....
...(100,505,011)|....
...(125,675,011))....
..... (80,840,148)|....




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE Y

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

L'¥S

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)
.................. 87-3876861 ..... |Blue Eagle 2022-1C LLC .......cceoevevverinicicnnne 90,813,500 90,813,500
.................. 87-3877027 .....|Blue Eagle 2022-1D LLC ... ..82,888,000 |.... ..82,888,000 |....
88-2368056 ..... Blue Eagle 2022-1E LLC ... .. 34,365,692 |.... .. 34,365,692 |....
....|88-2395708 ..... Blue Eagle 2022-1F LLC ... ..91,336,941 |.... ..91,336,941 |....
... |85-0526287 ..... AIMXL 2018=1 LLC et e eerrenecceiennesecieiennenne Joeeeeeenennenes (14,323,103 [1..voceeececccsininiies [ [ | s s s [ (14,323,103)
....|82-3508100 ..... Dublin Asset Holdings LLC ......ccoovviiicins Joorrricicicinnnicccinnnins oot e (114,835,169) (114,835,169)
....|82-3508436 ..... Atlanta Asset Holdings LLC 279,458,369 |.... e 279,458,369 |....
....|86-2028644 ..... HNREF 20181 LLC ... e [ [ (4,644,082)|.... e e foe o (4,644,082)|....
... [87-2335032 ..... ACX Prop 111, LLC .o (58,612,163) (58,612,163)
... |87-3631476 ..... ACX Prop 1V=A, LLC ..oviiiiicicierccnieines [ oo [oeeeceeieenees 306,475,957 | oo oo |oerienisessnenenene | e ceeeenans [reee s | 306,475,957
... |87-3802777 ... Drawbridge Holdings 3, LLC ....cooiiieiiriices forerricieicirinccceiniis oo fereireneseeienns 29,853,630 |.... e e foe o 29,853,630 |....
. |84-4568438 ..... SERVHL Trust 2019-1 .......... ...(167,719,310) ... e ...(167,719,310)....
85-1772188 ... MACT Trust 2019=1 ..o e s [, (120,203,371) (120,203,371)
84-3127337 ..... Infinity LD Asset Holdings LLC ......ccooovins frreieieiiniiceinries [t [oeereneceeienns (33,146,440) e s [ o (33,146,440)
... |84-4227992 ..... Infinity Asset Holdings 2020 LLC .........cccc. forriiemmniicennies [ [oeerereceeienns (59,699,534)|.... e e foee o (59,699,534)|....
... | 84-4665609 ..... SLMSL Trust 2020=1 .....coeiiiiiiicicieirniceiees oereireecieesneecieennene [oereeeeieisenesseeenseseseees feeererneneeeees (92,790,727)|.... e e foee o (92,790,727)|....
.................. 84-4685585 .....|SLMSL Trust 2020-2 .. .....(90,547,888)].... e .....(90,547,888)]....
84-3988321 ..... SFSL Trust 2019-A ..o e [ [ 42,445,826 |.... e e foe o 42,445,826 |....
....|85-3686210 ..... MOST Trust 2020-1 ..o e [ [, (24,755,651)|.... e e foee o (24,755,651)|....
....|86-2737921 ..... SOMT Trust 2021=A ..o oo sreseceennene [t seecees [eeererneneeeees 192,472,042 ..o [ [ [t e [ [ 192,472,042
... |86-2750470 ..... HIMT Trust 2021-A ..o feerrneecieenreseceennes [oerteeeseiseneeseeenssescees feeeresneneeeees 161,790,237 |oeeieeiiieieieinieinene [oeeeieientieneiessieinsienniee [reeeenseineiensienesensienses | oeveneees eeeeenans [resesseieneeessieneiesiennes oo 161,790,237
... | 86-2409460 ..... GSHLT Trust 2021-A .. ...(120,955,854)].... ...(120,955,854)]....
... |87-2827474 ... GSHLT Trust 2021-B .. ... (175,337,432)|.... ... (175,337,432)|....
... |87-1240026 ..... GALT Trust 2021=1 ..o eereereeeieeisneecieennee [t sseeenseseecees feeererneneeeees (20,970,300) [-....oooveeieciciinririeniini oo s [ aeeienses seesenses [ [ (20,970,300)
... |86-2857451 ... CDNL 20211 LLC .ottt eereenenencieiensenesecieieinenene [oereseeesessenesseieensesesecees feeeresnenenenes 277,143,829 277,143,829
... |86-2871839 ..... FLON 20221 LLC ..o [ [ [ (65,258,944)|.... (65,258,944)|....
. |88-0867231 ..... SET Trust 2022-1 LLC .. .. (2,309,430)|.... .. (2,309,430)|....
88-1026854 ..... Cardinal Air 2022-1 LLC ...coovoiieieciririiciciens forererecieeirinccceninieis |oeseiereinneeeeeneneseens fereeneneseeeenns 56,856,909 |...uiuieiriiiriiiriiriins oot [ | ceeeenaes [rereee s | 56,856,909
86-2361267 ..... Dublin Asset Holdings 2 LLC ......ccocoviieens foovrerniceennrecseinnine [oereeeeieinnessceenseneeces feeeeenneneenes (30,652,043) (30,652,043)
....|87-2316184 ..... Dublin Asset Holdings 3, LLC ....ccccooiiieins fooerriieeinrniceeinincs foeeieieirineeceenneceens feoeereneseeienns 19,584,068 |.... e e foe o 19,584,068 |....
.. [98-1307202 ..... Blue Eagle 2016=1, Ltd. ..o foerrrncceennscccniine [oereeieieinneeceesneeces feeeeerneneeees (29,231,597)|.... (29,231,597)|....
00-0000000 ..... SPHRX 20181 LLC ..ottt eereerenecieieinenesecieieinenens [oereeeeressenesseeessenescees feeeresneneeenes (15,179,137)|.... (15,179,137)|....
90-0810836 ..... CBCOV 2018=1 LLC ..o [orerereeieieisinencsieenneneeis|oeseieresseneeeeenensenenseens fereenenesenenns (2,585,843)|..evveririiieieiininieeies [ o | e [ [ (2,585,843)]....
... |86-1607307 ..... ACX Prop 11, LLC oot e oerrerecceiennscesnnne foeeeeeeiennes (18,847,076)|.... (18,847,076)|....
....|00-0000000 ..... TOAMS 20171 LLC ..ottt feereeseecieensseecieiennnene [oereeeeiesneneeseeesesseseeecies feeererneneeeees (19,707,419) (19,707,419)
... {00-0000000 ..... Blue Eagle 2019-1, Ltd. ..o frencccci s [, (76,508,793) (76,508,793)
....|98-1650279 ..... Blue Eagle 2021-4A, Ltd. ... ...(322,228,926)|.... ..(322,228,926)|....
....|98-1669070 ..... Blue Eagle FundingCo 1, Ltd. ..oooioiiiniiics foorrriieirriccceiinins. [oeecieiennceceieseseseies feeerenreneceeenennens 61,449 [ e e [ e e [ 61,449
....|00-0000000 ..... HSDTY 20171 LLC ..ot feerereecieensesesecieieinnee [oeveeeesessenessceeenseneeecees feeererneneennes (36,517,750) (36,517,750)
....|00-0000000 ..... MCH SFR Equity OWner 4, LLC ....c.ooioiiiiiiiiins foerrrnicieerinrccieeininine [oereeieieiseneeeeenseneecees feeererneneenes 454,718,192 [t [t [ | eeeienes ceeeeaens [re e e 454,718,192
... {00-0000000 ..... Denver Owner LLC ................ .. 78,769,989 |.... .. 78,769,989 |....
.. [92-1402466 ..... Tampa Owner LLC ........... .. 71,698,839 |.... .. 71,698,839 |....
00-0000000 ..... Atlantic Yards Owner LLC ... foriniiiiiiiiiiiiiis oo |oescesisnnenes 376,800,000 |...vieieeieiiiniicininininie fortesininii s oersesesesesrer e | oeeuesess sesesesens feeeerensn s sesn e [oeesesnseseenas 376,800,000
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PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements)
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 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)
.................. 00-0000000 .....|Drawbridge B4, LLC ......cccoovviiecrcrirniiicinne 193,850,640 193,850,640
.................. 00-0000000 .....|Drawbridge B1, LLC .. 314,828,510 |.... 314,828,510 |....
33,220,003 |....oieeiiciieirieiieinis e et nenns | eeienaein ereeenan [eree et [ 33,220,093 |....
361,603,296 |....

00-0000000 ..... Drawbridge B7, LLC ...oooieiiiiieiieceees e [ [
... {00-0000000 ..... Drawbridge B2, LLC .. 361,603,296 |...
... {00-0000000 ..... Drawbridge B3, LLC ...ccooooviiiiriicceie 325,293,914
... {00-0000000 ..... Drawbridge B9, LLC ....cocooivniiriiricicn

.. |88-0937290 ..... Drawbridge Feeder, LLC
87-3058805 ... eRES| Holdings INC. .o
9999999 Control Totals

325,203,914
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULEY

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 ..........ccccoceevvennene
Forethought Life Insurance Company ...........ccccocoveeuene.
First Allmerica Financial Life Insurance Company ....
Commonwealth Annuity & Life Insurance Company .........
Gotham Re, INC. oo
Cape Verity I, INC. oo
Cape Verity I11,

Commonwealth Annuity & Life Insurance Company .........
Commonwealth Annuity & Life Insurance Company .........
Commonwealth Annuity & Life Insurance Company ...
Global Atlantic (Fin) Company .........ccccccc.....
Accordia Life and Annuity Company ..
Accordia Life and Annuity Company ..
Accordia Life and Annuity Company ..

Forethought Life Insurance Company ...........cccccocorueeee.
First Allmerica Financial Life Insurance Company ...
Commonwealth Annuity & Life Insurance Company ........
Gotham Re, INC. oo
Cape Verity I, Inc. .
Cape Verity I, Inc. ..occcovvvennnene.
Accordia Life and Annuity Company




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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 ..........ccccviiiueveieiniieieeie ettt nseaeaena YES
2. Will the confidential Risk-based Capital Report be filed with the NAIC DY March 17 ........c.ccuoiiueueiiiiieicieieieiceieiete et sesennas YES
3. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 17 ..........ccoiiiiiiee s YES
4. Will an actuarial opinion be filed by March 17 . YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filed DY ADFil 17 ........c.ceuiiiiiueieieiieeieteteitse ettt sttt et s e st s e 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 1? (Not applicable t0 fraterNal DENETit SOCIBHES) ............ccccueueiireeeeceeteteeeeeeecte e teteeeescaete e s esesseaetesesesessssesesesesssssesesesassnsssssesssesensssssesesassnsssntesasasensssnsesas YES
7. Will the Supplemental Investment Risks Interrogatories be filed by April 17 ... YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cuiviiiieieeieieiieeeee ettt s s s et s s s st s st s s ansesees YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccociiiiiiiiiiiiicie YES

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? .........ccccocvviiniininiiiiinens 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 Dy IMArCH 172 .........coccueieieeeeeecee ettt e et s e e sttt esenss s e st e s esnsssesetesesensssssesasasensssesetesasensssntesesesensnsnsasas YES
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 IMAICH 172 ...ttt s e e s e e s s s e s e e et et s s s sss e e e st es e sesee et s s e sssee et as s s ssseseses s sssnsnseses s s sssnseses s s sssneesesassssnansssasananans YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 17 ..........ccccoiiiinine, YES
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 172 ..ottt ettt s e a e et s s s e s e e e e s es s asses e s e s s s aseseesesenssssseseses s ssasseses s s sssnses et s s s sns et s ssssssnses et s s sssnsesesssssssnsnsesasssaransnsnna NO
17.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by

March 17 ......... NO
18.  Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with

@ NAIC DY IMAICN 12 <.ttt ettt e s ae et et e s e s e e e e e s s s s asee s e s s s ssaseeees s s asseseses s seanses e e et s s ansnseses s s snanse s s s s snsnses s s s ssansesasanansnsnsesassansnsnen 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 ..ottt eaeae e e s aeae st s s s asseee s s s sasasseeesenssasassese s s s ansssesas s s snsnsssssasssansnsesesasasssanensasananans 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 ..........cocuiuiieieiecceeee ettt e ettt ee s a et s s s e ae s e st esasasseseses s s asseaesss s s asassnsannanananen 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 by March 17 ...ttt e e b et e e e e et e e e e eneens 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 ..........cocuiueioieieeeeeeee et ea ettt ee st s s s e ae s e st es s ssaeseses s s sssesesesan s asassasennanananen YES
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 1? .................. YES
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 .................. SEE EXPLANATION
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 IMAICH 17 ........c.o.ovieceeeeeeeeeeeceeeeee et ettt e sasa e e et s s sssseseses s sasssesseses s ansnsesas s s snsssesssassasassssasasasasansnsasanarans NO
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44.
45.
46.
47.
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16.
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18.

19.

20.

21.

25.

26.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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 PO U U TUT ORI

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
MAICH 17 e

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 17 ..o
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 IMAICN 17 ... ettt e oo st e st e st e st e st e st e s e e st e st e st e st e st e s e e at e st e st en e et eseene et et et eneeneens

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 e e a e e h e e a e e et e st e s e e e ae e ea e e ea e e ea e e ea e e st e s e e aseemseemeeeaeeen e e emeeemeeeneenseenseenseenseennean

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 (O oY 1 =Ty o o e TSR T TR T RS RSRSRPRPRSTN

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 ..o
Will the Health Care Receivables Supplement be filed with the state of domicile and the NAIC by March 17 .........ccociiiiiiiiiiii e

APRIL FILING
Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by

April 1?7 .....

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

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 ...........
Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 17 ...

Will the regulator only (non-public) Supplemental Health Care Exhibit’'s Expense Allocation Report be filed with the state of domicile and the NAIC by

ADII T2 ettt ettt e eateeaeenneeseereennean
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?7 ..o
Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by APFil 17 ....ooi i

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 1? ..

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 does not write new business life insurance
Not Applicable

Bar Codes:
SIS Stockholder Information Supplement [Document Identifier 420]

Medicare Supplement Insurance Experience Exhibit [Document Identifier 360]

Trusteed Surplus Statement [Document Identifier 490]

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]

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]

Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance
for Equity Indexed Annuities [Document Identifier 452]

Modified Guaranteed Annuity Model Regulation [Document Identifier 453]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

6 9 1 4 0 2 0 2 2 8§ 6 5 0 0 0 0
Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]
6 9 1 4 0 2 0 2 2 2 2 4 0 0 0 0
Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]
6 9 1 4 0 2 0 2 2 2 2 5 0 0 0 0 0
6 9 1 4 0 2 0 2 2 2 2 6 0 0 0 0 0
6 9 1 4 0 2 0 2 2 4 71 0 0 0 0 0
6 9 1 4 0 2 0 2 2 8 0 6 0 0 0 0 0
6 9 1 4 0 2 0 2 2 2 8 0 0 0 0 0
6 9 1 4 0 2 0 2 2 2 1 6 0 0 0 0 0
Management'’s Report of Internal Control Over Financial Reporting
[Document Identifier 223]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 8.3

1 2
Current Year Prior Year
08.304. MiSCEITANBOUS TNCOME .......oevvveeeceeeeeeeiee ettt ettt ettt et et s as s s s s e s es et e s s s asssss s esesesessssas s s sesesesesssnsnsssseseseseseasans [oeseseseasannnans 4,712,217 oo 800,077
08.305. FIWH aSSUMEA F8A1TZEA 10SS ....ououiiieeeecececccc ettt et e e s st seses e s e s s s st s et esesssnasnnsens [oesesesesessesssesesesesssenens [eorisesesesesesas (1,172,746)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 4,712,217 (372,669)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Analysis of Operations - Summary Line 8.3

1 2 3 4 5 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
08.304. MisSCel1anNEOUS INCOME ........cocvevevieieeeiiieieietetceceee ettt [eeseseseseseaeaeas 4,712,217 | (2,854,260).......ccccveuennnnns 13,726 | 3,884,546 |................... 3,668,205 |- [ [ o
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 4,712,217 (2,854,260) 13,726 3,884,546 3,668,205
Additional Write-ins for Analysis of Operations - Individual Life Insurance Line 8.3
1 2 3 4 5 6 7 8 9 10 1M 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
08.304. FWH assumed realized 10SS .......cocoovoioeeeeeeeeeeeceeeeeeeeeeeeeeeieee Joeeeeeeeeeeeeeieee oeeeeeeeeeeeeeeeee Joeeeeeeeeeieeeeeeeens feeeeeeeee e e eees Jeeeeeenaaens (718,546)|............... TA8,546 ..o e e e e e
08.305. Miscellaneous iNCOME ..........cccceoeeeeveiererereeceieeeeieie et oreenanas (2,854,259) ..o oo 12,462 ... 1,886 | 333 [ (2,452,981 | e oo (415,999) |, ..eoevieececeees oo [
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (2,854,259) 12,462 1,886 (718,213) (1,734,395) (415,999)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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. gOVENMENLS .....c.ocviiiiiiiiiiiiiciiiiceseesce s e 15,314,786 |............. 0.283 |....... 15,314,786 |......cooveveccnns [ 15,314,786 |............. 0.283
1.02 All Other GOVEIMMENLS ..........ovevveeeeeececeiieieieeeteeeeeee e e 69,127,816 |............. 1.278 |........ 69,127,816 [ [ 69,127,816 |............. 1.279
1.03 U.S. states, territories and possessions, etc. guaranteed ...............cococoifoceeeene 38,583,267 |.......c.c... 0.714 |........ 38,583,267 |- oo 38,583,267 |............. 0.714
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 53,652,294 |............. 0.992 |........ 53,652,294 ..o [ 53,652,294 |............. 0.993
1.05 U.S. special revenue and special assessment obligations, etc. non-
GUATANEEEM ...ttt 301,819,524 |............. 5.582 |..... 301,819,524 [ [ 301,819,524 |............. 5.586
1.06 Industrial and MiSCEllANEOUS ...........c.cocceueueveeeeeeceeeeeeeeeeeeeee e ..4,060,262,279 |............ 75.090 |.. 4,060,262,279 |......occveveveeeennes ..4,060,262,279 |........... 75.143
1.07 Hybrid SECUItIes ..........cccviiiiiiiiicie e 77,197,293 |............. 1.428 |........ 77,197,293 | oo 77,197,293 |............. 1.429
1.08 Parent, subsidiaries and affiliates ............ccveeveeeeeeeeeeeeeeeeeee e eeereeee o 134,580,334 |............. 2.489 |...... 134,580,334 |...ovoeeeeees o 134,580,334 |............. 2.491
1.09 SVO identified funds ...........ccocviiiiiiiiiii
1.10 Unaffiliated bank 10ans ...
1.11 Unaffiliated certificates of deposit ...........cccccvevieviieiiiiiiiiicce )
1.12 Total long-term bonds
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..........c.cccoevriiininnieniened
2.02 Parent, subsidiaries and affiliates ..
2.03 Total preferred StOCKS .........ccoiuiiiiiiiiierieeeee e
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)
3.02 Industrial and miscellaneous Other (Unaffiliated) ............ccocvvvriiininn
3.03 Parent, subsidiaries and affiliates Publicly traded ..............ccccooenienne
3.04 Parent, subsidiaries and affiliates Other ..............cccooiiiiiiiiiiiicnd
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ...
3.07 Closed-end funds ..o
3.08 Exchange traded funds ............ccooiiiiiiiiiceeeeee e
3.09 Total commON STOCKS ..........ccoiiiiiiiiiie e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.cveveueeieiiereseeeaeeeeeeseteseseseaesesesesesesesesessassessseseseses|eeesesseeesseeseneeens [reseneneenns 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
4.02 Residential MOrtgages .............coceviiiiiiuereiiiniieeiee s e 16,934,031 |.............. 0.313 |........ 16,934,031 [ [ 16,934,031 |............ 0.313
4.03 Commercial MOMGAGES ........ceeieveeeerererereeieeeeeeeeie e tesesses s s sesssea feeeenenn 94,340,448 |............ 1.745|........ 94,340,448 |......oooes [ 94,340,448 |............. 1.746
4.04 Mezzanine real estate loans .. 45,769,410 |............ 0.846 |....... 45,769,410 oo [ 45,769,410 |............ 0.847
4.05 Total valuation @lIOWANCE ...........c.c.ceeereeerereeeieeeeeeie et eseeeeeeeeneneeens [ereneeeeeeens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
4.06 Total MOrgage l08NS ...........cccevevevriiiiieiereieieeeeeie e eeeees 157,043,889 |............ 2.904 |...... 157,043,889 |....coovvces o 157,043,889 |............. 2.906
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cccuiviiiiiiiiiiiiicieeieeeeeeeeee
5.02 Properties held for production of income
5.03 Properties held for Sale ...........cccooviiiiiiiiiieiieiiccce e e
5.04 Total real estate ..o
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......ccocccoriiniiniiiciccneenee e 17,662,388 |.............. 0.327 |........ 17,662,388 |.....ooveeeeecces [ 17,662,388 |............. 0.327
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeeevevrinioeeereresiseesens foocen 369,863,674 |............. 6.840 |..... 369,863,674 |.....coevececes [oene 369,863,674 |............ 6.845
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveceeeeeeeeeeeee e 4,451,652 |............. 0.082 |......... 4,451,652 [ [ 4,451,652 |............. 0.082
6.04 Total cash, cash equivalents and short-term investments .....................}...... 391,977,714 |............. 7.249 (... 391,977,714 [ oo o 391,977,714 |............. 7.254
7. CONTACE I08NS ..ottt e 93,168,397 |....ccnveee.. 1.723 |....... 89,412,688 |.....cooeeeeeees feriene 89,412,688 |............. 1.655
8. Derivatives (SChedUIE DB) .........ccceuiiiiiieieieieieieeesisisieesee e oo eeeeeeene [ 0.000 [.eeeeeeerereeeeieins e [ e 0.000
9. Other invested assets (Schedule BA) ...........cccccueeoieeeeeieieeeieeceeeeeeeiee e foeeenen 2,760,595 |............. 0.051|......... 2,760,595 | [ 2,760,595 |............ 0.051
10.  Receivables for SECUMHES .........cccvvrriieriririiieccieeeeeeee e o 10,133,533 |....conneee 0.187|........ 10,133,533 [ [ 10,133,533 |............ 0.188
11.  Securities Lending (Schedule DL, Part 1)...........ccceiiieieieieieieceeeeeeeeeveses reeeeseseseseeeseeeees oeeeeeenes 0.000 [ [ D0, & S D,3, % SR RO XXX
12.  Other invested assets (Page 2, LiNe 11) ..c.coviicirininineeeeeeeeeeieeeeena 0.000 0.000
13. Total invested assets 5,407,166,621 100.000 | 5,403,410,912 5,403,410,912 100.000

SI01




© ® N o

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOM YEA ..........iiiitiiiitiitiiie ettt bbbt bbb b bbb b E b e R bR A E R bt AR e e bt bt e b e bt s 2o mme e e e e eneeneee e e e e eeeneens
Cost of acquired:

2.1 Actual cost at time of acquISItioN (Part 2, COIUMN B) .........uiiiiiiiiie ittt bbb bbbttt b e as e e aeereebesaeebesaeatesaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...ttt e e e e e e st e eaeeaae oeabeeabeeabe et e e b e et e aae e aReeas eeesseesseaseenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o1 10 1o e PP PPORTPNS

3.2 TOtals, Part 3, COIUMN 11 ..o b e bbbt bbb e b b e se b e e b e e b e e b oo b e e b b e s b b e saebe S84 E SRS AR SR L AR e R L e b e AL e b e R e b e b et ebesebesesese et

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ......... o ... S ... ... S .. ...........o.teseeseeseeseeteenteeseabeas fooerreeeeae e e e ate e e ae s

Deduct amounts received on disposals, Part 3, CHElE 1S ... ... A B - B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o ... N ... ... ... B N B

6.2 Totals, Part 3, COIUMN 13 ..o e e e e s
Deduct current year’s other than temporary impairment recognized:

A B )= S =T i TR o 10 o e PP PRS

7.2 TOtals, Part 3, COIUMN T0 ....cuiiiiiiiii it bbb bt bbb b e s e e b e e b e e b e e b e b e s e b b e e b b e saebe 2848 SRS AR SR L AR e R L e b e R e e b e b e e b e b et ebesesese s ese st
Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ..o b bbb b b e b e b e b e bbb e b bt s b bbb e saebe S0 e R oA e e b e e s bbb bbb

LA o] = K =T G T o 10 oo T O PO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiitiiiii ettt bbbttt sttt 2o e e e e e e e e e e e eeneeas
[D2=e [0 o) =T Mo o E=Te (4 g 11 C=To 1= a0 o0 L ORI

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......iiiiiiiiiiiiitiiiie ettt bbbttt b bbb bbb bt bt bt e b e bt bt e bt b 2mseeseeneess e e e e e e e e e e eaenes

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .........c.oviirieieieieieeeiieieietete ettt <eeseeeasnesaneeas 5,581,714
Cost of acquired:

2.1 Actual cost at time of acquiSition (PArt 2, COIUMN 7) ........cviuiueueuiuiiirieisieieteterese ettt e e e st s tesese e sessssebesesesesesessssesesenesessssanas 161,968,205

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.ceiiiieeeieeeeceeecceete ettt seseas Seebebebeeeeet e nessenereees 308 e 161,968,513
Capitalized deferred interest and other:

B B ] = S =T i TR o1 10T 1o e PPN

3.2 TOtals, Part 3, COIUMN 11 ..ottt b bt bbb b e oo b e oo b e b et e b h e e b bt e b e b e s e b e s e b e e ebe A0S E SR e AR e R e e Lo AL b e b e b b et e b e s eabeseteseees et
ACCTUAI OF GISCOUNE .......cuvviie ettt ettt e e eeesasaeteteseeesssaeteteses e s saetesesesenssessesesasessssetesasasassssetesesssaesssesesesesensesesesesesansssesesasasansnsssesesasesssseansesesassnsnsesesasaseseb et et et tacseaeees 638,347

Unrealized valuation increase (decrease):

5.1 TOtals, Part 1, COIUMN O ...t E e E e E e e e e e e e R e SR e e e e e E e £ R e SR e e R e e E e e e e e R e e R e e e e e e e e eeeeeaae s oR e e b e e b e e b e e b e bbb b s

5.2 TOtalS, Part 3, COIUMN B ...ttt h bbb bbb b e b e oo b e e b oo b e s d e b b e e b e b e s b e b Eee b e e ebe A0S E SR e A E e R e e E e R e e b e b e b e b e b e b e s eabeseasesee et et
Total gain (105S) 0N diISPOSAIS, PArt 3, COIUMN 18 ..........cuiuiiiiiieeceete e eeectete et eeess e et et eeesseaetetesesesssseaesesesenssssaesesesensssstesesesensssssesesesessssesesasasansssnsesesasnas febesessasscsstetananas 19,012
Deduct amounts received on diSPOSaAlS, PArt 3, COIUMN 15 ..........cc.ououiiiiiiiietie et tee ettt st te et et e et et e et et e e et ess et easetesestess st esessese et ese s ebessebessesessetessssessssens Seseseeseaeneaen 11,111,433
Deduct amortization of premium and mortgage interest points anNd COMMIMENT FEES ...........ovovvuruiueeeieececeeteteeeeeeecte e teeeeesecaete e s esseeaetesesenssseaesesesenssanan seetesseseeeseeessacaes 52,264

Total foreign exchange change in book value/recorded investment excluding accrued interest:

Lo B B ] = S =T i TR @01 10 1o e PPN

9.2 TOtals, Part 3, COIUMN 13 ...t bbbt b b oo b e e b e e b e e b et e b e b e e h b e b eb e se b e se b e e ebe S2 84 E SRS A E e R e oL e R e e b e b et e b et e b e s eabeseaseseees ettt
Deduct current year’s other than temporary impairment recognized:

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

L0 e = o Ty @01 [0y o T o T O OO

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........cceiviiiiiiiiciiieiceeene

Total valuation @lIOWANCE .........cc.uiiuiiiieiiee ettt ettt et sae e et e sb e e sbe e be e beenbe et e snnesnnesneesaeas

S102

157,043,889



© ® N o

10.

1.
12.
13.
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1.
12.
13.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI ..........c.ccueuiuiiiiiirisieteteteteie ettt ettt ettt ss s se st esese st se s s s e s etesesese e sessesesesesesese e sessesebebebenesanes <oesesessnesenanas 5,430,554
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMIN 8) ............c.iueurueuiriiririeieieiete ettt sttt et se st st s b bt esese s sesssseseseteseseesssesessenerennananas 2,432,053

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.curuiiiiieieeee ettt ettt s e s s s seae e seesebebebebea et st resaebebebeine estseseeeseneaene 2,432,053

Capitalized deferred interest and other:

o B ] = S =T TR @0 10T o e R OO PPN

3.2 TOtals, Part 3, COIUMN T2 ...ttt bbbt bbb b oo b e e b e e b et e b bt e b b e e b e b e s e b e ee b e e ebe A0S E SR e A E e R e oL e R e e b e b e b e b et e b es eabeseseseees et
AACCTUAI OF GISCOUNT .......cvveveecececte et eeeceete et ee e sceetetetes s s caeaesesesessesesetesesessssesesesesessssesetesasessssetesasessnsssetesasassnsssetesasesensssetesasasessssnsesasasansnsetesesassnssenaesasasans eb et et esacschetetennas 37,713
Unrealized valuation increase (decrease):

5.1 TOtalS, Part 1, COIUMN 3 ..ottt eeee e ee e eee et e et enae e e en et en e e enseeen s e ensesenseeensesenseeeesesenseeenseeenseeensesenaneanae et b ceees (2,349,422)

5.2 TOtAIS, PArt 3, COIUMN G ..ottt ettt ettt cs et bt e b s ee b8 ce e h e E b b £ £ e bR bttt bbbttt eeensnseae s e s s ennnaeaesa 7,575 e (2,341,847)
Total gain (I0ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ttt bttt e bt e bt e bt e s et e R et ea et sh e e eh e e oE e e Ee e bt ea bt ea bt embe e e e e eReeeh e e ebeeebeebeanbean Soeembeesseenteasseeasenaennseenes
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ..........ccouiuiiiiuiiiieeitete et eteetet et ettt et e s et et et ete st esestete st ete et etessatess et essstessssese st esessebensebessebensssesssae ceeeseseeseneaneaen 2,797,878
[DI=Yo [0l f=To Tl g (V4= Y iTo o W)l o] 4=Taa 1T g g T=Ta o We =T o] (=Y or - o] o OO SPREN
Total foreign exchange change in book/adjusted carrying value:

Lo B B ] = S =T e TR @01 10 o e I AP P P SN

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbb b bbb e b e e b e b et e b e h e e b e bt e b e b e se b e se b et ebe A0S E SR e S E oA e e b e Rt e b e b et e b et e b e s Seabeseasesesee s et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b b e b e bbb bbb bbb e e b et b e bt e b e b e aa e R e S e R e b e b e b b et ene s

L0 e = R - Ty A o] [0 o T o W K O OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceeeuiiriririririetetereeirt sttt se et se et s see s ss st sebesens <eesesessanasaeanas 2,760,595
[DI=o (W1 8 o) e=T M aToT g E=To (4 g 11 C=To IR= 10 T UL PR

Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.cciiiiiiiiiriiteieietitt st sistste ettt sttt se st e s sesseses et esese e sessesesebesesese e ssssssesesen Seseesseseseananaes 2,760,595

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.cvovurueueueeeeeeececteteteeeeseaete et esesseseaesesesenssssaesesesesssssesesesesessssssesesesensssssesesesnsssnsesesessnsnsnas seesesesinns 2,258,857,468
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ..........c.ccuiuiiiiuieiiteeiteee et st et st et e et ete et et et e tese et easetese st ese st ese et ese s ebe s ebensabess st essssesssaesessesessebe s ebeasasens s seneesennane 5,294,931,325
ACCTURN OF GISCOUNL ...ttt ettt eee ettt ettt e a2 e 2 e a2 e a2 e a2 e e S e S e e oS ee e 82 e e S e e S e e 2 e e e e e e S e e S e e S b s e s e e s b s e s s et s eb s s s eeasi s 16,261,030
Unrealized valuation increase (decrease):

L R - 1y G I O] T3 o PP

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt d bbbt b bbb bbb b e b et ebe s Se8eseb e b e b et e b e e b e s s s anas

L - 1y =T (T N2 07 ) (W 4o W 1 P

4.4, Part 4, COIUMN 11 oot b bbb e b e ee bt b e b it e b e h e b b e b b e s 4o b e 0o E e e R e e bt bR bR b b s bR e e SR e SRR e R e LR e LR e b e e e Sheseebeeesesees et
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ..........cuiuiiieeeeececeeee et eeectete et ee et eaetetesesssseaeteseseesssesesesesensssetesesesessssseesasesessnsssesesesessssstesasasssnsseesesasanas febetesessacnas (12,741,336)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiuouiieeiieeeeeet ettt ettt s e s e e et e st esses e st essseseaseeseseneaen 2,797,091,429
DedUCt aMOTHZAtION OF PIEMIUM ........viiececeeeeecececeeeeteteeeeceetete e eessaeeetesesesssseseseses s sesssesesesssssssseses s s asasseses s s sssnseses s s asanseses s s sssnsesessssasseseses s ssnansnsasas sesatsesesenenanas 9,477,354

Total foreign exchange change in book/adjusted carrying value:
8.1.Part1, Column 15 ........c............

8.2. Part 2, Section 1, Column 19
8.3. Part 2, Section 2, Column 16
8.4.Part4, Column 15 .........cccenee

Deduct current year’s other than temporary impairment recognized:

9.1, Part 1, COIUMN T4 L.t bbb bbb bbb bbbt b et
9.2. Part 2, Section 1, Column 17
9.3. Part 2, Section 2, Column 14

LT o U T 01 0T T T TSSOSO 136,508 ..o 1,034,435
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoviiiiiiiiiiiiniiisesese s e 2,377,224
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10) ........cccceuerereriieerereeeeeeeeeeeetetesesesseaetesesesesssaesesesesesssassesesesensssnsess ceesesesanas 4,752,082,493
(DLt [N let i (o) eI gTeT g F=Te o Ty (=T o JR=Ta 40U SRS
Statement value at end of current period (LiNe 11 MINUS LINE 12) ........cruiuiieiiececeeeeeeeeececte e eeeescte e tesesesssae s et esesssaetesesesssssaesesesesssssesesesassnsntesesesensnsnen ceesesesanas 4,752,082,493

SI103



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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 .........ccoovvevievneririirnee e 15,314,786 |......cccvenee 15,395,867 |..cocovcvveee 15,320,984 |................ 15,111,817
Governments 2. Canada .....cccoeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries 69,127,816 63,873,568 69,752,107 74,472,000
by governments) 4. Totals 84,442,602 79,269,435 85,073,091 89,583,817
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 38,583,267 37,875,484 39,831,801 33,360,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 53,652,294 51,066,511 54,896,572 48,135,000
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 301,819,524 281,962,616 303,477,132 301,112,000
Industrial and Miscellaneous, SVO 8. United States ....ccoeveveeeeeeeeseeseee o 3,146,502,180 |............ 2,947,562,389 |............ 3,157,195,951 |........... 3,398,856, 128
Identified FUUS’S’ Unaffiligted Bank 9. Canada ..o 137,390,323 | 135,290,470 |............... 137,793,188 |............... 153,160,000
Loans, Unafilated Cortiicates of 10._ Other Countries 853,567,069 818,681,504 855,684,413 1,018,952,687
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 4,137,459,572 3,901,534,363 4,150,673,552 4,570,968,815
Parent, Subsidiaries and Affiliates 12.  Totals 134,580,334 110,092,787 134,584,140 134,663,269
13. Total Bonds 4,750,537,593 4,461,801,196 4,768,536,288 5,177,822,901
PREFERRED STOCKS 14. United States ..
Industrial and Miscellaneous 15, Canada .....cccceeveeieeieeeee e
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States ........cccooveevieenvecrreeree oo 1,544,900 |ooiiiiine 1,544,900 |.ooovieennnene 1,544,900
Industrial and Miscellaneous 21. Canada
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 1,544,900 1,544,900 1,544,900
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks 1,544,900 1,544,900 1,544,900
26. Total Stocks 1,544,900 1,544,900 1,544,900
27. Total Bonds and Stocks 4,752,082,493 4,463,346,096 4,770,081, 188

Sl04




GoIs

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Ma

SCHEDULE D - PART 1A - SECTION 1

Total Current Year

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date
1. U.S. Governments
TANAIC T e 1,242,850 |................. 199,296 |............. 10,252,640 |............... 3,620,000

1.2NAIC2 ..
1.3NAIC3 ..
1.4 NAIC4 ..
1.5NAICS ..

8
Col. 7 as a % of
Line 12.7

jor Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

.............. 5,118,009

1.6 NAIC 6
1.7 Totals 1,242,850 199,296 10,252,640 15,314,786 5,118,009
2. All Other Governments
2 NAIC T e e o 1,085,608 |......cooeeeerereecienns [oereemieenneneeesnnens [orrreeeerneneeeennes oo XX oo 1,085,608 |.........ccccevevereren 0.0 | 29,725,003 |..oooovveeerine 1.3 e e 1,085,608

2.2NAIC 2 ..
2.3 NAIC 3 ..
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC 6
2.7 Totals

.68,042,208 |.

68,042,208

1,085,608

1,697,128

69,127,816

29,725,003

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1

34 NAIC4 ..
3.5NAICS ..

B2NAIC 2 .o
B3NAIC 3

.............. 1,819,851
............... 3,628,692

.............. 1,682,558
............... 4,535,866

............. 25,133,548
............. 13,449,720

............. 25,372,404
............. 13,414,353

............. 25,133,548
............. 13,449,720

BB NAICH ..o
3.7 Totals 1,382,359 5,448,543 6,218,423 25,533,942 XXX 38,583,268 0.8 38,786,757 1.7 38,583,268
4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e 5,864,566 |............ 13,940,330 |.............. 1,331,810 |............. 16,937,846 I FT 50,331,460 |....ccoovevererernee L I I 39,261,059 |[...cocooviriie 1.7 s 50,331,460 |....cocoovevererercriinne
A2NAIC 2 ..ottt | [ [ 3,320,833 [ P 3,320,833 [ 001 | 3,303,994 |...oovi 0.1 e 3,320,833

4.3 NAIC3 ..
44NAIC4 ..
45NAICS ..

4B NAIC B ...
4.7 Totals 5,864,566 13,940,330 1,331,810 20,258,680 12,256,909 XXX 53,652,294 1.1 42,565,053 1.9 53,652,294
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T (e e 4,311,986 |...ccovnn 27,944,165 |............ 54,538,642 |.......... 121,032,936 |............. 68,285,579 |............ D9, 0. NN RO 276,113,309 ..o 5.8 [ 198,408,014 |...ocvreecne 8.8 | 276,113,309

52NAIC2 ..

B3NAIC3 .o
SANAICA ..o

55NAICS ..

SBNAICGE ...

5.7 Totals

...740,400

...6,499,360 |.

...18,466,454 |...

.25,706,214 |.

...28,456,870 |....

.25,706,214 |.

4,311,986

27,944,165

55,279,042

127,532,295

86,752,034

301,819,522

226,864,883

301,819,522




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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
7

1 2 3 4 5 6 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 5,935,293 |........... 206,056,370 |........... 294,214,850 |........... 222,833,658 |........ 1,117,349,128 |... XXX s 1,846,389,299 |......cocoveviennne 38.8 [ 876,728,147 |..cccovieeeen 3828 | 1,517,529,553 |........... 328,859,746
B.2NAIC 2 .o e 12,049,304 |........... 131,013,621 |........... 227,454,942 |........... 576,334,320 |........ 1,255,329,913 |... . " s 2,202,182,100 |.oooveeeceenee 46.3 |........... 970,821,523 |......ocooceeee 430 | 1,777,575,034 |........... 424,607,066
6.3NAIC 3 .. ..13,084,791 |..... ...1,935,516 . oo [ 15,468,455 |.. 12,512,193 | 0.6 | 13,532,939 [ 1,935,516
6.4 NAIC 4 .. 00293,256 ..o .. ...674,075 |.. 849,275 | 000 [ 481,136 [ 192,939
B.5NAIC S L.t e [ [ [ [ X e e i [ [ [
B.6 NAIC B ...
6.7 Totals 17,984,597 337,898,958 535,047,839 801,103,494 2,372,679,041 XXX 4,064,713,929 85.5 1,860,511,138 82.4 3,309, 118,662 755,595,267
7. Hybrid Securities
TANAIC T oo snninnens [ nseinnns [oosee s [oeesene e [ 57,548,639 |............ D9, 0. RN U 57,548,639 |...coiriecne 1.2 o 17,048,514 | (V1R ) S 17,047,312 |............. 40,501,327
7.2NAIC2.. .. 5,939,796 |... .19,648,655 |.. 0.4 (.. ...23,384,109 |.... ...5,939,796 |.. ...13,708,858
T3NAIC 3 e o i [ [ e X i oo e s [ [ [
TANAIC 4 ..ottt [ oo e [ [oeseneses XKoo e o e
TBENAICS (et o i [ [ [ X e e s [ [ [

90IS

7.6 NAIC 6

7.7 Totals 13,708,858 63,488,435 XXX 77,197,294 1.6 40,432,622
8. Parent, Subsidiaries and Affiliates

BANAIC T e i o 309,037 73,129,983 |............ 23,033,328 |............ 11,018,102 ..o XXX e 107,536,950 |....cooveveveeeirne JRCIN I 5,038,786

8.2NAIC 2 ..
8.3 NAIC 3 ..
8.4 NAIC4 .. . e |-
BENAIC S .o sies | [ere e e
8.6 NAIC 6
8.7 Totals

.. 14,571,652 |.....

...4,495,617 |..

9. SVO Identified Funds
9 NAIC T e
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
95 NAIC S .
9B NAIC B .o
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1 ...
10.2NAIC 2 ...
10.3NAIC 3 ...
104 NAIC 4 e
TO5 NAIC S et seseees [ srsees [eeesee e sesene [eesesesese s srsens [eeeereresesesesesenes [orereereenes XX oiiiiiiiis fooeeeeserereserercieis [ rrnees [ e [ [
0B NAIC B ..o
10.7 Totals

11. Unaffiliated Certificates of Deposit
TIANAIC T e
11.2NAIC 2 ...
T13NAIC 3 e
T1ANAIC 4 oo
11.5NAIC5 ...
TIBNAIC B ..
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Ma

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

125 NAICS ...

jor Types of Issues and NAIC Designations
7

1 4 5 6 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
12.1 NAIC 1 17,829,881 |.......... 251,401,156 |........... 435,150,483 |........... 408,613,721 |........ 1,266,458,357 |oeoveeeeccceeeeees [ 2,379,453,599 |..ooioieiieeeeenen 50L0 o XXX e e XK o 1,901,469,968 |.......... 477,983,631
12.2NAIC 2 ... 12,956,477 |........... 135,371,466 |.......... 262,708,845 |........... 607,511,403 |........ 1,333,597,960 |[...ccveveveeieieieeeees oo 2,352,146, 151 [ 495 | XK e XXX e e 1,840,460,624 |........... 511,685,527
12.3NAIC 3 ... ..13,084,791 |..... ..1,935,516 |............5,017,243 | ..o [ 20,485,698 |.......coovevereeeeen 004 [ XX e XXX e fe 13,532,939 |............... 6,952,759
124 NAIC 4 ... 00293,256 ..o 2,903,795 | 001 [ XK e XXX e foee 481,136 . 2,422,659

14.3NAIC 3 ...
14.4 NAIC 4
14.5NAIC 5
146 NAIC6 ...
14.7 Totals

14.8 Line 14.7 as a % of Col. 7
14.9 Line 14.7 as a % of Line 12.7, Col. 7,

....448,148 |....

..... 8,508,167 |....

12.6 NAIC6 ... (c)

12.7 Totals ..o 30,786,358 |........... 387,601,590 |........... 711,237,375 |........ 1,018,060,640 |........ 2,607,303,280 ..o (b) 4,754,989,243 |........cceveeene. 100.0 [ XK e X [ 3,755,944 ,668 |........... 999,044,576

12.8 Line 12.7 as a % of Col. 7 0.6 8.2 15.0 21.4 54.8 79.0 21.0
13. Total Bonds Prior Year

13 ANAIC T e 76,220,742 |........... 195,990,108 |........... 205,154,847 |........... 244 74,773 |........... 475,159,466 944,296,779 |........... 252,403,157

13 2NAIC 2 et 3,382,255 |... 166,847,825 |..... ..259,652,270 |.. .531,056,109 |... 927,722,296 121,627,718

13.3NAIC 3 e . 1,059,698 |... 1,177,392 |..... ..740,664 |.. 8,508,167 . 4,004,026

13ANAIC A et 143,616 |.......ooeeere 805,659 oo o 239,549 |..coovvn 209,726

T35 NAIC S et sesesenes s sesees [eeeeee e [ [eerere e [eeeeeseseseseseseneneesfoeseseens XX i e XX [ (€)oo e

138 NAIC B ..o (

13.7 TOtalS .o 80,806,311 |........... 294,241,761 |........... 373,180,064 |........... 504,567,707 |........ 1,006,215,574 (b) 2,259,011,418 |.......ocvvicnnee RO 1,880,766,791 |........... 378,244,627

13.8 Line 13.7 as a % of Col. 9 3.6 13.0 16.5 22.3 44.5 100.0 XXX 83.3 16.7
14. Total Publicly Traded Bonds

T4ANAIC T e ....17,829,881 |... .140,902,390 |........... 300,572,018 |........... 378,254 ,476 |........ 1,063,911,204 |... ....1,901,469,969 |......................40.0 |........... 944,296,779 |..cocvevvvrere 418 | 1,901,469,969

14.2NAIC 2 ... ..6,692,117 |... . 134,259,827 |.... 230,746,136 |........... 359,095,239 |........ 1,109,667,305 |... 1,840,460,624 |.. 927,722,296 |.... 1,840,460,624 |..

........... 24,521,998

........... 275,798,245

w13

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

... 4,004,026 |....
....209,726 |...

Section 12 0.5 5.8 11.5 15.5 45.7 79.0 XXX XXX XXX 79.0 XXX
15. Total Privately Placed Bonds
151 NAIC T et e [ 110,498,766 |........... 134,578,465 |.............30,359,245 |........... 202,547,153 |...cocoiiiiircnnnes |oereeeen 477,983,630 [ 1001 252,403,157 I P 477,983,630
152 NAIC 2 oo 6,264,360 |.......c........ 1,111,639 |............ 31,962,709 |...........248,416,164 |...........223,930,655 |......c.coovoecennnccs foerenn. 511,685,527 | 108 | 121,627,718 | 54 [ XK e e 511,685,527

..... 6,952,759
. 2,422,659

15.7 TOtAIS ..viceieiee e 6,264,360 |........... 111,803,345 |........... 166,541,174 |........... 280,710,925 |.......... 433,724 771 |..cooooiriiiriees [ 999,044,575 |...oovoieie 21.0 | 378,244 627 |.ceoeeeeeeeee 167 [ XX K e [ 999,044,575
15.8 Line 15.7 @s @ % Of COL. 7 ...ovvucurueeneneeeeefooccicicccc 0.6 [ooreeeeeeeeeeeeeee 112 | 16L7 [ 280 e 3L [ o 100.0 |............ D 00 SR T DLO O, SN SID 6o NN NUTNITD ¢ ¢ RN S 100.0
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 0.1 2.4 3.5 5.9 9.1 21.0 XXX XXX XXX XXX 21.0
(@) Includes $ e 883,971,033 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $
(c) Includes $

.. current year of bonds with Z designations and $
.. current year, $

prior year of bonds with 5G| designations and $

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.

current year, $

(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 $§

........................... ; NAIC2 $

............ 4,451,652 ; NAIC3 $..ccooeocvvcviccnccn 3 NAIC 4 $cciccicccccees. 5 NAIC 5 $ i ; NAIC 6 $

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 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

. U.S. Governments
1.01 Issuer Obligations ...........cccoveeeiiiiieiieeeceee 1,240,976 |. ...199,29% |.. .10,252,640 |.. . 3,620,000 |... . . . 15,312,912 |..
1.02 Residential Mortgage-Backed Securities ............ 1875 e e . . SRR R 1,875 |..
1.03 Commercial Mortgage-Backed Securities .......... |o..ccociiiiiiiiiiiiiiiiins e e
1.04 Other Loan-Backed and Structured Securities ...

5,111,935 |...
....6,074 |..

1.05 Totals 1,242,850 199,29 10,252,640

N

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

.............. 1,085,608 |..............1,697,128 20

2.05 Totals 1,085,608 1,697,128 29,725,003

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ............ccccceveveveveeereeeieeereeens oo, 1,382,359
3.02 Residential Mortgage-Backed Securities ...
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

.............. 5,448,543 |.............. 6,218,423 8 ............38,786,757

80I1S

3.05 Totals 1,382,359 5,448,543 6,218,423 38,786,757 1.7 38,583,268
. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ...........ccccceeueene

P A 5,864,566 |............. 13,940,330 |...ccenvee. 1,331,810 f.ccveeeeeee 20,258,680 |............ 12,256,900 |............ D,9,0 TN RN 53,652,294 |....ccccvviriine | PO 42,565,053 |......coovriinne 1.9 | 53,652,294
4.02 Residential Mortgage-Backed Securities ... RO
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 5,864,566 13,940,330 1,331,810 20,258,680 12,256,909 XXX 53,652,294 1.1 42,565,053 1.9 53,652,294

. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccoevreeenerennenneineees [evieieieienas 3,691,986 |............. 26,860,610 |............. 55,279,042 |........... 127,532,295 |............ 86,752,034 |............ XXX oo e 300, 115,967 B | 225,033,294 | O 300, 115,967
5.02 Residential Mortgage-Backed Securities ............ v | . . .
5.03 Commercial Mortgage-Backed Securities ..........

5.04 Other Loan-Backed and Structured Securities ... 620,000 1,083,556 1,703,556 0.0 1,831,327 0.1 1,703,556
5.05 Totals 4,311,986 27,944,165 55,279,042 127,532,295 86,752,034 301,819,522 6.3 226,864,883 10.0 301,819,522
6. Industrial and Miscellaneous
6.01 Issuer Obligations ............cccevereeerirereeeeeeeeees fooveeienns 17,049,304 |........... 214,868,980 |........... 373,798,904 |........... 799,167,978 |........ 2,361,976,889 |............ XXX [ 3,766,862,055 |....ccoovvniriennnne 79.2 |........ 1,534,237,832 |.coieiiine 67.9 |....... 3,141,015,813 |........... 625,846,242
6.02 Residential Mortgage-Backed Securities ... . .62,932,349 |.. ..128,858,316 |.. IR . . ... 191,790,665 |.. 4.0 . . 181,957,997 |... ..8.1 ... 134,560,567 |............. 57,230,098
6.03 Commercial Mortgage-Backed Securities .......... . .37,768,891 |.. ... 17,759,472 .. 210,702,151 | XK e | 68,166,030 |.. 1.4 .. ...26,038,779 |... 1.2 ..28,706,315 |. .39,459,715
6.04 Other Loan-Backed and Structured Securities ... 935,293 22,328,739 14,631,147 37,895,179 0.8 118,276,530 5.2 4,835,966 33,059,213
6.05 Totals 17,984,597 337,898,959 535,047,839 801,103,494 2,372,679,040 4,064,713,929 85.5 1,860,511,138 82.4 3,309, 118,661 755,595,268

~

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

............. 63,488,435 . 22,987,109

7.05 Totals 13,708,858 63,488,435 22,987,109 54,210,185
8. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ............cccceiviiiiiiiriiiiniieies [ e oo 9,973,410 [ooeoeiiieieiieees e 5,037,765 |.....cc.... XXX v [ 15,011,975 | 003 [0 15,007,952 o 0.7 o 9,973,410 |..conennene. 5,037,765

8.02 Residential Mortgage-Backed Securities ............ [ oo e
8.03 Commercial Mortgage-Backed Securities .......... [ o e .
8.04 Other Loan-Backed and Structured Securities .. . 77,728,225 |..
8.05 Affiliated Bank Loans - Issued ...........ccccccoccecees oo e e
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuenee

13,227,300 |...

8.07 Totals 1,084,691 87,701,635 27,528,945 18,265,065 XXX 134,580,336 2.8 15,007,952 0.7 14,469,027 120,111,309




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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

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

1 2 3 4 5 6 7 8 9 10 11 12
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 .........c.ccoooeevees fooriiniiniiiiiis i [ e [ 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 XXX XXX

12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceeoeeieiiieeieieieeeees e 29,229,191 |oevieins 262,403,366 |............. 472,260,215 |............. 988,596,179 |.......... 2,583,373,828 |............ ).9.0 NI RO 4,335,862,779 |coveeireieienne 91.2 [ D.9.0 NI RUN XXX v o 3,581,640,772 |..cvenveee. 754,222,008
12.02 Residential Mortgage-Backed Securities . . 62,932,349 |.. . 128,858,316 .. . .191,792,540 |. . e ...134,562,442 |.. .. 57,230,098
12.03 Commercial Mortgage-Backed Securities ........ 37,768,891 |...ceenneee. 17,759,472 oo 1,935,516 [..ocovenenne 10,702, 151 68,166,030 28,706,315 |...ocennee 39,459,715
12.04 Other Loan-Backed and Structured Securities . ... 24,496,986 |.............. 92,359,372 |.ccoeennnee 27,528,945 |...coenee 13,227,300 ... 159,167,896 11,035,138 |............. 148,132,757

12.05 SVO Identified Funds . XXX
12.06 Affiliated Bank Loans ...
12.07 Unaffiliated Bank Loans

12.08 Unaffiliated Certificates of Deposit

XXX XXX.

B R 30,786,358 |............. 387,601,502 |............. 711,237,375 |.......... 1,018,060,640 |.......... 2,607,303,279 |.cooveoveieiieiiieciiees e 4,754,989,244 |........cocveneen 100.0 |ooeeeees XXX e XXX o 3,755,944 ,667 |............. 999,044,578

60I1S

12.09 Totals .

12.10 Line 12.09 as a % of Col. 7 0.6 8.2 15.0 21.4 54.8 100.0 XXX XXX XXX 79.0 21.0
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........cc.ceovriiinnniniiineiene 23,770,357 |.ocovennne 182,346,064 |............. 283,169,684 |............. 461,566,556 |............. 980,047,788 |............ D,0. ¢ ST D,0. ¢ SRR R D.0. 0 TR R 1,930,900,449 |......ceeoveveenne. 85,5 | 1,680,479,919 |...........c. 250,420,530

13.02 Residential Mortgage-Backed Securities ... 37,115,051 |... . 68,677,328 |.. 40,534,210 32,381,535 |.. . 181,964,333 |. ... 160,143,621 |.. .. 21,820,712

13.03 Commercial Mortgage-Backed Securities ........ |..ccccce... 11,624,190 12,314,910 |oeeieiiiies 168,245 |...ooveenne 1,931,434 26,038,779 11,756,196 14,282,583

13.04 Other Loan-Backed and Structured Securities . |................ 8,296,713 |.ocovienen. 30,903,459 |...ccoeneee. ,307,926 | 8,688, 182 ..120,107,857 |.eeveiiiiien 5.3 [ 28,387,055 |...occveenne 91,720,802

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposit

. XXX XXX XXX XXX
R R 80,806,311 |............. 204,241,761 |............. 373,180,064 |............. 504,567,707 |.......... 1,006,215,574 |..ocvoveeeiicieees o XXX oo Da9,0, SRR R 2,269,011,418 |..covvie 100.0 |.......... 1,880,766,791 |............. 378,244,627

13.09 Totals .
13.10 Line 13.09 as a % of Col. 9 3.6 13.0 16.5 22.3 44.5 XXX XXX 100.0 XXX 83.3 16.7
14. Total Publicly Traded Bonds
.......... 3,581,640,773

14.01 Issuer Obligations ..........cccceoveieienieniieeeeeeeees e, 22,964,831 |, 223,444,659 |............. 428,798,675 |......c....... ,854,008 |.......... 2,173,578,510 |.ooeeeeeee XXX i o 3,581,640,773 |.ooveeiiieienne 75.3 [ 1,680,479,919
14.02 Residential Mortgage-Backed Securities . . 35,604,299 |.. .. 98,956,269 .. . 134,562,443 |. . . 160,143,621 |. ...134,562,443 |..
14.03 Commercial Mortgage-Backed Securities ........ . . 11,765,059 |.. 16,941,256 .. 28,706,315 |. . 11,756,196 |. 5. . 28,706,315 |..
14.04 Other Loan-Backed and Structured Securities . |................1,555,293 |................ 4,984,230 |.o.eeoeeeiieieeeees 11,035,140 28,387,055 B et 11,035, 140
14.05 SVO Identified Funds L XXX
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans .........
14.08 Unaffiliated Certificates of Deposit
14.09 Totals
14.10 Line 14.09 as a % of Col. 7 ....

14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 0.5 5.8 1.5 15.5 45.7 79.0 XXX XXX XXX 79.0 XXX
15. Total Privately Placed Bonds
... 154,222,006 ...250,420,530 |.ooeiicce T D,9.0 RN RUR 754,222,006

15.01 Issuer Obligations ..........cccceviiirinienininininins foeeeeeieeeens 6,264,360 |.............. 38,958,707 |ecveeenene 43,461,540
15.02 Residential Mortgage-Backed Securities ..27,328,050 |.. 29,902,047
15.03 Commercial Mortgage-Backed Securities ........ | e 26,003,832
15.04 Other Loan-Backed and Structured Securities . .. 19,512,756
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans ...
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 TOHAIS ... |oee e 6,264,359 |.cceonenne. 111,803,345
15.10 Line 15.09 @s @ % 0of COl. 7 ....ccooveuireineinncens oo, (U 1.2
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12 0.1 2.4 3.5 5.9 9.1 21.0 XXX XXX XXX XXX 21.0

57,230,007 |
39 459 715
148,132, 756

.21,820,712 |.
14,282,583
91,720,802

. .. 57,230,007
............ XXX.oovovies e 89,459,715
.................................... 148,132,756
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year

Cost of short-term investments acquired

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

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+5-6-7+8-9)
Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

4,451,652

4,451,652

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




N o o &

10.
1.
12.

3.2

3.3
4.1
4.2

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PIIOT YEAI) ........cuiiuiiuiiiiiueiteiteate ettt sttt sttt bbb bt bbbt bbbt bbbt bt bt bt s bt 2o emeese e s ese e e e e e e e e e e eneen
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColuMN 12 .........ccccoiiiiiiiiiiii e

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, ColuMN 14 ..o s e

Unrealized valuation increase/(decrease):

o B IS T= T (T o IR 07 ) (W44 o e AP
3.2 SCHON 2, COIUMN M9 ...ttt bbbt b e d ket b e h e bt e b e b e s e st et e h e b e b et S48 48 SR e A E e R e e b oA e e b e b et e b et e b es Sesbeseaseseeesee et
SIS ol N o T S I | U i 4 1= | OO
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 ...ttt e et e st e st e st e st e st e st e s e e st e e e st e st e st estessestameens e e e e ene e e e e e e e e eneenneas
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ... ..ottt ettt sa e e h e e s bt e s bt e b e e b e e bt aabesabessbesaaesaee Soemeeaaeenaeeaaeeseeaeeaseeneean
Amortization:
A IS T= Ty (T o IR ) (W4 4o e PN
7.2 SECHON 2, COIUMN 27 ..ottt b e b e b bt e b e bt e bt e b e e e b e e s et et e he et ehe b S48 4808 e A E e R e e L e R e e b e b e b e b et e bes Seabesessesessesese et ess et et ens
Adjustment to the book/adjusted carrying value of hedged item:
8.1 :SECHON 1, COIUMN 20 ...ttt b bbb bbb e bt h et b e b bt s et e b et e be e 280 a0 e R e s R e b e b et et ettt b e
LS T=Tox (o] I O] W44 120 OO
Total foreign exchange change in book/adjusted carrying value:
Lo B IS T= T (T o B IR 07 )[4 4o e - PN
9.2 SECHON 2, COMUMN 20 ...ttt e b e b b e b oot e h et e s e s e b et e b et e b e s e b e e e s e e edeh e b ehe b S50 48 oA L AR e R e e L oA e e b e b e b e b et e b e s eabesesesetesee et ens
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8F7+849) .. ..ottt ettt ettt b et e ae e b e e s beesbe e ss e e a e a et
(DTt [N Tet g ToTg oo T (=T IR EoT T SR
Statement value at end of current period (LINE 10 MINUS LINE T7) ...uiiiiiiiiiiieie ittt ettt ettt e e bt e bt e e bt ekt e beea bt ea b e ea b e eh e e she e sheeebeeabeebean Foemeeaaseaasenseeaeeaeenseeneean

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT).........c.c.cviururuereiiesesesesesisesesesessssesesesesssssssesesesssssssesesesssssesesessssssnsnas seesssscsesesesesasnenes 36,243
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN) ...........coiiiiiiiiiiiiceeee s
Add:

Change in variation margin on open contracts - Highly effective hedges

3.11 Section 1, Column 15, CUTENt YEAr MINUS .......coviieieieieieieirieieieieiees crereresierereeenen (16,450)

3.12 Section 1, COIUMN 15, PrIOT YEAN ......cueviviriiirieieteieieieese s sesieieieeeesene eoesesesesaeseseseenen 36,243 ..o (52,693)
Change in variation margin on open contracts - All other

3.13 Section 1, Column 18, current Year MINUS ...........cccerviieriirieiiiieieieies crrrsiese e

3.14 Section 1, Column 18, prior year (52,693)

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS .........ccccceviiiiiiiis coririeie i
3.22 Section 1, COIUMN 17, PHOT YEAI .....ciuiiiiiiiiiiiieiie ettt aes sabease e e e s ate s cabesaesresresreseesresresaesae e
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS .........ccccceiiiiiiiiis o
3.24 Section 1, Column 19, Prior YEAr PIUS ........ccciiiiiiiiiiiiiie s nes caresre e
3.25 SSAP NO. 108 AGJUSTMENES ......eouiiniiiiiieee e eis eabe st e st e s e s e s s e s e s e s e s sabeatesbe st e sb e sb e st e st e s b e s b e ate s feaeeseeee e e
SUDLOLAI (LINE 3.1 MINUS LINE 3.2) ....vvviieieiieieteiiie ettt ettt st ettt s e s e s e st s e st et s e s ssse s et et s s se s e s et s s s e s e s et s e s se s e s et et b e s e s et s s s et et e s b asanae £estseaesesesasasacnes (52,693)
Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ...........cceevererrirnenenn (64,065)
Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ..o
4.22 Amount recognized (Section 2, COIUMN 16) ......ccccovririririrreeiiiiniiis crererierereieeseens (64,065)
4.23 SSAP NO. 108 AGJUSEMENES ...ttt ses eebebeitse et se ettt et et rene tatsessesereseenanea (64,065)
ST o] Col =T I (I g T= N By g 1T TV TS IR T OSSO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINAtIONS IN PIOT VAT .........iiiiiiiii ittt bbb bbb bbb bbb bbbt bt b e bt bbbt 2eseeso e e e e e e e e e anaen
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOF YEAI ..........ciiiiiiii ettt es 2eseese e e e anaen
Book/Adjusted carrying value at end of current period (LINES 142+3.3-4.3-5.1-5.2) ........cceueuririiueuereirieeseieseietee st sssssese st ese s e s s sss st s ssssssess <eesesesesesessasaes (16,450)

Deduct total NONAAMITIEA @MOUNLS .........iiiiiii bbbttt a et sttt h et o b e oo b e oo b e e b e e b e e bt ea bt ehe e eh et 4 bt oAb e oo b e e b e e bt e bt e et e eabeaas Sseene e s e et e ens e et e easeensens

Statement value at end of current period (Line 6 minus Line 7)

Si11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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

SI12, SI13
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check
Part A, SeCON 1, COIUMN T4, .. ..ot h e h e e h e s e e e e e e e e e e e s e e e e e e et e e e s e e s e e s b e s aeabesiees Shestestessestessesseaseeseaseaseas
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe ................cceueuriieieieveieiceeeees coeresesieeeiennnenens (16,450)
TOtAl (LINE 1 PIUS LINE 2) .ottt s e s e s s s es et esessas s s s sesesesessannsnensneneneenenes s (16,450)
L= S T=Ted (o] o I TR O] [V 1T G S PY
Part D, SECHON 1, COIUMN 7 .....ouiiiiieiee ettt s e s s e s s s n s e s e s e s s e s et n s et s s e s ensesensens | febteebseebaseenses (16,450)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiii ettt ettt sbesbe e snesnesnesiees

[ T WS L= Te1 o] o Ty IR O] 0T 3T Tt PPN
Part B, SECHON 1, COIUMN 13 .......oiuiuiiieeeeeecte ettt ee s e sae et eses e s saeteseseeesssaesesesesnsssesesesessnsssssesesesnsssesesesssanssansasasssansnsnse Aefesesssssasssseseens (16,450)

Total (Line 7 plus Line 8) .....
(o= S Y=o i o] o Wt IR 0o (¥4 o o T SRS
Part D, Section 1, Column 10

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ittt sttt et st sbe e b sbeebesnesne e neesiees i
Potential Exposure Check

Part A, SECON 1, COIUMN 27 ...t b bbbt b bbb bbbttt aae eabeaeabeae et eae e

Part B, SECHON 1, COIUMN 20 .......c.iuiuiiiieieeietirerieteetetee e eeeeetes st ses et es e es bbb et ee e b e b ea bbb et s bbb et ee bbb et tb et ebenne eadissnsseessssssneneees 7,722

Part D, SECHON 1, COIUMN 12 ...ttt ettt ettt b et h bt e et s b e b bt bbbttt et ens eatissnsssesssassnenees 7,722

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiiie et seenennenens i

Si14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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 .............cccvoeueueveras |oevcerererecens 54,544 379 |..cooeiceeeeeeeene [ 54,544,379 |.coveeeeeeeeeeea
2. Cost of cash equivalents aCqUIred ..............ccceueveeeccucueueeeeeeeeeeeeeeeeeeeeeeeenenas eeeeeeenenne 1,541,493,696 |.......ccovvverieniinicnis oo 1,541,493,696 |........ccocveverviiiicierinn
FC I Yoot U= o] e [T TH T O S OO KPR RO
4. Unrealized valuation inCrease (dECrEaSE) .........ccvveerieereeiiiriiiniierieseesieseens |ereeiieinesin e [ ses oreere s nres [reesreesreenre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueireiieiiiriiieieesietesiee ettt esesaens [reesressieesne e e [ooeresssrese s snse s [sresteesinseseese s snes [oeseeesreee e
6. Deduct consideration received on diSPOSAlS ..............cccoeevevevivevivererieiieieeenens oeeeeiens 1,226,174,402 |...oovceieereiecccennes [ 1,226,174,402 |.o.ooooeeeeie
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieieieee e [eer e [reesre e e [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foeveiiiiiiniiniiciiniiens foviiiiiins e e
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeoeeiiiiiiiiiiiiiies e e [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot [enesninins 369,863,674 |......coierrcreirenens e 369,863,674 |-
11.  Deduct total nonadmitted amOUNts ...........cccooiiiiiiiiiiiieeeeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 369,863,674 369,863,674

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 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
1056138 Cincinnati ..ooooovviiiiiiii ....08/26/2022 ...[....ouunniiiinnnnne 5.625 |oueviiiiiiiiiiiiiiiees L¢3 O ) R RPN R R 7,300 |...03/23/2022 ...
1056299 . Rossville .... ...08/26/2022 .. ....6.125 ....6,802 ... 8,750 [...03/29/2022 ...
1056208 . Cleveland .... ...08/26/2022 .. ....6.625 ... 3,945 ...04/28/2022 ...
1056130 . Addison .... ...08/26/2022 .. L BBTS | 7,305 ...06/26/2022 ...
1067216 . . 12/22/2022 ... ....8.500 .... 101,605 .. 11/03/2022 ...
1056037 . New Haven .. ...08/26/2022 .. ....6.500 ...12,390 ...04/07/2022 ...
1055905 . Cincinnati ...08/26/2022 .. ... 7.250 ... 7,308 ...05/24/2022 ...
1056162 . Philadelphia . ...08/26/2022 .. ....6.750 .... 8,864 ...06/03/2022 ...
1056042 . Richmond ...... 08/26/2022 .6.625 |.. .7,285(.. ...04/07/2022 ...
1067188 . North Myrtle Beach . 12/22/2022 .7.625 |.. ...09/06/2022 ...
1061559 . Denver ... 10/26/2022 .6.500 |.. ...07/07/2022 ...
1056036 . Chicago . ...08/26/2022 .. 5.626 ...04/18/2022 ...
1056313 .... San Rafael ... ...08/26/2022 .. 6.000 ...06/04/2022 ...
1055932 ... Baltimore .... ...08/26/2022 .. 5.375 ...02/28/2022 ...
1066490 . Pensacola .. .. 11/22/2022 .. 8.425 ...07/25/2022 ...
1067209 . Pensacola .. .. 12/22/2022 ... 8.250 ..12/01/2022 ...
1067196 . Chelsea .... . 12/22/2022 ... 7.875 ..10/11/2022 ...
1056051 . Highlands .. ...08/26/2022 .. 6.875 ...06/13/2022 ...
1056274 ... Ocala ...08/26/2022 .. 6.125 ...08/11/2022 ...
1056125 . Philadelphia . 08/26/2022 .6.000 |.. ...04/14/2022 ...
1055953 . Joliet .. 08/26/2022 .6.625 |.. ...06/01/2022 ...
1055918 . Kansas City 08/26/2022 .6.000 |.. ...04/05/2022 ...
1066507 . Ft Lauderdale .. .. 11/22/2022 .. 7.500 ...00/21/2022 ...
1056119 . Cape Coral ... ...08/26/2022 .. 5.626 ...03/10/2022 ...
1066472 . Clermont .. 11/22/2022 .. 7.875 ...08/27/2022 ...
1066470 . Madeira Beach .. .. 11/22/2022 .. 7.250 ...08/02/2022 ...
1056303 . Beloit ...08/26/2022 .. 8.125 ...06/06/2022 ...
1056156 . Phi ladelphia . ...08/26/2022 .. 6.250 ...06/03/2022 ...
1056080 . Warren ...08/26/2022 .. 6.375 ...05/16/2022 ...
1056225 .... Hazel Crest .. ...08/26/2022 .. 7.000 ...06/09/2022 ...
1056247 . Philadelphia . 08/26/2022 .5.750 |.. ...04/06/2022 ...
1066474 . Bonaire .... 11/22/2022 .7.625 |.. ...00/02/2022 ...
1056110 . Phi | lipsburg 08/26/2022 .6.625 |.. ...08/10/2022 ...
1056068 . Kansas City . 08/26/2022 .6.375 |.. ...06/19/2022 ...
1056129 . Chicago . 08/26/2022 .6.875 |.. ...05/24/2022 ...
1056029 .... Hamden ... ...08/26/2022 .. 6.375 ...04/06/2022 ...
1056212 ... Bridgepor t ...08/26/2022 .. 6.000 ...03/08/2022 ...
1056250 .... St Louis ... ...08/26/2022 .. 7.250 ...04/11/2022 ...
1061555 .... Washington ... ...10/26/2022 .. 7.250 ...07/15/2022 ...
10559652 ... Killeen ...08/26/2022 .. 6.875 ...06/01/2022 ...
1056150 . New London ... ...08/26/2022 .. 6.875 ...04/20/2022 ...
1056099 . Hammond . 08/26/2022 .6.000 |.. ...06/20/2022 ...
1056069 . Woodr idge 08/26/2022 .5.375 |.. ...03/14/2022 ...
1056128 . Glendale 08/26/2022 .6.250 |.. ...02/25/2022 ...
1055943 . Glendale 08/26/2022 .5.375 |.. ...08/17/2022 ...
1056184 . Char lotte .. 08/26/2022 .4.000 |.. .. 12/28/2020 ...
1056124 . South Toms River .... ...08/26/2022 .. ....5.750 ...03/16/2022 ...
1056106 . Carson City .. ...08/26/2022 .. ....5.625 ...03/09/2022 ...
1066482 . Port Richey .. .. 11/22/2022 .. ....7.875 ..10/06/2022 ...
1056213 .ovvvveiiiiiiiininiiiiinn [ eeeeeennn INdianapolis ..u.ovviiiieueiiiiiiiiiiiniiiiiiis ...08/26/2022 ...f..ccoiiiiinnnnnn, 6.750 ... 02/02/2022 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6
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3 4 Book 9 10 11 12 13
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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
1067212 Saint Petersburg ..........cooeeeii L. 12/22/2022 e, 8.500 .. 10/25/2022 ...
1067214 . Hopewel | ... .. 12/22/2022 ... ....9.375 ..10727/2022 ...
1056215 . Candler .... ...08/26/2022 .. ....5.875 ...04/14/2022 ...
1061547 . Breckenr idge ...10/26/2022 .. ....7.250 ...06/14/2022 ...
1056142 . Saint Petersburg .... ...08/26/2022 .. ....6.125 ...04/21/2022 ...
1056070 . Calumet City . ...08/26/2022 .. ....5.750 ...04/08/2022 ...
1061557 . Memphis ...10/26/2022 .. ... 7.250 ...06/21/2022 ...
1055866 . Phoenix ...08/26/2022 .. ....5.750 ...06/10/2022 ...
1056167 . Por tsmouth 08/26/2022 .6.875 |.. ...05/05/2022 ...
1056169 . Maryville . 08/26/2022 .6.250 |.. ...06/14/2022 ...
1056257 . Memphis . 08/26/2022 .5.375 |.. ...04/14/2022 ...
1056289 .... Cortland ... ...08/26/2022 .. 6.500 ...06/17/2022 ...
1066473 . Warner Robins .. .. 11/22/2022 .. 7.625 ...00/15/2022 ...
1056240 . Worcester ...08/26/2022 .. 6.750 ...04/22/2022 ...
1056159 . Dover ...08/26/2022 .. 6.500 ...06/17/2022 ...
1056060 . Schaumburg ...08/26/2022 .. 6.250 ...03/03/2022 ...
1067205 . Panama City Beach . 12/22/2022 ... 8.750 ...09/01/2022 ...
1066484 . Atlanta .. 11/22/2022 .. 8.000 ...08/11/2022 ...
1066489 . Pensacola .. 11/22/2022 .. 8.425 ...07/25/2022 ...
1056134 . Capitol Heights 08/26/2022 .5.625 |.. ...02/12/2022 ...
1055966 . East Ridge ... 08/26/2022 .8.000 |.. ...06/12/2022 ...
1055924 . Universal City . 08/26/2022 .3.625 |.. ..10/23/2021 ...
1056147 ... Lubbock ...08/26/2022 .. 6.125 ...04/08/2022 ...
1055933 ... Allentown .... ...08/26/2022 .. 5.750 ...06/04/2022 ...
1056004 .... Green Bay ... ...08/26/2022 .. 7.500 ...02/09/2022 ...
1056123 . Saginaw ...08/26/2022 .. 5.375 ...03/01/2022 ...
1067195 . Vero Beach ... . 12/22/2022 ... 8.375 ...00/19/2022 ...
1055982 . Providence ... ...08/26/2022 .. 6.875 ...03/09/2022 ...
1056028 . Visalia ...08/26/2022 .. 6.250 ...04/04/2022 ...
1056256 . ...08/26/2022 .. 6.000 ...04/13/2022 ...
1067218 . Daly City . 12/22/2022 .9.875 |.. ...00/23/2022 ...
1067183 . Sarasota 12/22/2022 .8.000 |.. ..10/10/2022 ...
1056271 . Anchorage 08/26/2022 .6.125 |.. ...03/23/2022 ...
1061561 . Southaven 10/26/2022 .7.250 |.. ...07/12/2022 ...
1056058 . Chicago . 08/26/2022 L7.375 .. ...05/24/2022 ...
1056214 . Pensacola .. ...08/26/2022 .. 5.375 ...04/25/2022 ...
1056160 . Beloit ...08/26/2022 .. 8.500 ...06/06/2022 ...
1066476 . Warner Robins .. .. 11/22/2022 .. 7.625 ...09/06/2022 ...
1056248 . Oshkosh ...08/26/2022 .. 6.875 ...06/11/2022 ...
1056067 . Fort Worth ... ...08/26/2022 .. 6.250 ...03/15/2022 ...
1056300 .... Baltimore .... ...08/26/2022 .. 6.375 ...01/28/2022 ...
1055944 . Philadelphia . .6.375 |.. ...04/01/2022 ...
1061552 . Greer . .6.750 |.. ...00/15/2022 ...
1056088 . Baltimore . .5.875 |.. ...04/26/2022 ...
1056079 . Ri chmond 08/26/2022 .5.875 |.. ...03/25/2022 ...
1055868 . Albuquerque 08/26/2022 .6.625 |.. ...06/03/2022 ...
1055922 ... Glendale ...08/26/2022 .. ....5.500 ...03/21/2022 ...
1055946 . Willingboro .. ...08/26/2022 .. ....6.125 ...04/22/2022 ...
1056038 . Wallington ... ...08/26/2022 .. ....5.750 ...02/24/2022 ...
1066221 ovvveeiiiiiiiinniiiiinn [ eeeeeenann COlUMBUS +vvvviiiiiiiiiiiiiiiiii e ...08/26/2022 ...f..ccoiiiiinnnnnn, 6.500 ...02/10/2022 ...
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1056041 Charlotte .....oooovrnininn ....08/26/2022 ...[....ouunniiiinnnnne 6.875 [..oveeiiiiiiiiiiiiiine 8,926 , ...05/10/2022 ...
1056005 . Elberton ... ...08/26/2022 .. ....6.625 ... 4,628 .. . T, ...04/11/2022 ...
1056195 . Aurora ...08/26/2022 .. ....6.875 ....6,868 .. . .9, ...06/03/2022 ...
1056239 . Dickson City ... ...08/26/2022 .. ....5.075 ... 4,829 LT . ...6, ...02/10/2022 ...
1056107 . Henr ico ...08/26/2022 .. ....5.375 ... 12,488 LT . .17, ...03/28/2022 ...
1061541 . Spokane Valley .... WA... ...10/26/2022 .. ....6.750 ...08/29/2022 ...
1055958 . Cleveland ...08/26/2022 .. ....8.000 ...06/10/2022 ...
1056281 . Atlanta ...08/26/2022 .. ....6.125 ...04/28/2022 ...
1056176 . Sauk Village . 08/26/2022 .7.000 |.. ...06/09/2022 ...
1056262 . Sebastian .. 08/26/2022 .6.000 |.. ...03/17/2022 ...
1055992 . Merrillville 08/26/2022 .6.375 |.. ...04/16/2022 ...
1055906 .... Ellenville ...08/26/2022 .. 7.000 ...06/31/2022 ...
1055927 ... Baltimore . ...08/26/2022 .. 6.500 ...04/19/2022 ...
1055889 .... Trenton .... ...08/26/2022 .. 6.500 ...03/07/2022 ...
1067177 ... Centerville . 12/22/2022 ... 7.625 ...00/12/2022 ...
1055901 .... Jacksonville ... ...08/26/2022 .. 7.625 ...04/21/2022 ...
1056076 . Greensboro ...08/26/2022 .. 6.875 ...05/20/2022 ...
1056059 . Pembroke Pines ... ...08/26/2022 .. 6.000 ...06/02/2022 ...
1055913 . Phoenix . ...08/26/2022 .. 6.875 ...08/17/2022 ...
1056121 . Logan . 08/26/2022 .5.875 |.. ...03/09/2022 ...
1066493 . Austin .. 11/22/2022 .7.500 |.. ...08/12/2022 ...
1055900 . Hoquiam . 08/26/2022 .5.375 |.. ...04/01/2022 ...
1061536 . Jacksonville ... ...10/26/2022 .. 7.000 ...08/16/2022 ...
1056320 . ...08/26/2022 .. 5.500 ...03/22/2022 ...
1056012 . Hazel Crest .. ...08/26/2022 .. 6.375 ...05/31/2022 ...
1056211 . Dorchester ... ...08/26/2022 .. 5.626 ...03/21/2022 ...
1056114 . Westbrook .... ...08/26/2022 .. 5.375 ...04/08/2022 ...
1056202 .... Calumet City ... ...08/26/2022 .. 5.750 ...06/02/2022 ...
1056315 .... Sun City lWest .. ...08/26/2022 .. 7.125 ...06/07/2022 ...
1056340 .... Baltimore . ...08/26/2022 .. 7.000 ...06/18/2022 ...
1056122 . Rock ledge .8.125 |.. ...04/20/2022 ...
1085975 . Chicago ... .6.000 |.. ...06/11/2022 ...
1056186 . Albuquerque 08/26/2022 .5.375 |.. ...01/27/2022 ...
1055934 . Phoenix . 08/26/2022 .6.000 |.. ...04/11/2022 ...
1056180 . Richton Par 08/26/2022 .7.250 |.. ...05/31/2022 ...
1055965 ... Pensacola .... ...08/26/2022 .. 8.250 ...06/11/2022 ...
1056081 . Norcross ...08/26/2022 .. 6.000 ...03/31/2022 ...
1056249 . Topeka ... ...08/26/2022 .. 5.750 ...04/20/2022 ...
1061574 . Detroit ...10/26/2022 .. 7.125 ...09/06/2022 ...
1056054 . Sellersville ... ...08/26/2022 .. 6.750 ...03/31/2022 ...
1056232 . Hammond ... ...08/26/2022 .. 5.750 ...06/17/2022 ...
1067199 . Baltimore . 12/22/2022 .8.375 |.. ..10727/2022 ...
1056019 . Philadelphia . .5.750 |.. ...05/09/2022 ...
1056190 . Lake Station . .5.750 |.. ...06/18/2022 ...
1056071 . Maumee ... 08/26/2022 .6.500 |.. ...05/16/2022 ...
1056102 . West Berlin 08/26/2022 .6.000 |.. ...06/18/2022 ...
1056275 . Aurora ...08/26/2022 .. ....6.875 ...06/04/2022 ...
1055940 . Hammond ...08/26/2022 .. ....5.750 ...06/17/2022 ...
1056189 . veeeeeee.. |Huntsville ... oo |....08/26/2022 .. ....5.375 ...08/10/2022 ...
1056066 .....viiiirnniiiiiiiiiiinns [ eeeeeennnn Hidden Valley Lake ...cooovvvivveniiiiiiinnnnnnnes CA. i [oreereeen e ....08/26/2022 ...|iiiiiiiiiiiiiannns 7.500 ...04/08/2022 ...
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1067192 Mineral Bluff .......coooeviniiiis L. 12/22/2022 e, 7875 [ 98,421 | e (£ R AU RPN AN 128,750 |... 10/05/2022 ...
1056132 .... Aurora ...08/26/2022 .. ....6.125 ...8,000 [...04/16/2022 ...
1055914 .... Reisterstown ... ...08/26/2022 .. ....6.875 ...6,100 [...05/20/2022 ...
1056168 . Lansing .... ...08/26/2022 .. ....6.250 ..11,250 ... 06/16/2022 ...
1066509 . Cleburne ... .. 11/22/2022 .. L1125 ..55,000 [...08/09/2022 ...
1056023 .... Indianapol is . ...08/26/2022 .. ....8.375 ..10,850 [... 05/26/2022 ...
1056292 .... Wilmington ... ...08/26/2022 .. ... 7.250 ..10,500 |... 04/21/2022 ...
1056098 . Sacramento ... ...08/26/2022 .. ....5.750 ...15,836 ..25,000 [...04/26/2022 ...
1061564 . Sevierville 10/26/2022 .7.250 |.. ..102,921 |.. .250,000 |...04/18/2022 ...
1056015 . Tampa . 08/26/2022 .6.625 |.. 11,016 |.. ...06/03/2022 ...
1056008 . Ocala . 08/26/2022 .5.375 |.. .8,952|.. ...05/06/2022 ...
1056063 . Riverside . ...08/26/2022 .. 5.875 ... 14,587 ...03/30/2022 ...
1056308 . Hallandale Beach . ...08/26/2022 .. 6.500 ....9,013 ...04/13/2022 ...
1055919 . Fairburn ...08/26/2022 .. 5.750 ... 13,304 ...03/22/2022 ...
1055956 .... Nashville .... ...08/26/2022 .. 7.125 ....9,784 ...05/18/2022 ...
1056258 .... Philadelphia . ...08/26/2022 .. 6.375 ... 7,413 ...04/02/2022 ...
1055983 . St Petersburg .. ...08/26/2022 .. ....6.000 ...04/15/2022 ...
1061565 . Sevierville ...10/26/2022 .. 7.250 ...04/18/2022 ...
1056286 . Wilmington ... ...08/26/2022 .. 7.625 ...06/07/2022 ...
1056097 . Col lege Park . 08/26/2022 .5.875 |.. ...04/15/2022 ...
1055928 . Calumet City . 08/26/2022 .5.375 |.. ...04/07/2022 ...
1056120 . Indianapol is . 08/26/2022 .6.625 |.. ...04/28/2022 ...
1056243 . Bronx ...08/26/2022 .. 5.375 ...03/24/2022 ...
1056276 . San Antonio .. ...08/26/2022 .. 5.375 ...04/15/2022 ...
1056096 . Memphis ...08/26/2022 .. 5.375 ...03/09/2022 ...
1056300 . Philadelphia . ...08/26/2022 .. 5.875 ...03/29/2022 ...
1056039 . Spanaway ...08/26/2022 .. 5.625 ...02/23/2022 ...
1056103 . Tulsa ...08/26/2022 .. 6.125 ...06/19/2022 ...
1056172 . Richton Par ...08/26/2022 .. 6.875 ...06/06/2022 ...
1055909 .... Mahwah ...08/26/2022 .. 6.125 ...04/13/2022 ...
1061554 . Corpus Christi . 10/26/2022 .6.500 |.. ...07/21/2022 ...
1066501 . Pueblo 11/22/2022 .7.875 |.. ...09/06/2022 ...
1056117 . Riverside . 08/26/2022 .5.375 |.. ...02/11/2022 ...
1056251 . Milwaukee . 08/26/2022 .6.875 |.. ...06/16/2022 ...
1056325 . Chester . 08/26/2022 .7.250 |.. ...05/06/2022 ...
1055949 ... Tremonton .. ...08/26/2022 .. 5.626 ...03/21/2022 ...
1056033 .... Galena Park .. ...08/26/2022 .. 5.375 .. 12/02/2021 ...
1055948 .... Columbus ...08/26/2022 .. 5.500 ...03/22/2022 ...
1061563 . Memphis .... ...10/26/2022 .. 8.125 ...08/15/2022 ...
1056093 . Brooklyn ... ...08/26/2022 .. 5.375 ...03/31/2022 ...
1061568 . Westminster .. ...10/26/2022 .. 6.875 ...08/04/2022 ...
1055997 . Phoenix . 08/26/2022 .5.375 |.. ...03/16/2022 ...
1056330 . Fresno .. 08/26/2022 .6.125 |.. ...05/03/2022 ...
1061560 . Buckeye . 10/26/2022 .6.250 |.. ...07/14/2022 ...
1066498 . Akron . 11/22/2022 .7.875 |.. ...08/04/2022 ...
1056267 . Oklahoma City 08/26/2022 L7125 .. ...06/07/2022 ...
1067190 . New Or leans . 12/22/2022 ... ....8.500 ..10/03/2022 ...
1055897 .... Brooklyn ... ...08/26/2022 .. ....6.375 ...03/16/2022 ...
1055929 ... N Lake Station . ...08/26/2022 .. ....6.000 ...05/19/2022 ...
1056065 ..vvvvniiiiiiiiiiiiiiiinns [ eeeeeennnn West Palm Beach .......ccocovviiiiiunniniiiiiinnnnnns ...08/26/2022 ...f..ccoiiiiinnnnnn, 6.625 ... 06/31/2022 ...
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1056323 LT T 1 N ....08/26/2022 ...[....ouunniiiinnnnne [ BAT2 | e e | e [ 9,750 |...04/27/2022 ...
1056279 .... Davenport .... ...08/26/2022 .. ....5.875 ...04/08/2022 ...
1056338 .... Palm Coast ... ...08/26/2022 .. ....6.000 ...05/06/2022 ...
1056048 . Char lotte .... ...08/26/2022 .. ....6.875 ...06/02/2022 ...
1056137 . Petersburg ... ...08/26/2022 .. ....6.750 ...04/20/2022 ...
1056148 . Jeffersonville . IN.... ...08/26/2022 .. ....6.500 ...03/31/2022 ...
1067180 . Brooklyn . 12/22/2022 ... ... 1.375 ...00/19/2022 ...
1055923 ... Por tsmouth ... ...08/26/2022 .. ....6.500 ...06/06/2022 ...
1056025 . Columbus ... 08/26/2022 .7.500 |.. ...04/07/2022 ...
1056094 . Linwood . 08/26/2022 .6.500 |.. ...04/18/2022 ...
1056278 . Clarksville 08/26/2022 .6.750 |.. ...06/10/2022 ...
1056319 . Hampton ...08/26/2022 .. 6.625 ...04/14/2022 ...
1056283 . Harper lloods . ...08/26/2022 .. 7.500 ...04/28/2022 ...
1061562 . Lindenwold ... ...10/26/2022 .. 8.250 ...06/02/2022 ...
1055916 . Spring Hill .. ...08/26/2022 .. 5.500 ...04/04/2022 ...
1061572 . Baltimore .... ...10/26/2022 .. 7.375 ...00/09/2022 ...
1056027 . Tucson ...08/26/2022 .. 6.250 ...02/09/2022 ...
1056095 . Amherst ... ...08/26/2022 .. 8.000 ...06/22/2022 ...
1061542 . Prescott Valley .... ...10/26/2022 .. 7.250 ...08/29/2022 ...
1056163 . Baltimore .... 08/26/2022 .6.625 |.. ...06/25/2022 ...
1055879 . Chesterfield 08/26/2022 .6.625 |.. ...04/19/2022 ...
1066503 . Birmingham 11/22/2022 L7375 .. ...08/23/2022 ...
1056265 . Lubbock ...08/26/2022 .. 6.000 ...08/07/2022 ...
1056083 . Inkster ...08/26/2022 .. 7.875 ...06/10/2022 ...
1056268 . Canonsburg ... ...08/26/2022 .. 7.500 ...06/07/2022 ...
1056194 ... Towson ...08/26/2022 .. 7.375 ...06/25/2022 ...
1055915 ... Westfield .... ...08/26/2022 .. 5.875 ...04/05/2022 ...
1056113 . Memphis .... ...08/26/2022 .. 5.375 ...03/04/2022 ...
1056311 . Henrico .... ...08/26/2022 .. 5.750 ...03/28/2022 ...
1055880 . South Bend ... ...08/26/2022 .. 7.125 ...06/24/2022 ...
1055874 . Gatlinburg 08/26/2022 .6.875 |.. ...05/31/2022 ...
1055920 . Phoenix . 08/26/2022 .6.000 |.. ...03/16/2022 ...
1055970 . Markham . 08/26/2022 .7.875 |.. ...06/04/2022 ...
1056135 . Baltimore . 08/26/2022 .6.125 |.. ...03/29/2022 ...
1055989 . Penn Hills 08/26/2022 .5.750 |.. ...03/22/2022 ...
1055862 .... Murphy ...08/26/2022 .. 7.000 ...04/26/2022 ...
1056238 .... Memphis ...08/26/2022 .. 6.375 ...04/18/2022 ...
1056139 .... Citrus Heights . ...08/26/2022 .. 5.375 ...02/20/2022 ...
1056165 . Fort Worth ... ...08/26/2022 .. 6.375 ...06/14/2022 ...
1067174 . Annapolis ... .. 12/22/2022 ... 6.625 ...08/31/2022 ...
1055999 ... Hampton ...08/26/2022 .. 5.875 ...02/01/2022 ...
1056200 . Indianapol is . 08/26/2022 .6.500 |.. ...06/09/2022 ...
1055994 . Glendale ... 08/26/2022 .5.375 |.. ...03/19/2022 ...
1067184 . 0Ozone Park 12/22/2022 L7.750 .. ..10/04/2022 ...
1056086 . Hazel Crest 08/26/2022 .6.875 |.. ...06/01/2022 ...
1056053 . Newark ........ 08/26/2022 .6.625 |.. ...04/12/2022 ...
1056254 .... Little Egg Harbor Tup ...08/26/2022 .. ....5.500 ...03/08/2022 ...
1056229 . Gary ...08/26/2022 .. ....5.750 ...06/20/2022 ...
1056157 . Farmersville ...08/26/2022 .. ....6.875 ...03/18/2022 ...
1066477 wovveiiiiiiiiiniiiiiiiiinnns [ eeeeeennnn Warner Robins .....ooovvvvniiiiiiiiniiniiiiiiiiinnnns L 11/22/2022 L 7.625 ...09/07/2022 ...
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1055965 NITES oo ....08/26/2022 ...[....ouunniiiinnnnne TA5 [oiiiee 5,042 ...05/09/2022 ...
1056272 . Fort Myers Beach . ...08/26/2022 .. ....6.000 ... 32,424 ...03/19/2022 ...
1056001 . Phoenix ...08/26/2022 .. ....6.000 ...12,031 ...03/15/2022 ...
1055990 . Athens .. ...08/26/2022 .. ....6.500 ...11,813 ...04/26/2022 ...
1056146 . Normal ... ...08/26/2022 .. ... 7.250 ....5,810 ...06/27/2022 ...
1056223 . Columbus ... ...08/26/2022 .. ....6.875 ....8,183 ...06/10/2022 ...
1066487 . Norcross ... .. 11/22/2022 .. ....7.000 ...41,126 ...08/26/2022 ...
1055869 . Branson ...08/26/2022 .. ....5.750 ...10,462 . . ...06/09/2022 ...
1067200 . Los Angeles 12/22/2022 .8.490 |.. ..100,435 |.. . 187,500 |... 09/13/2022 ...
1055877 . Paterson 08/26/2022 L7125 .. 16,879 .. ..24,750 |...06/09/2022 ...
1056198 . Peoria ... 08/26/2022 .6.000 |.. , .. ..20,900 |...02/26/2022 ...
1056222 . Matteson ...08/26/2022 .. 5.375 ...04/09/2022 ...
1066492 .... Austin .. .. 11/22/2022 .. 7.375 ...08/12/2022 ...
1055967 .... Gary ...08/26/2022 .. 7.000 ...06/28/2022 ...
1056044 .... Paterson ...08/26/2022 .. 5.750 ...08/11/2022 ...
1055894 .... Philadelphia . ...08/26/2022 .. 6.500 ...03/25/2022 ...
1056013 . Hagerstoun ... ...08/26/2022 .. 6.875 ...06/03/2022 ...
1056310 . Hous ton ...08/26/2022 .. 6.500 ...06/11/2022 ...
1056192 .... Westerville .. ...08/26/2022 .. 6.625 ...06/09/2022 ...
1056246 . Rome ..... 08/26/2022 .5.875 |.. ...03/29/2022 ...
1056285 . Memphis .... 08/26/2022 .6.000 |.. ...05/06/2022 ...
1066481 . South Kingstown 11/22/2022 .8.280 |.. ...00/20/2022 ...
1056115 . Philadelphia .... ...08/26/2022 .. 5.875 ...02/03/2022 ...
1056003 . Rock Hill ...08/26/2022 .. 5.750 ...04/19/2022 ...
1056090 . Brouns Mills ... ...08/26/2022 .. 6.875 .. . . ...06/18/2022 ...
1056305 . Bremerton .... ...08/26/2022 .. 5.750 ... 15, LT . ..27,000 [...04/22/2022 ...
1061570 . Sevierville .. ...10/26/2022 .. 7.750 .84, . .. . .103,750 |...08/20/2022 ...
1061549 . Sevierville .. ...10/26/2022 .. 7.125 ..202, . .. . .246,250 |...07/23/2022 ...
1056061 . ...08/26/2022 .. 7.125 ...06/02/2022 ...
1056280 . Loveland ... ...08/26/2022 .. 5.750 ...04/26/2022 ...
1056175 . Baltimore . 08/26/2022 .6.500 |.. ...05/16/2022 ...
1056108 . Spokane . 08/26/2022 .5.375 |.. ...04/20/2022 ...
1055981 . La Porte 08/26/2022 .6.000 |.. ...06/25/2022 ...
1056152 . Glendale 08/26/2022 .6.375 |.. ...04/18/2022 ...
1056073 . Jacksonville 08/26/2022 .5.625 |.. ..10/09/2021 ...
1056227 . Pennsville ...08/26/2022 .. 6.375 ...04/22/2022 ...
1055884 . Olathe ... ...08/26/2022 .. 6.000 ...06/18/2022 ...
1056170 . Boise .... ...08/26/2022 .. 6.000 ...06/03/2022 ...
1055876 . Providence ... ...08/26/2022 .. 6.125 ...03/09/2022 ...
1055921 . Northfield ... ...08/26/2022 .. 6.125 ...03/17/2022 ...
1056043 . Allentown ... ...08/26/2022 .. 5.750 ...05/04/2022 ...
1056287 . Philadelphia . 08/26/2022 .5.750 |.. ...04/02/2022 ...
1061546 . Gulf Shores 10/26/2022 .6.750 |.. ...00/12/2022 ...
1056334 . Metairie ... 08/26/2022 L7.750 .. ...04/25/2022 ...
1056111 . Allentown . 08/26/2022 .6.750 |.. ...06/27/2022 ...
1055931 . Aurora ..... 08/26/2022 .6.125 |.. ...04/16/2022 ...
1056007 . Philadelphia . ...08/26/2022 .. ....6.625 ...04/05/2022 ...
1056040 . New Haven .... ...08/26/2022 .. ....6.250 ...04/06/2022 ...
1056050 . weeeeeee.. |Plainfield ... ...08/26/2022 .. ... 1.375 ...05/16/2022 ...
1055891 .ivvvveiiiiiiiiniiiiiiinn [ oo Trenton ...ooviivvenniiiiiii e ...08/26/2022 ...f..ccoiiiiinnnnnn, 6.250 ... 03/29/2022 ...
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1061566 Ocean Springs ....10/26/2022 ...[...oenniniiinnnnnne 7.500 ...08/23/2022 ...
1061539 .... Jenison ...10/26/2022 .. ... 1.875 ...09/06/2022 ...
1055988 .... San Antonio .. ...08/26/2022 .. ....6.375 ...05/01/2022 ...
1061544 . Galveston .... ...10/26/2022 .. ....6.875 ...08/15/2022 ...
1056002 . Indianapol is . ...08/26/2022 .. ....6.625 ...04/16/2022 ...
1056143 ... Bridgeport ... ...08/26/2022 .. ....6.875 ...06/01/2022 ...
1061545 .... Mesa ...10/26/2022 .. ... 7.250 ...08/22/2022 ...
1056242 . Topeka ...08/26/2022 .. ....5.750 ...04/20/2022 ...
1056173 . West Hartford 08/26/2022 .7.625 |.. ...06/12/2022 ...
1066499 . Fox Island 11/22/2022 L7125 .. ...00/20/2022 ...
1061533 . Scottsdale 10/26/2022 .5.750 |.. ...06/13/2022 ...
1056259 .... Hagerstoun ... ...08/26/2022 .. ....7.000 ...06/04/2022 ...
1056302 . York ...08/26/2022 .. ....6.875 ...06/23/2022 ...
1056171 . Chester .... ...08/26/2022 .. ....6.625 ...06/27/2022 ...
1055945 ... Wilmington ... ...08/26/2022 .. ....4.375 .. 12/07/2021 ...
1056241 ... Chesterton ... ...08/26/2022 .. ....6.000 ...04/07/2022 ...
1066502 . .. 11/22/2022 .. ... 7.750 ...08/12/2022 ...
1055903 . Louisville ... ...08/26/2022 .. ....6.625 ...06/04/2022 ...
1056188 . Rocklin .... ...08/26/2022 .. ....6.250 ...03/14/2022 ...
1055936 . Lincoln .... 08/26/2022 .4.500 |.. ...02/03/2022 ...
1056062 . Willingboro .. 08/26/2022 .6.125 |.. ...08/11/2022 ...
1055995 . Brooklyn Center 08/26/2022 L7125 .. ...06/01/2022 ...
1056270 .... Bartlett ...08/26/2022 .. ....6.500 ...06/08/2022 ...
1056133 . ...08/26/2022 .. ....6.500 ...06/31/2022 ...
1067211 . . 12/22/2022 ... ... 7.750 .. 10/25/2022 ...
1056269 . Memphis .... ...08/26/2022 .. ....6.750 ...06/09/2022 ...
1056317 . Pottstown . ...08/26/2022 .. ....7.875 ...06/07/2022 ...
1056105 . Lubbock ...08/26/2022 .. ....5.875 ...04/11/2022 ...
1056045 . Indianapol is . ...08/26/2022 .. ....6.500 ...02/16/2022 ...
1067179 . Spring .. 12/22/2022 ... ... 7.625 ...00/14/2022 ...
1056316 . Little Rock .5.500 |.. ...03/30/2022 ...
1056185 . Chicago . .5.375 |.. ...04/11/2022 ...
1056329 . Lubbock . 08/26/2022 .7.250 |.. ...04/04/2022 ...
1056337 . Hopewel | 08/26/2022 .7.000 |.. ...06/20/2022 ...
1055959 . Killeen .... 08/26/2022 .6.000 |.. ...05/26/2022 ...
1061551 ... Wesley Chapel .. ...10/26/2022 .. ....6.875 ...08/19/2022 ...
1055865 . Traverse City ...08/26/2022 .. ....6.875 ...06/10/2022 ...
1056057 . Lauderdale Lakes . ...08/26/2022 .. ... 1.875 ...06/18/2022 ...
1055910 .... Greer ...08/26/2022 .. ....5.375 ...04/19/2022 ...
1055937 ... Fort Worth ...08/26/2022 .. ....5.625 ...03/03/2022 ...
1066510 . Cedar toun .... .. 11/22/2022 .. ....8.000 ..10/01/2022 ...
1055972 . Cincinnati .6.500 |.. ...03/31/2022 ...
1055980 . Por tsmouth .6.500 |.. ...04/14/2022 ...
1056032 . Visalia . .6.250 |.. ...04/04/2022 ...
1055964 . Chester . 08/26/2022 L7125 .. ...06/27/2022 ...
1056199 . Merrillville 08/26/2022 .6.000 |.. ...06/28/2022 ...
1056197 . Darby ...08/26/2022 .. ... 7.750 ...05/26/2022 ...
1056290 . Killeen ...08/26/2022 .. ... 7.625 ...06/18/2022 ...
1067213 . San Clemente . . 12/22/2022 ... .. 10.000 ..10/19/2022 ...
1055941 ..iivviiiiiiiinciinn oo Philadelphia ...ccooiiiiiiiniiiiiiiiiiiiniiiiiiannns ...08/26/2022 ...f..ccoiiiiinnnnnn, 6.125 ... 02/11/2022 ...
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1056339 Memphis ...evvveiiiiiiiii e ....08/26/2022 ...[....ouunniiiinnnnne 6.375 [cuneeiiiiiiiiiiiiie A PPN N L R N R 13,000 |...06/13/2022 ...
1056035 . Hackettstown ... ...08/26/2022 .. ....6.250 ...06/23/2022 ...
1056031 . Daytona Beach .. ...08/26/2022 .. ....6.375 ...08/01/2022 ...
1056151 . Hickory .... ...08/26/2022 .. ....6.125 ...03/10/2022 ...
1056022 . Rock ledge .. ...08/26/2022 .. ....7.625 ...04/20/2022 ...
1066488 . Pensacola .. .. 11/22/2022 .. ....8.425 ...07/25/2022 ...
1067186 . . 12/22/2022 ... ....8.375 ...00/30/2022 ...
1056228 .... Char lotte .. ...08/26/2022 .. ....6.375 ...06/03/2022 ...
1056205 . Manor ... 08/26/2022 .7.000 |.. ...05/09/2022 ...
1056089 . Hammond . 08/26/2022 .6.000 |.. ...06/01/2022 ...
1061569 . Grand Prairie 10/26/2022 .7.000 |.. ...08/25/2022 ...
1056077 . Hazel Crest ...08/26/2022 .. 5.875 ...04/01/2022 ...
1067208 . North Miami . 12/22/2022 ... 8.750 ..10/05/2022 ...
1056074 . North Augusta .. ...08/26/2022 .. 7.125 ...06/19/2022 ...
1056140 . Mims ...08/26/2022 .. 6.875 ...05/28/2022 ...
1056277 . Richmond ... ...08/26/2022 .. 6.875 ...06/13/2022 ...
1066480 . Denham Springs . LA... .. 11/22/2022 .. 7.625 ...00/19/2022 ...
1056009 . Glendale ...08/26/2022 .. 6.375 ...03/16/2022 ...
1055935 ... Oklahoma City .. ...08/26/2022 .. 5.375 ...02/25/2022 ...
1061537 . Boyne City ... 10/26/2022 .7.875 |.. ...08/17/2022 ...
1056210 . Indianapol is . 08/26/2022 .7.000 |.. ...05/04/2022 ...
1056237 . Baldwinsville 08/26/2022 .4.075 |.. ...01/31/2022 ...
1067202 . Atlanta . 12/22/2022 ... 8.625 . 11/01/2022 ...
1061573 . Detroit . ...10/26/2022 .. 7.125 ...09/06/2022 ...
1056030 . Corona ... ...08/26/2022 .. 5.500 ...02/09/2022 ...
1067182 . McKees Rocks ... .. 12/22/2022 ... 9.875 ..10/18/2022 ...
1056204 . Fort Worth ...08/26/2022 .. 5.375 ...03/24/2022 ...
1055898 . Phi ladelphia . ...08/26/2022 .. 6.500 ...03/09/2022 ...
1067201 . Bakersfield .. . 12/22/2022 ... 8.875 .. 10/17/2022 ...
1055896 .... Harvey ...08/26/2022 .. 6.750 1171972021 ...
1055883 . Clinton Township . 08/26/2022 L7.375 .. ...04/25/2022 ...
1055957 . Bells . 08/26/2022 .6.625 |.. ...06/31/2022 ...
1056322 . Cincinnati 08/26/2022 .6.875 |.. ...06/07/2022 ...
1056201 . Columbus ... 08/26/2022 .6.125 |.. ...03/24/2022 ...
1061550 . Branson .... 10/26/2022 .6.750 |.. ...07/12/2022 ...
1055968 . Bloomfield ... ...08/26/2022 .. 6.500 ..11,050 [... 05/05/2022 ...
1066485 . Palm Harbor .. 11/22/2022 .. 7.625 ....245,500 |...08/23/2022 ...
1067178 . Tyngsborough ... .. 12/22/2022 ... 7.250 ... 167,500 |...08/27/2022 ...
1067193 . Swannanoa .. . 12/22/2022 ... 7.875 .119,500 |... 10/12/2022 ...
1056209 . Wausau ...08/26/2022 .. 7.000 ...06/24/2022 ...
1056298 .... Indianapol is . ...08/26/2022 .. 6.875 ...05/19/2022 ...
1056235 . Wasilla .... 08/26/2022 .6.125 |.. ...04/20/2022 ...
1066486 . Phoenix . 11/22/2022 .6.625 |.. ...08/04/2022 ...
1055888 . Providence ... 08/26/2022 .6.125 |.. ...03/09/2022 ...
1055954 . Kennett Square . 08/26/2022 L7125 .. ...06/21/2022 ...
1056284 . Lubbock ....... 08/26/2022 .6.000 |.. ... 02/24/2022 ...
1056174 . Harrisburg ... ...08/26/2022 .. ... 1.375 ...06/03/2022 ...
1056024 .... Palmer ...08/26/2022 .. ....6.875 ...06/30/2022 ...
1055950 ... Char lotte .. ...08/26/2022 .. ....5.625 ...08/10/2022 ...
1067194 .oovveniiiiiiiiniiiiiiiinns [ eeeeeenan Vero Beach ........cccovviiiiiiiiiiiiiiiiiiiiiiiinnns L 12/22/2022 L 8.375 ...09/20/2022 ...
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1061540 Green Bay .........eeeeeeiiiiiiiiiiiii, ....10/26/2022 ...[...oenniniiinnnnnne 7.875 ...08/29/2022 ...
1061571 . Sevierville .. ...10/26/2022 .. R V) ...08/21/2022 ...
1056255 . Miamisburg ... ...08/26/2022 .. ....6.250 ...04/13/2022 ...
1056144 . St Petersburg .. ...08/26/2022 .. ....6.875 ...06/24/2022 ...
1056112 . Hazel Crest ...08/26/2022 .. ....6.875 ...06/23/2022 ...
1055969 . ...08/26/2022 .. ....6.000 ...04/15/2022 ...
1056179 . Richmond ... ...08/26/2022 .. ....6.875 ...06/03/2022 ...
1056333 . Lubbock ... ...08/26/2022 .. ....6.000 ... 02/24/2022 ...
1056109 . Phoenix . 08/26/2022 .6.500 |.. ...05/06/2022 ...
1067189 . Phoenix ... 12/22/2022 .7.250 |.. .. 1071172022 ...
1056230 . Jacksonville 08/26/2022 .6.875 |.. ...05/31/2022 ...
1055861 . Overgaard .... ...08/26/2022 .. 5.875 ...04/24/2022 ...
1056236 . Wilmington ... ...08/26/2022 .. 6.750 ...04/28/2022 ...
1066479 . Ozone Park ... .. 11/22/2022 .. 8.625 ...08/17/2022 ...
1056306 . Camillus ... ...08/26/2022 .. 7.000 ...04/26/2022 ...
1056326 . Lubbock ... ...08/26/2022 .. 5.375 ...02/22/2022 ...
1067210 . Pensacola .... . 12/22/2022 ... 8.000 ..10/12/2022 ...
1055908 . Jacksonville ...08/26/2022 .. 5.375 ...03/29/2022 ...
1067217 . Carnelian Bay .. . 12/22/2022 ... 8.250 ..10/26/2022 ...
1055984 . Allentown . 08/26/2022 .6.750 |.. ...06/11/2022 ...
1056207 . Hixson .. 08/26/2022 .6.500 |.. ...03/29/2022 ...
1056252 . Appleton 08/26/2022 .6.875 |.. ...06/15/2022 ...
1055993 ... Bristol .... ...08/26/2022 .. 6.500 ...08/17/2022 ...
1056233 . Apollo Beach . ...08/26/2022 .. 6.000 ...06/05/2022 ...
1067197 . Mesa . 12/22/2022 ... 7.750 .. 10/22/2022 ...
1055863 .... Traverse City .. ...08/26/2022 .. 6.875 ...06/10/2022 ...
1055971 ... Sarasota ...08/26/2022 .. 6.375 ...04/27/2022 ...
1056264 .... Birmingham ... ...08/26/2022 .. 6.000 ...06/06/2022 ...
1056145 .... Oaklyn ...08/26/2022 .. 7.125 ...06/10/2022 ...
1055996 . Hopatcong ...08/26/2022 .. 7.000 ...04/21/2022 ...
1056307 . Indianapol is . L7.375 .. ...06/02/2022 ...
1056046 . Milwaukee . .6.000 |.. ...02/23/2022 ...
1055962 . Broadview . 08/26/2022 .6.375 |.. ...04/30/2022 ...
1056183 . Glendale 08/26/2022 .6.375 |.. ...02/23/2022 ...
1056064 . Phoenix . 08/26/2022 .6.625 |.. ...04/01/2022 ...
1056245 . Lowell .. ...08/26/2022 .. 6.500 ...03/11/2022 ...
1056018 . Chapel Hill .. ...08/26/2022 .. 6.375 . ...06/01/2022 ...
1056182 . Pittsburgh ... ...08/26/2022 .. 6.375 ..11,350 [...05/18/2022 ...
1061535 .... Phoenix ... ...10/26/2022 .. 6.875 .244,500 |...08/17/2022 ...
1055907 .... Lebanon ... ...08/26/2022 .. 6.000 ... 7,350 [...05/12/2022 ...
1055881 . Keansburg .... ...08/26/2022 .. 5.750 ...02/18/2022 ...
1067176 . Palm Beach 12/22/2022 L7375 .. ...08/17/2022 ...
1056091 . Fresno .. .6.125 |.. ...06/23/2022 ...
1055904 . Pittsburgh .6.875 |.. ...06/24/2022 ...
1055998 . Tipton .. 08/26/2022 .6.375 |.. ...03/14/2022 ...
1061558 . Pooler ... 10/26/2022 .8.875 |.. ...08/09/2022 ...
1056288 . North Port ... ...08/26/2022 .. ....5.750 ...03/29/2022 ...
1055979 . ...08/26/2022 .. ....6.625 ...04/11/2022 ...
1056218 . Chicago . ...08/26/2022 .. ....6.000 ...06/12/2022 ...
1056216 ..evveniiiiiiiiiiiiiiiinns [ eeeeeennnn Richton Park ...08/26/2022 ..f.eiiiiiiiis 6.625 ... 06/24/2022 ...
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1056266 Baltimore ........ceeeeeveeveninenneniniiiiiiiininnanns ....08/26/2022 ...[....ouunniiiinnnnne TA5 [oiiiee 9,330 ...06/08/2022 ...
1056282 .... Philadelphia . ...08/26/2022 .. ....7.500 .... 4,870 ...04/07/2022 ...
1055985 .... Plantation ... ...08/26/2022 .. L1125 .... 3,166 ...06/17/2022 ...
1056191 . Wilmington ... ...08/26/2022 .. ... 7.750 ... 14,802 ...06/10/2022 ...
1055912 . Schaumburg ... ...08/26/2022 .. ....5.875 ....9,010 ...03/03/2022 ...
1056193 .... Aurora ...08/26/2022 .. ....6.250 ....8,367 ...04/16/2022 ...
1067187 ... Baltimore . . 12/22/2022 ... ....8.000 ..10/14/2022 ...
1056104 . Indianapol is . ...08/26/2022 .. ....5.875 ...04/04/2022 ...
1055872 . Philadelphia . 08/26/2022 .6.875 |.. ...02/28/2022 ...
1056017 . Pelzer .. 08/26/2022 .6.125 |.. ...03/29/2022 ...
1056052 . Milwaukee . 08/26/2022 .8.375 |.. ...04/04/2022 ...
1056203 .... Richmond ... ...08/26/2022 .. 6.000 ...06/02/2022 ...
1066475 . Bonaire ... .. 11/22/2022 .. 7.625 ...09/06/2022 ...
1056118 . Rock Hill . ...08/26/2022 .. 6.875 ...06/18/2022 ...
1055870 . Tucson ...08/26/2022 .. 6.500 ...06/27/2022 ...
1055974 . Sebastian .. ...08/26/2022 .. 6.000 ...03/16/2022 ...
1056072 . Dundalk ... ...08/26/2022 .. 6.500 ...03/24/2022 ...
1056253 . Waterbury . ...08/26/2022 .. 6.750 ...03/26/2022 ...
1067215 . Vacaville . . 12/22/2022 ... 9.750 ..10/26/2022 ...
1056014 . Ewing .... 08/26/2022 .6.250 |.. ...04/20/2022 ...
1055977 . Spanaway 08/26/2022 .5.625 |.. ...01/22/2022 ...
1056085 . Baltimore . 08/26/2022 .5.375 |.. ...03/31/2022 ...
1056321 . Seattle .... ...08/26/2022 .. 3.625 ...01/10/2022 ...
1066504 . Miami .... .. 11/22/2022 .. 7.375 ..10/07/2022 ...
1056234 . Lubbock . ...08/26/2022 .. 5.375 ...02/18/2022 ...
1066508 . Hyrum .. 11/22/2022 .. 7.250 ...00/27/2022 ...
1056055 . Lansdale ... ...08/26/2022 .. 5.750 ...08/07/2022 ...
1056327 .... Racine ... ...08/26/2022 .. 6.500 ...06/25/2022 ...
1055902 .... Hamden ... ...08/26/2022 .. 6.375 ...04/01/2022 ...
1055899 . Chicago ...08/26/2022 .. 6.125 ...03/23/2022 ...
1056206 . Albuquerque 08/26/2022 .5.375 |.. ...01/27/2022 ...
1055938 . Jackson . 08/26/2022 .5.375 |.. ...03/04/2022 ...
1056127 . Aurora .. 08/26/2022 .6.500 |.. ...06/24/2022 ...
1056224 . Philadelphia . 08/26/2022 .5.750 |.. ...04/11/2022 ...
1056314 . Meridianville 08/26/2022 .6.500 |.. ...03/23/2022 ...
1056154 .... ...08/26/2022 .. 7.125 ...06/13/2022 ...
1061548 . ...10/26/2022 .. 7.750 ...08/12/2022 ...
1055892 . St Petersburg .. ...08/26/2022 .. 6.750 ...06/05/2022 ...
1056155 .... South Chesterfield . ...08/26/2022 .. 6.750 ...04/26/2022 ...
105629 .... Greeley ...08/26/2022 .. 5.500 ...04/06/2022 ...
1056328 . Albuquerque .. ...08/26/2022 .. 6.500 ...05/18/2022 ...
1056100 . Philadelphia . 08/26/2022 .6.000 |.. ...04/11/2022 ...
1055930 . Trenton . 08/26/2022 .6.875 |.. ...02/17/2022 ...
1056301 . Oshkosh . 08/26/2022 .6.875 |.. ...06/11/2022 ...
1056220 . Liberty . 08/26/2022 .5.750 |.. ...04/12/2022 ...
1061575 . Char leston 10/26/2022 L7.750 |.. ...00/05/2022 ...
1056181 . San Antonio .. ...08/26/2022 .. ....6.500 ...04/28/2022 ...
1055873 . Mountain Village .... ...08/26/2022 .. ... 1.875 ...06/13/2022 ...
1061556 . Stratford ...10/26/2022 .. ....7.875 ...08/11/2022 ...
1067175 wovveiiiiiiiiniiiiiiiiienss [ eeeeeennnn Ponca City ..oovviivvviiiiiiiiiiiiiiiiiiiieeecinnes L 12/22/2022 L 8.250 ...08/16/2022 ...
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1055890 New Haven .........oooooiiiiiiiiiiii, ....08/26/2022 ...[....ouunniiiinnnnne L 9,204 ...04/06/2022 ...
1056244 .... Philadelphia . ...08/26/2022 .. ....5.750 ....9,784 ...04/06/2022 ...
1056273 ... Hancock ...08/26/2022 .. ....6.625 ....5,724 ...03/30/2022 ...
1061538 . Chattanooga .. ...10/26/2022 .. ....8.375 ...40,133 ...08/22/2022 ...
1056336 . Archdale ...08/26/2022 .. ....6.500 ....6,938 ...05/19/2022 ...
1055951 . Fort Worth ...08/26/2022 .. ....6.375 ...04/21/2022 ...
1056166 . St Petersburg .. ...08/26/2022 .. ....6.125 ...04/18/2022 ...
1055864 . Traverse City .. ...08/26/2022 .. ....6.875 ...06/10/2022 ...
1056016 . Trenton ....... 08/26/2022 .6.875 |.. ...02/17/2022 ...
1066506 . New Port Richey 11/22/2022 .7.625 |.. ...00/23/2022 ...
1056126 . Slidell .... 08/26/2022 .5.875 |.. ...02/20/2022 ...
1055871 . Brentwood .. ...08/26/2022 .. ....6.250 ...07/15/2022 ...
1067203 . Modes to . 12/22/2022 ... ....9.250 ...08/23/2022 ...
1067206 . Char leston ... .. 12/22/2022 ... ....8.000 ...00/19/2022 ...
1056000 . Indianapol is ... ...08/26/2022 .. ....6.250 ...04/22/2022 ...
1056087 . Port Orchard ... ...08/26/2022 .. ....5.750 ...03/03/2022 ...
1056075 . Phoenix ...08/26/2022 .. ....6.500 ...05/30/2022 ...
1055901 . McKeesport ... ...08/26/2022 .. ....8.625 ...06/23/2022 ...
1056331 ... Dublin ...08/26/2022 .. ....6.500 ...05/31/2022 ...
1055939 . Daytona Beach 08/26/2022 .6.875 |.. ...06/13/2022 ...
1056187 . Atlanta . 08/26/2022 .6.250 |.. ...04/15/2022 ...
1066491 . Davenpor t 11/22/2022 L7125 .. ...09/06/2022 ...
1055947 . Aurora ...08/26/2022 .. ....6.125 ...04/16/2022 ...
1056078 . Chicago ... ...08/26/2022 .. ....6.500 ...04/22/2022 ...
1056335 . Cranston ... ...08/26/2022 .. ....6.750 ...06/23/2022 ...
1055887 . Chicago ...08/26/2022 .. ....6.375 ...04/12/2022 ...
1055976 . Surfside Beach . ...08/26/2022 .. ....7.000 ...05/02/2022 ...
1055867 . Bedford .... ...08/26/2022 .. ....6.125 ...06/24/2022 ...
1056296 . Muskegon ... ...08/26/2022 .. ....5.750 ...04/18/2022 ...
1066494 . Baltimore . .. 11/22/2022 .. ... 1.375 ...00/14/2022 ...
1067198 . Leesburg 12/22/2022 .8.250 |.. . 11/07/2022 ...
1056217 . Aurora 08/26/2022 .5.875 |.. ...03/16/2022 ...
1055986 . Tempe ... 08/26/2022 .6.500 |.. ...02/10/2022 ...
1066471 . El Mirage . 11/22/2022 .8.875 |.. ...09/01/2022 ...
1067204 . Brandon . 12/22/2022 11.250 |.. ...08/01/2022 ...
1056304 . Lubbock ... ...08/26/2022 .. ....6.875 ...06/06/2022 ...
1066497 . Povel | .. 11/22/2022 .. ....7.000 ...00/12/2022 ...
1066500 . Brockton ... .. 11/22/2022 .. ....6.875 ...08/26/2022 ...
1056141 . Memphis ...08/26/2022 .. ....4.700 ...01/13/2022 ...
1056082 . Country Club Hills . ...08/26/2022 .. ....6.125 ...04/01/2022 ...
1056011 . St Petersburg .. ...08/26/2022 .. ....5.375 ...03/22/2022 ...
1067191 . Holiday .... 12/22/2022 .7.875 |.. ..10/21/2022 ...
1055917 . Greenwood .. 08/26/2022 .6.375 |.. ...05/16/2022 ...
1055893 . St Petersburg 08/26/2022 .6.125 |.. ...06/05/2022 ...
1056231 . New Albany ... 08/26/2022 .6.500 |.. ...04/13/2022 ...
1056318 . Tacoma ..... 08/26/2022 .6.875 |.. ...06/20/2022 ...
1056092 . Jacksonville ... ...08/26/2022 .. ....5.375 .. 1072272021 ...
1056294 .... Philadelphia . ...08/26/2022 .. ....5.375 ...03/22/2022 ...
1056049 .... Y Phi ladelphia . ...08/26/2022 .. ....8.000 ...04/18/2022 ...
1056332 ..iivvviiiiiiiiinneciiin [ eeeeeennan TUSCAl00S2 .ivvvuuniiiiiiiiiiiiiiiiiiieeciaiies ...08/26/2022 ...f..ccoiiiiinnnnnn, 6.000 ...03/25/2022 ...
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1066505 Port Richey L. 11/22/2022 e, 7.875 ...00/23/2022 ...
1055926 . Sacramento ... ...08/26/2022 .. ....5.375 ...02/21/2022 ...
1066478 . Sevierville .. .. 11/22/2022 .. ....8.125 ...00/23/2022 ...
1056084 . Memphis .... ...08/26/2022 .. ....6.125 ...04/20/2022 ...
1061534 . Columbia ... ...10/26/2022 .. ....6.750 ...06/23/2022 ...
1066483 . Cleburne .. 11/22/2022 .. R V) ...08/09/2022 ...
1055896 . Louisville ... ...08/26/2022 .. ....6.750 . ...02/26/2022 ...
1056153 . Fort Worth ... ...08/26/2022 .. ....6.500 ..13,900 [...05/11/2022 ...
1061567 . Mesa ..... 10/26/2022 .7.250 |.. 114,750 |... 08/29/2022 ...
1055978 . Cleveland 08/26/2022 .5.375 |.. ..10,250 |... 03/15/2022 ...
1056149 . Boise .... 08/26/2022 .6.000 |.. ...06/03/2022 ...
1067207 . Naples .. .. 12/22/2022 ... 7.875 ...00/23/2022 ...
1066496 . Saint Louis .. .. 11/22/2022 .. 7.750 ...00/19/2022 ...
1056021 . Indianapol is . ...08/26/2022 .. 6.000 ...06/17/2022 ...
1066495 . Whittier ... .. 11/22/2022 .. 6.750 ...08/30/2022 ...
1066468 . Grand Rapids . .. 11/22/2022 .. 7.375 ...07/21/2022 ...
1056131 . Phoenix ... ...08/26/2022 .. 6.500 ...05/09/2022 ...
1061553 . Dal las ...10/26/2022 .. 6.500 ...07/21/2022 ...
1056047 . Wilkes Barre ... ...08/26/2022 .. 8.500 ...05/31/2022 ...
1056219 . Waxahachie 08/26/2022 .6.375 |.. ...06/19/2022 ...
1056291 . Norfolk . 08/26/2022 .6.313 |.. ...03/30/2022 ...
1056026 . Ri chmond 08/26/2022 .5.750 |.. ...04/07/2022 ...
1055878 . Miramar .... ...08/26/2022 .. 7.250 ...05/08/2022 ...
1061543 . Lorain ...10/26/2022 .. 7.625 ...08/12/2022 ...
1067185 . Sarasota ... . 12/22/2022 ... 8.750 ..10/10/2022 ...
1056161 . Hammond ... ...08/26/2022 .. 6.000 ...06/23/2022 ...
1055885 . Columbus ... ...08/26/2022 .. 6.750 ...04/21/2022 ...
1055973 . North Port ... ...08/26/2022 .. 6.625 ...06/26/2022 ...
1056260 . Newnan ...08/26/2022 .. 5.500 ...04/07/2022 ...
105619 . Maumee ... ...08/26/2022 .. 7.500 ...06/05/2022 ...
1056020 . Dundalk . 08/26/2022 .6.500 |.. ...05/16/2022 ...
1055886 . Phi ladelphia . 08/26/2022 .5.500 |.. . ...03/24/2022 ...
1061576 . Gold Canyon 10/26/2022 .8.990 |.. ..733,634 |.. ...00/09/2022 ...
1056006 . Columbus ... 08/26/2022 .5.875 |.. .5,769 .. ...03/17/2022 ...
1055961 . Baltimore . 08/26/2022 .7.000 |.. .7,0141.. ...06/08/2022 ...
1056312 .... Grain Valley ... ...08/26/2022 .. 5.500 ....5,189 ...02/03/2022 ...
1055987 .... Visalia ...08/26/2022 .. 7.125 ... 7,400 ...06/23/2022 ...
1055911 ... Jacksonville ...08/26/2022 .. 5.500 ... 4,501 ...03/28/2022 ...
1056263 .... Memphis .... ...08/26/2022 .. 6.625 ....3,828 ...08/21/2022 ...
1056297 ... Reading .... ...08/26/2022 .. 6.625 ....9,753 ...06/17/2022 ...
1056101 . Linthicum .... ...08/26/2022 .. 6.000 ...08/02/2022 ...
1056226 . New Chicago 08/26/2022 .5.750 |.. ...06/19/2022 ...
1055942 . Phoenix . 08/26/2022 .6.250 |.. ...05/06/2022 ...
1056034 . Chicago . 08/26/2022 .6.125 |.. ...03/04/2022 ...
1056178 . Germantown 08/26/2022 .6.500 |.. ...04/23/2022 ...
1067181 . Cleveland 12/22/2022 .8.875 |.. ...00/30/2022 ...
1055960 .... Newnan ...08/26/2022 .. ....6.500 ...06/01/2022 ...
1066469 . Phoenix .. 11/22/2022 .. ....6.750 ...08/01/2022 ...
1066467 . San Antonio .. . .. 11/22/2022 .. ....6.125 ...07/15/2022 ...
1056116 ..vveniiiiinnniiiiiiiienss [ eeeeeennan Kansas City .ieooooviiiiivniiiiiiiiiiiiniiiiiiiinnnns ...08/26/2022 ...f..ccoiiiiinnnnnn, 5.750 ... 04/14/2022 ...
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1056261 LY 0 N ....08/26/2022 ...[....ouunniiiinnnnne [ 5,001 ...06/01/2022 ...
1056056 . Lauderdale Lakes . ...08/26/2022 .. ... 1.875 .... 3,801 ...06/18/2022 ...
1056164 . Haltom City ...08/26/2022 .. ....6.875 ... 7,854 ...04/15/2022 ...
1055882 .... Mount Pleasant . ...08/26/2022 .. ....6.750 ....5,041 ...04/25/2022 ...
1055963 .... oof-eeeeeeeo. [ Saginaw ...08/26/2022 .. ....6.375 ....8,030 ...05/09/2022 ...
1056136 .ovvveniiiiiiiiiiiiiiiiinns [ eeeeeennnn Richmond .....oovviiiiveeiniiiiiiiiiniiiciiieees ...08/26/2022 ...f..ccoiiiiinnnnnn, 7875 [, 9,842 ... 06/24/2022 ...
0399999. Mortgages in good standing - Residential mortgages-all other 16,934,031 24,708,196 XXX
22-148 o |-eeeeeeee. |Los Angeles .. CA.. 1272172022 .. ....6.671 ..1,109,654 ..33,066,000 |... 09/30/2022 ...
5300220A1 ... Salt Lake City . Ut.. ... 11/04/2022 .. ....4.200 .18,889,403 ...02/15/2022 ...
530022089 .... Salt Lake City . .. 11/07/2022 .. ....4.176 .. 1,197,307 ...02/15/2022 ...
530022140 ... San Jose ... 11/07/2022 .. ....5.053 .22,753,334 ...02/15/2022 ...
530022249 .... Anaheim ... .. 11/07/2022 .. ....4.247 .19,665,912 . ...02/15/2022 ...
530022287 . Anaheim . 12/21/2022 .4.168 |.. ..1,729,933 |.. 38,345,144 |... 02/15/2022 ...
5300224 . San Diego 11/07/2022 .5.929 |.. ..854,166 |.. .3,076,446 |...06/02/2022 ...
530022546 . Plano .... 11/03/2022 4722 .. .13,132,090 |.. ...06/14/2022 ...
530022584 .... Plano .... . ... 11/03/2022 .. 4.755 ...06/14/2022 ...
5300226 ... Salt Lake City . Ut.. ... 11/07/2022 .. 5.562 . ...08/02/2022 ...
5300280 ... Moorpark ...10/18/2022 .. 5.944 .2,370,000 |... 09/30/2022 ...
5300284 ... Boston . 1171472022 .. 6.453 . ..24,960,000 |... 09/30/2022 ...
5300285 ... Orlando .... ... 1072172022 .. 6.236 . 7,550 |.. 167,000,000 |... 09/30/2022 ...
805153525 . Chicago .... ...07/31/2015 .. 5.440 10,944,616 |... 09/30/2022 ...
5300283 ... o] eeeeeeee.. |Dallas ...09/29/2022 ... 6.795 . o e .1,507,500 |... 09/30/2022 ...
5300272 ..evvvveiiiiiiiiiiiiiiiiiiins | eneiinns Mesa .ooovvvviiiiiiiiiiiiiiii ...09/30/2022 .. .[...............ene 9.375 |vvveviiiiiineennnnn808,009 [ | FC IR 1 ) AU NP PPN 12,881,250 |... 09/30/2022 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 94,340,448 62,508 473,496,297 XXX
BGA112159 ... Salt Lake City . UT... ... 11/07/2022 .. 7.608 .. 7,259,627 ..37,563,754 |...02/15/2022 ...
BGA112167 .... Salt Lake City . ut... .. 11/07/2022 .. 7.777 .. 4,794,121 ...02/15/2022 ...
BGAT12W75 .... Salt Lake City . UT... ... 11/07/2022 .. 8.038 .. 4,325,333 ...02/15/2022 ...
BGA1120A8 . San Jose ... CA 11/07/2022 .7.608 |.. ..6,886,725 .. ...02/15/2022 ...
BGA1121B6 . San Jose CA 11/07/2022 1777 .. ..4,523,825 |.. ...02/15/2022 ...
BGA112IC4 . San Jose CA 11/07/2022 .8.038 |.. ..3,446,766 |.. ...02/15/2022 ...
BGAT12IF7 .... Anaheim ... CA... ... 11/07/2022 .. ....7.608 ..6,605,227 ...02/15/2022 ...
BGAT12WG5 .... Anaheim ... CA... .. 11/07/2022 .. L1777 . ...02/15/2022 ...
BGAT12IH3 ... oo, [Anahein ... CA... ... 11/07/2022 .. ....8.038 ..38,345,144 |...02/15/2022 ...
0699999. Mortgages in good standing - Mezzanine Loans 349,166, 106 XXX
0899999. Total Mortgages in good standing 157,043,889 61,214 847,370,599 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 157,043,889 61,214 847,370,599 XXX

General Interrogatory:

1. Mortgages in good standing $
2. $

3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4 unpaid taxes $

Restructured mortgages

Mortgages in process of

foreclosure $

unpaid taxes $
unpaid taxes $

interest due and unpaid.
interest due and unpaid.
unpaid taxes $
interest due and unpaid.

interest due and unpaid.
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Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

1 Location 4 5 6 7 8 9
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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

1055861 . Overgaard .. ... 08/26/2022 ..
1055862 . Murphy ....08/26/2022 ..
1055863 .... Traverse City .. ... 08/26/2022 ..
1055864 .... Traverse City .. ....08/26/2022 ..
1055865 . Traverse City .. ... 08/26/2022 ..
1055866 . Phoenix ....08/26/2022 ..
1055867 . Bedford ... 08/26/2022 ..
1055868 . Albuquerque .. ....08/26/2022 ..
1055869 . Branson .... ... 08/26/2022 ..
1055870 . Tucson .. . 08/26/2022

1055871 . Brentwood . . 08/26/2022

1055872 . Philadelphia . . 08/26/2022

1055873 ... Mountain Village .... ... 08/26/2022 ..
1055874 ... Gat linburg ....08/26/2022 ..
1055875 ... Ruther fordton .. ... 08/26/2022 ..
1055876 . Providence ....08/26/2022 ..
1055877 . Paterson ... ... 08/26/2022 ..
1055878 . Miramar ....08/26/2022 ..
1055879 . Chesterfield ... 08/26/2022 ..
1055880 . South Bend ... ....08/26/2022 ..
1055881 . Keansburg .... . 08/26/2022

1055882 . Mount Pleasant . . 08/26/2022

1055883 . Clinton Township . . 08/26/2022

1055884 .... Olathe ....08/26/2022 ..
1055885 . Columbus ... 08/26/2022 ..
1055886 . Philadelphia . ....08/26/2022 ..
1055887 . Chicago ... 08/26/2022 ..
1055888 . Providence ... ....08/26/2022 ..
1055889 .... Trenton .... ... 08/26/2022 ..
1055890 .... New Haven .. ....08/26/2022 ..
1055891 .... Trenton ... 08/26/2022 ..
1055892 . St Petersburg . 08/26/2022

1055893 . St Petersburg . 08/26/2022

1055894 . Philadelphia . . 08/26/2022

1055895 . Harvey .. . 08/26/2022

1055896 . Louisville . 08/26/2022

1055897 .... Brooklyn ... ... 08/26/2022 ..
1055898 .... Philadelphia . ....08/26/2022 ..
1055899 .... Chicago ... 08/26/2022 ..
1055900 ... Hoquiam ....08/26/2022 ..
1055901 .... McKeesport ... ... 08/26/2022 ..
1055902 .... Hamden ....08/26/2022 ..
1055903 . Louisville . 08/26/2022

1055904 . Pittsburgh . 08/26/2022

1055905 . Cincinnati . 08/26/2022

1055906 . Ellenville . 08/26/2022

1055907 . Lebanon ... . 08/26/2022

1055908 .... Jacksonville ... ....08/26/2022 ..
1055909 ... Mahwah .. ... 08/26/2022 ..
1055910 .... Greer .... ....08/26/2022 ..
1055911 ... Jacksonville ... ... 08/26/2022 ..
1055912 ... Schaumburg .. 08/26/2022 ..
1055913 01T PP PPPPT 08/26/2022
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1055914 .... Reisterstown ... ... 08/26/2022 ..
1055915 .... Westfield ....08/26/2022 ..
1055916 .... Spring Hill .. ... 08/26/2022 ..
1055917 ... Greenwood ... ....08/26/2022 ..
1055918 ... Kansas City ... 08/26/2022 ..
1055919 ... Fairburn ... ....08/26/2022 ..
1055920 ... Phoenix ... 08/26/2022 ..
1055921 ... Northfield ... ....08/26/2022 ..
1055922 .... Glendale ... 08/26/2022 ..
1055923 . Por tsmouth . 08/26/2022

1055924 . Universal City . . 08/26/2022

1055925 . Chesterfield . 08/26/2022

1055926 .... Sacramento ... 08/26/2022 ..
1055927 ... Baltimore ....08/26/2022 ..
1055928 .... Calumet City ... ... 08/26/2022 ..
1055929 ... Lake Station ... ....08/26/2022 ..
1055930 ... Trenton ... 08/26/2022 ..
1055931 ... Aurora ....08/26/2022 ..
1055932 ... Baltimore . ... 08/26/2022 ..
1055933 ... Allentown . ....08/26/2022 ..
1055934 . Phoenix ... . 08/26/2022

1055935 . Ok lahoma City . 08/26/2022

1055936 . Lincoln .... . 08/26/2022

1055937 ... Fort Worth ... ....08/26/2022 ..
1055938 .... Jackson ... 08/26/2022 ..
1055939 ... Daytona Beach .. ....08/26/2022 ..
1055940 .... Hammond ... 08/26/2022 ..
1055941 .... Philadelphia . ....08/26/2022 ..
1055942 .... Phoenix ... ... 08/26/2022 ..
1055943 .... Glendale ... ....08/26/2022 ..
1055944 .... Philadelphia . ... 08/26/2022 ..
1055945 . Wilmington . 08/26/2022

1055946 . Willingboro . 08/26/2022

1055947 . Aurora .. . 08/26/2022

1055948 . Columbus . 08/26/2022

1055949 . Tremonton . 08/26/2022

1055950 .... Char lotte . ... 08/26/2022 ..
1055951 ... Fort Worth ... ....08/26/2022 ..
1055952 ... Killeen ... 08/26/2022 ..
1055953 ... Joliet ....08/26/2022 ..
1055954 ... Kennett Square . ... 08/26/2022 ..
1055955 ... Pensacola .... ....08/26/2022 ..
1055956 . Nashville . . 08/26/2022

1055957 . Bells . . 08/26/2022

1055958 . Cleveland . 08/26/2022

1055959 . Killeen . . 08/26/2022

1055960 . Newnan ... . 08/26/2022

1055961 .... Baltimore . ....08/26/2022 ..
1055962 .... Broadview . ... 08/26/2022 ..
1055963 .... Sagina ... ....08/26/2022 ..
1055964 .... Chester . ... 08/26/2022 ..
1055965 ... Niles .... .. 08/26/2022 ..
1055966 East Ridge .iiivueeiiiiiiiiiiiii ittt s s e e s e s eaaaas 08/26/2022
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1055967 .... Gary ... 08/26/2022 .. ... 7.000 |....
1055968 .... Bloonfield ... ....08/26/2022 .. .. 6.500 |....
1055969 .... Rialto ... 08/26/2022 ..

1055970 ... Markhan ... ....08/26/2022 ..

1055971 ... Sarasota ... ... 08/26/2022 ..

1055972 ... Cincinnati ....08/26/2022 ..

1055973 ... North Port ... ... 08/26/2022 ..

1055974 .... Sebastian .... ....08/26/2022 ..

1055975 ... Chicago ... 08/26/2022 ..

1055976 . Surfside Beach . . 08/26/2022

1055977 . Spanaway . 08/26/2022

1055978 . Cleveland . 08/26/2022

1055979 ... ... 08/26/2022 ..

1055980 ... Por tsmouth ....08/26/2022 ..

1055981 .... La Porte ... ... 08/26/2022 ..

1055982 ... Providence ....08/26/2022 ..

1055983 .... St Petersburg .. ... 08/26/2022 ..

1055984 .... Allentown .... ....08/26/2022 ..

1055985 ... Plantation ... ... 08/26/2022 ..

1055986 .... Tempe .... ....08/26/2022 ..

1055987 . Visalia . . 08/26/2022

1055988 . San Antonio . 08/26/2022

1055989 . Penn Hills . 08/26/2022

1055990 ... Athens ....08/26/2022 ..

1055991 .... Jacksonville ... ... 08/26/2022 ..

1055992 .... Merrillville ... ....08/26/2022 ..

1055993 ... Bristol .... ... 08/26/2022 ..

1055994 .... Glendale ... ....08/26/2022 ..

1055995 ... Brooklyn Center .. ....08/26/2022 ..

1055996 ... Hopatcong ....08/26/2022 ..

1055997 .... Phoenix ... ... 08/26/2022 ..

1055998 . Tipton .. . 08/26/2022

1055999 . Hampton ... . 08/26/2022

1056000 . Indianapol is . 08/26/2022

1056001 . Phoenix ... . 08/26/2022

1056002 . Indianapol is . 08/26/2022

1056003 . Rock Hill ... 08/26/2022 ..

1056004 . Green Bay . U 1P ....08/26/2022 ..

1056005 . Elberton ... ... 08/26/2022 ..

1056006 . Columbus ... ....08/26/2022 ..

1056007 . Philadelphia . ... 08/26/2022 ..

1056008 . Ocala .... ....08/26/2022 ..

1056009 . Glendale . 08/26/2022

1056010 . Hami I ton ... . 08/26/2022

1056011 . St Petersburg . 08/26/2022

1056012 . Hazel Crest .. . 08/26/2022

1056013 . Hagerstown . 08/26/2022

1056014 . Ewing ....08/26/2022 ..

1056015 . Tampa ... ... 08/26/2022 ..

1056016 . Trenton . ....08/26/2022 ..

1056017 . Pelzer ... 08/26/2022 ..

1056018 . Chapel Hill .. . .. 08/26/2022 ..

1056019 Philadelphia .uvu..iiiiiiiiiiiiiii e 08/26/2022
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1056020 . Dundalk ... 08/26/2022 ..
1056021 . Indianapol is ... ....08/26/2022 ..
1056022 .... Rock ledge ... ... 08/26/2022 ..
1056023 .... Indianapol is ....08/26/2022 ..
1056024 .... Palmer ... 08/26/2022 ..
1056025 .... Columbus ... ....08/26/2022 ..
1056026 . Richmond ... ... 08/26/2022 ..
1056027 . ....08/26/2022 ..
1056028 . Visalia . ... 08/26/2022 ..
1056029 . Hamden . 08/26/2022

1056030 . Corona .. . 08/26/2022

1056031 . Daytona Beach . 08/26/2022

1056032 . Visalia ... 08/26/2022 ..
1056033 .... Galena Park .. ....08/26/2022 ..
1056034 .... Chicago ... 08/26/2022 ..
1056035 . Hackettstoun ... ....08/26/2022 ..
1056036 . Chicago ... 08/26/2022 ..
1056037 . New Haven ... ....08/26/2022 ..
1056038 . Wallington ... ... 08/26/2022 ..
1056039 . Spanavay ... ....08/26/2022 ..
1056040 . New Haven . 08/26/2022

1056041 . Charlotte . . 08/26/2022

1056042 . Richmond ... . 08/26/2022

1056043 .... Allentown . ....08/26/2022 ..
1056044 .... Paterson ... 08/26/2022 ..
1056045 .... Indianapol is ....08/26/2022 ..
1056046 . Mi lwaukee ... 08/26/2022 ..
1056047 . Wilkes Barre ... ....08/26/2022 ..
1056048 . Charlotte .... ... 08/26/2022 ..
1056049 . Philadelphia . ....08/26/2022 ..
1056050 . Plainfield ... ... 08/26/2022 ..
1056051 . Highlands . . 08/26/2022

1056052 . Milwaukee . . 08/26/2022

1056053 . Newark ..... . 08/26/2022

1056054 . Sellersville . 08/26/2022

1056055 . Lansdale ...... . 08/26/2022

1056056 . Lauderdale Lakes .... ... 08/26/2022 ..
1056057 . Lauderdale Lakes . ....08/26/2022 ..
1056058 . Chicago ... 08/26/2022 ..
1056059 . Pembroke Pines . ....08/26/2022 ..
1056060 . Schaumburg ... 08/26/2022 ..
1056061 . Essex ....08/26/2022 ..
1056062 . Willingboro . 08/26/2022

1056063 . Riverside . . 08/26/2022

1056064 . Phoenix ....... . 08/26/2022

1056065 . West Palm Beach . 08/26/2022

1056066 . Hidden Valley Lake . . 08/26/2022

1056067 . Fort Worth ....08/26/2022 ..
1056068 . Kansas City .. ... 08/26/2022 ..
1056069 . Woodridge .... ....08/26/2022 ..
1056070 . Calumet City ... ... 08/26/2022 ..
1056071 . Maumee .. 08/26/2022 ..

1056072

DUNGATK +vvvesssttteettts sttt

08/26/2022
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1056073 . Jacksonville ... ... 08/26/2022 ..
1056074 . North Augusta .. ....08/26/2022 ..
1056075 . Phoenix ... 08/26/2022 ..
1056076 . Greensboro ... ....08/26/2022 ..
1056077 . Hazel Crest .. ... 08/26/2022 ..
1056078 . Chicago ....08/26/2022 ..
1056079 . Richmond ... ... 08/26/2022 ..
1056080 . Warren ....08/26/2022 ..
1056081 . Norcross ... 08/26/2022 ..
1056082 . Country Club Hills . . 08/26/2022

1056083 . Inkster . . 08/26/2022

1056084 . Memphis . . 08/26/2022

1056085 . Baltimore . ... 08/26/2022 ..
1056086 . Hazel Crest .. ....08/26/2022 ..
1056087 . Port Orchard ... 08/26/2022 ..
1056088 . Baltimore . ....08/26/2022 ..
1056089 . Hammond ... ... 08/26/2022 ..
1056090 . Browns Mills ... ....08/26/2022 ..
1056091 . Fresno ... 08/26/2022 ..
1056092 .... Jacksonville ....08/26/2022 ..
1056093 . Brooklyn ... . 08/26/2022

1056094 . Linwood . . 08/26/2022

1056095 . Anmherst . . 08/26/2022

1056096 . Memphis .... ....08/26/2022 ..
1056097 . College Park . ... 08/26/2022 ..
1056098 . Sacramento ... ....08/26/2022 ..
1056099 . Hammond ... 08/26/2022 ..
1056100 . Philadelphia . ....08/26/2022 ..
1056101 . Linthicum .... ... 08/26/2022 ..
1056102 . West Berlin .. ....08/26/2022 ..
1056103 . ... 08/26/2022 ..
1056104 . Indianapol is . 08/26/2022

1056105 . Lubbock . . 08/26/2022

1056106 . Carson City . 08/26/2022

1056107 . Henrico .... . 08/26/2022

1056108 . Spokane . . 08/26/2022

1056109 . Phoenix ... ... 08/26/2022 ..
1056110 . Phillipsburg ... ....08/26/2022 ..
1056111 . Allentown ... 08/26/2022 ..
1056112 . Hazel Crest .. ....08/26/2022 ..
1056113 . Memphis ... 08/26/2022 ..
1056114 . Westbrook .... ....08/26/2022 ..
1056115 . Philadelphia . . 08/26/2022

1056116 . Kansas City . 08/26/2022

1056117 . Riverside . . 08/26/2022

1056118 . Rock Hill . . 08/26/2022

1056119 . Cape Coral . 08/26/2022

1056120 . Indianapol is ... ....08/26/2022 ..
1056121 . Logan ... 08/26/2022 ..
1056122 . Rock ledge .. ....08/26/2022 ..
1056123 .... Saginaw ... 08/26/2022 ..
1056124 ... South Toms River . .. 08/26/2022 ..
1056125 Philadelphia .uvu..iiiiiiiiiiiiiii e 08/26/2022
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1056126 . Slidell .... ... 08/26/2022 ..
1056127 . ....08/26/2022 ..
1056128 . Glendale ... ... 08/26/2022 ..
1056129 . Chicago .... ....08/26/2022 ..
1056130 . Addison .... ... 08/26/2022 ..
1056131 . Phoenix ... ....08/26/2022 ..
1056132 .... Aurora .. ... 08/26/2022 ..
1056133 .... Gary ....08/26/2022 ..
1056134 ... Capitol Heights .. ... 08/26/2022 ..
1056135 . Baltimore . . 08/26/2022

1056136 . Richmond ... . 08/26/2022

1056137 . Petersburg . 08/26/2022

1056138 . Cincinnati ... ... 08/26/2022 ..
1056139 . Citrus Heights . ....08/26/2022 ..
1056140 . Mims ... 08/26/2022 ..
1056141 . Memphis ....08/26/2022 ..
1056142 . Saint Petersburg . ... 08/26/2022 ..
1056143 ... Bridgepor t ....08/26/2022 ..
1056144 ... St Petersburg .. ... 08/26/2022 ..
1056145 . Oaklyn .. ....08/26/2022 ..
1056146 . Normal .. . 08/26/2022

1056147 . Lubbock ... . 08/26/2022

1056148 . Jeffersonville . . 08/26/2022

1056149 . ....08/26/2022 ..
1056150 . New London ... ... 08/26/2022 ..
1056151 . Hickory ....08/26/2022 ..
1056152 .... Glendale ... 08/26/2022 ..
1056153 .... Fort Worth ... ....08/26/2022 ..
1056154 ... Baltimore ... 08/26/2022 ..
1056155 .... South Chesterfield . ....08/26/2022 ..
1056156 . Philadelphia ... ... 08/26/2022 ..
1056157 . Farmersville . 08/26/2022

1056158 . Arlington . . 08/26/2022

1056159 . Dover .... . 08/26/2022

1056160 . Beloit . 08/26/2022

1056161 . Hammond . . 08/26/2022

1056162 . Philadelphia . ... 08/26/2022 ..
1056163 . Baltimore .... ....08/26/2022 ..
1056164 . Haltom City .. ... 08/26/2022 ..
1056165 . Fort Worth ....08/26/2022 ..
1056166 . St Petersburg .. ... 08/26/2022 ..
1056167 . Portsmouth ... ....08/26/2022 ..
1056168 . Lansing .... . 08/26/2022

1056169 . Maryville . . 08/26/2022

1056170 . Boise .... . 08/26/2022

1056171 . Chester . . 08/26/2022

1056172 . Richton Park . 08/26/2022

1056173 . West Hartford .. ....08/26/2022 ..
1056174 . Harrisburg ... ... 08/26/2022 ..
1056175 . Baltimore .... ....08/26/2022 ..
1056176 . Sauk Village ... ... 08/26/2022 ..
1056177 . St Petersburg .. .. 08/26/2022 ..
1056178 GEFMANTOWN ... iiiiiuei i ietii e e e e et e s e e e e e s s e eaa s e e s e ebns e e s cesna e e e eesnnaseeeennnas 08/26/2022
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1056179 . Richmond ... 08/26/2022 ..
1056180 . Richton Park ....08/26/2022 ..
1056181 . San Antonio .. ... 08/26/2022 ..
1056182 . Pittsburgh ... ....08/26/2022 ..
1056183 . Glendale ... ... 08/26/2022 ..
1056184 . Char lotte . ....08/26/2022 ..
1056185 . Chicago ... 08/26/2022 ..
1056186 . Albuquerque .. ....08/26/2022 ..
1056187 . Atlanta .... ... 08/26/2022 ..
1056188 . Rocklin . . 08/26/2022

1056189 . Huntsville . 08/26/2022

1056190 . Lake Station . 08/26/2022

1056191 . Wilmington ... 08/26/2022 ..
1056192 .... Westerville .. ....08/26/2022 ..
1056193 .... Aurora ... 08/26/2022 ..
1056194 .... Towson .. ....08/26/2022 ..
1056195 .... Aurora .. ... 08/26/2022 ..
1056196 . Maumee ... ....08/26/2022 ..
1056197 . Darby .... ... 08/26/2022 ..
1056198 . Peoria ....08/26/2022 ..
1056199 . Merrillville . 08/26/2022

1056200 . Indianapol is . 08/26/2022

1056201 . Columbus ... . 08/26/2022

1056202 . Calumet City ....08/26/2022 ..
1056203 .... Richmond ... 08/26/2022 ..
1056204 .... Fort Worth ... ....08/26/2022 ..
1056205 . Manor ... 08/26/2022 ..
1056206 . Albuquerque .. ....08/26/2022 ..
1056207 . Hixson ... 08/26/2022 ..
1056208 . Cleveland .. ....08/26/2022 ..
1056209 . Wausau ... 08/26/2022 ..
1056210 . Indianapol is . 08/26/2022

1056211 . Dorchester . 08/26/2022

1056212 . Bridgepor t . 08/26/2022

1056213 . Indianapol is . 08/26/2022

1056214 . Pensacola . . 08/26/2022

1056215 .... Candler ... ... 08/26/2022 ..
1056216 . Richton Park ... ....08/26/2022 ..
1056217 . Aurora ... 08/26/2022 ..
1056218 . Chicago ....08/26/2022 ..
1056219 . Waxahachie ... ... 08/26/2022 ..
1056220 .... Liberty .... ....08/26/2022 ..
1056221 . Columbus . 08/26/2022

1056222 . Mat teson . 08/26/2022

1056223 . Columbus ... . 08/26/2022

1056224 . Philadelphia . . 08/26/2022

1056225 . Hazel Crest .. . 08/26/2022

1056226 .... New Chicago .. ....08/26/2022 ..
1056227 ... Pennsville ... ... 08/26/2022 ..
1056228 .... Char lotte .... ....08/26/2022 ..
1056229 .... Gary ... 08/26/2022 ..
1056230 ... Jacksonville .. 08/26/2022 ..
1056231 NEW ATDANY .. iiiiieeiii ittt e ittt s i et s s s e e ea e e s e rerb s s s re e e e s rrrn e s e e rranaas 08/26/2022
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1056232 .... Hammond ... 08/26/2022 ..
1056233 .... Apollo Beach ... ....08/26/2022 ..
1056234 .... Lubbock ... ... 08/26/2022 ..
1056235 ... Wasilla .... ....08/26/2022 ..
1056236 .... Wilmington ... 08/26/2022 ..
1056237 ... Baldwinsville .. ....08/26/2022 ..
1056238 .... Memphis ... 08/26/2022 ..
1056239 .... Dickson City ... ....08/26/2022 ..
1056240 .... Worcester ... ... 08/26/2022 ..
1056241 . Chester ton . 08/26/2022

1056242 . Topeka . 08/26/2022

1056243 . Bronx .... . 08/26/2022

1056244 .... Philadelphia . ... 08/26/2022 ..
1056245 .... Lowell .. ....08/26/2022 ..
1056246 .... ... 08/26/2022 ..
1056247 ... Philadelphia . ....08/26/2022 ..
1056248 .... Oshkosh ... 08/26/2022 ..
1056249 .... Topeka ....08/26/2022 ..
1056250 ... St Louis ... . ... 08/26/2022 ..
1056251 ... Milwaukee . U 1P ....08/26/2022 ..
1056252 . Appleton ... . 08/26/2022

1056253 . Waterbury .... . 08/26/2022

1056254 . Little Egg Harbor Twp . 08/26/2022

1056255 ... Miamisburg ....08/26/2022 ..
1056256 .... Ocala .... ... 08/26/2022 ..
1056257 .... Memphis . ....08/26/2022 ..
1056258 .... Philadelphia . ... 08/26/2022 ..
1056259 ... Hagerstown ... ....08/26/2022 ..
1056260 . Newnan ... 08/26/2022 ..
1056261 . Allentown . ....08/26/2022 ..
1056262 .... Sebastian . ... 08/26/2022 ..
1056263 . Memphis .... . 08/26/2022

1056264 . Birmingham . 08/26/2022

1056265 . Lubbock ... . 08/26/2022

1056266 . Baltimore . . 08/26/2022

1056267 . Ok lahoma City . 08/26/2022

1056268 . Canonsburg ....08/26/2022 ..
1056269 . Memphis .... ....08/26/2022 ..
1056270 . Bartlett ... ... 08/26/2022 ..
1056271 . Anchorage ....08/26/2022 ..
1056272 . Fort Myers Beach . ....08/26/2022 ..
1056273 ... Hancock . ....08/26/2022 ..
1056274 . Ocala . . 08/26/2022

1056275 . Aurora .. . 08/26/2022

1056276 . San Antonio . 08/26/2022

1056277 . Richmond ... . 08/26/2022

1056278 . Clarksville . 08/26/2022

1056279 . Davenport ... ....08/26/2022 ..
1056280 . Loveland ... ... 08/26/2022 ..
1056281 . Atlanta .... ....08/26/2022 ..
1056282 .... Philadelphia ... ... 08/26/2022 ..
1056283 .... Harper Woods ... .. 08/26/2022 ..

1056284

Lubbock ......

08/26/2022
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1056285 . Memphis ... 08/26/2022 ..
1056286 . Wilmington ... ....08/26/2022 ..
1056287 . Philadelphia . ... 08/26/2022 ..
1056288 . North Port ... ....08/26/2022 ..
1056289 .... Cortland ... ... 08/26/2022 ..
1056290 ... Killeen .... ....08/26/2022 ..
1056291 .... Norfolk ... 08/26/2022 ..
1056292 .... Wilmington ... ....08/26/2022 ..
1056293 .... Brookfield ... ... 08/26/2022 ..
1056294 . Philadelphia . . 08/26/2022

1056295 . Greeley . . 08/26/2022

1056296 . Muskegon . 08/26/2022

1056297 .... Reading .... ... 08/26/2022 ..
1056298 .... Indianapol is ... ....08/26/2022 ..
1056299 .... Rossville ... 08/26/2022 ..
1056300 . Philadelphia . ....08/26/2022 ..
1056301 . Oshkosh ... 08/26/2022 ..
1056302 .... ....08/26/2022 ..
1056303 .... ... 08/26/2022 ..
1056304 .... Lubbock ... ....08/26/2022 ..
1056305 . Bremerton . . 08/26/2022

1056306 . Camillus ... . 08/26/2022

1056307 . Indianapol is . 08/26/2022

1056308 . Hallandale Beach .... ....08/26/2022 ..
1056309 . Baltimore . ... 08/26/2022 ..
1056310 . Houston ... ....08/26/2022 ..
1056311 . Henrico ... 08/26/2022 ..
1056312 . Grain Valley ... ....08/26/2022 ..
1056313 ... San Rafael ... 08/26/2022 ..
1056314 ... Meridianville .. ....08/26/2022 ..
1056315 . Sun City West .. ... 08/26/2022 ..
1056316 . Little Rock .. . 08/26/2022

1056317 . Pottstoun . . 08/26/2022

1056318 . Tacoma .. . 08/26/2022

1056319 . Hampton . . 08/26/2022

1056320 . Odessa .. . 08/26/2022

1056321 ... Seattle .... ... 08/26/2022 ..
1056322 .... Cincinnati ... ....08/26/2022 ..
1056323 .... Fort Worth ... ... 08/26/2022 ..
1056325 .... Chester .... ....08/26/2022 ..
1056326 .... Lubbock ... L TX ... 08/26/2022 ..
1056327 .... Racine U 1P ....08/26/2022 ..
1056328 . Albuquerque . 08/26/2022

1056329 . Lubbock . . 08/26/2022

1056330 . Fresno .. . 08/26/2022

1056331 . Dublin . 08/26/2022

1056332 . Tuscaloosa . 08/26/2022

1056333 .... Lubbock ....08/26/2022 ..
1056334 .... Metairie ... ... 08/26/2022 ..
1056335 ... Cranston ... ....08/26/2022 ..
1056336 .... Archdale ... ... 08/26/2022 ..
1056337 ... Hopewel | ... .. 08/26/2022 ..
1056338 Palm Coast 08/26/2022
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1056339 .... Memphis .... ... 08/26/2022 ..
1056340 .... Baltimore . ....08/26/2022 ..
1061533 .... Scottsdale ... ... 10/26/2022 ..
1061534 .... Columbia ... 10/26/2022 .. .
1061535 . Phoenix ... 10/26/2022 .. ... 175,100 |... ... 244,500
1061536 . Jacksonville ... ... 10/26/2022 .. ... 123,600 |... .. 150,000
1061537 . Boyne City ... ... 10/26/2022 .. ..40,528 |...
1061538 . Chattanooga .. ... 10/26/2022 ..
1061539 . Jenison ... ... 10/26/2022 ..
1061540 . Green Bay . . 10/26/2022
1061541 . Spokane Valley . . 10/26/2022
1061542 . Prescott Valley . . 10/26/2022
1061543 ... Lorain ... 10/26/2022 ..
1061544 ... Galveston . ... 10/26/2022 ..
1061545 ... ... 10/26/2022 ..
1061546 . Gulf Shores .. ... 10/26/2022 .. ... 146,250
1061547 . Breckenridge ... 10/26/2022 .. ... 356,250
1061548 . Austin ... 10/26/2022 .. ... 176,000
1061549 . Sevierville .. ... 10/26/2022 .. .. 246,250
1061550 . Branson ... 10/26/2022 ..
1061551 . Wesley Chapel . 10/26/2022
1061552 . Greer . . 10/26/2022
1061553 . Dallas .. . 10/26/2022
1061554 .... Corpus Christi . ... 10/26/2022 ..
1061555 . Washington ... ... 10/26/2022 ..
1061556 . Stratford .... ... 10/26/2022 ..
1061557 . Memphis .... ... 10/26/2022 ..
1061558 . Pooler ... 10/26/2022 ..
1061559 . Denver ... 10/26/2022 ..
1061560 . Buckeye .... ... 10/26/2022 ..
1061561 . Southaven .... ... 10/26/2022 ..
1061562 . Lindenwold . 10/26/2022
1061563 . Memphis . . 10/26/2022
1061564 . Sevierville . 10/26/2022 193,125
1061565 . Sevierville . 10/26/2022 212,437
1061566 . Ocean Springs . 10/26/2022 50,212
1061567 . Mesa ... 10/26/2022 .. ..87,550 |...
1061568 . Westminster ... ... 10/26/2022 .. ... 183,855 ...
1061569 . Grand Prairie .. ... 10/26/2022 .. .. 60,770 ...
1061570 . Sevierville .. ... 10/26/2022 .. ... 103,750
1061571 . Sevierville .. ... 10/26/2022 .. .. 431,250
1061572 . Baltimore . ... 10/26/2022 ..
1061573 . Detroit . . 10/26/2022
1061574 . Detroit . . 10/26/2022
1061575 . Char leston . 10/26/2022
1061576 . Gold Canyon . 10/26/2022
1066467 . San Antonio .. . 11/22/2022
1066468 . Grand Rapids ... ... 11/22/2022 ..
1066469 . Phoenix ... 1172272022 ..
1066470 . Madeira Beach .. ... 11/22/2022 ..
1066471 . El Mirage . ... 1172272022 ..
1066472 . Clermont ... . 11/22/2022 ..
1066473 Warner RODINS ...iiiiieeeeiiiiiiiiii ittt 11/22/2022
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1066474 . Bonaire ... ... 1172272022 ..

1066475 . Bonaire .... ... 11/22/2022 ..

1066476 . Warner Robins ... 1172272022 ..

1066477 . Warner Robins ... 11/22/2022 ..

1066478 . Sevierville .. ... 1172272022 ..

1066479 . Ozone Park ... ... 11/22/2022 ..

1066480 . Denham Springs .... 1172272022 .

1066481 . South Kingstoun .. ... 11/22/2022 ..

1066482 . Port Richey .. ... 1172272022 ..

1066483 . Cleburne ... . 11/22/2022

1066484 . Atlanta .... . 11/22/2022

1066485 . Palm Harbor . 11/22/2022 245,500
1066486 . Phoenix ... 1172272022 .. .. 103,750
1066487 . Norcross ... ... 11/22/2022 ..

1066488 . Pensacola . ... 1172272022 ..

1066489 . Pensacola .... ... 11/22/2022 ..

1066490 . Pensacola .... ... 1172272022 ..

1066491 . Davenport .. ... 11/22/2022 ..

1066492 . Austin ... 1172272022 ..

1066493 .... ... 11/22/2022 ..

1066494 . Baltimore . . 11/22/2022

1066495 . Whittier . 11/22/2022

1066496 . . 11/22/2022

1066497 . ... 11/22/2022 ..

1066498 . ... 1172272022 ..

1066499 . Fox Island ... 11/22/2022 ..

1066500 . Brockton ... 1172272022 ..

1066501 . Pueblo ... ... 11/22/2022 ..

1066502 . ... 1172272022 ..

1066503 . Birmingham ... ... 11/22/2022 ..

1066504 . Miami ... 1172272022 ..

1066505 . Port Richey . 11/22/2022

1066506 . New Port Richey . 11/22/2022

1066507 . Ft Lauderdale . 11/22/2022 120,000
1066508 . Hyrum .... . 11/22/2022 169,500
1066509 . Cleburne . 11/22/2022

1066510 . Cedartown .. ... 1172272022 ..

1067174 . Annapol is .... ... 12/22/2022 ..

1067175 . Ponca City ... . 12/22/2022 .

1067176 ... Palm Beach ... ... 12/22/2022 ..

1067177 ... Centerville .. . 12/22/2022 .

1067178 . Tyngsborough . ... 12/22/2022 ..

1067179 . Spring .. . 12/22/2022

1067180 . Brooklyn . 12/22/2022

1067181 . Cleveland .. . 12/22/2022

1067182 . McKees Rocks . 12/22/2022

1067183 . Sarasota ... . 12/22/2022

1067184 . Ozone Park ... 12/22/2022 ..

1067185 . Sarasota ... . 12/22/2022 .

1067186 . Kaaawa ... 12/22/2022 ..

1067187 ... Baltimore . 12/22/2022 .

1067188 ... North Myrtle Beach .... . 12/22/2022 ..

1067189 01T PP PPPPT 12/22/2022
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1067190 . New Orleans .. s 1272272022 . veen 8500 |.... ..86,520|... .. 105,000
1067191 . Hol iday c 12/22/2022 . .. 7.875 |....
1067192 . Mineral Bluff .. s 1272272022 . ... 128,750
1067193 . Swannanoa c 12/22/2022 . .. 119,500
1067194 . Vero Beach ... s 1272272022 .
1067195 . Vero Beach ... c 12/22/2022 .
1067196 . Chelsea .... o 1272272022 .
1067197 . c 12/22/2022 .
1067198 . Leesburg ... o 1272272022 .
1067199 . Bal timore . L 12/22/2022
1067200 . Los Angeles . 12/22/2022
1067201 . Bakersfield L 12/22/2022
1067202 . Atlanta o 1272272022 .
1067203 . Modesto ... c 12/22/2022 . . .
1067204 . Brandon .... o 1272272022 . ..30,791...
1067205 . Panama City Beach ... c 12/22/2022 . ... 108,552]... ... 145,000
1067206 . Char leston e 12/2272022 . ... 230,341 ... ... 294,000
1067207 . Naples c 12/22/2022 . .72,230|... ... 101,000
1067208 . Nor th Miami s 1272272022 . ..95,266 |... .. 133,750
1067209 . Pensacola .... c 12/22/2022 .
1067210 . Pensacola . . 12/22/2022 ..78,500
1067211 . Ocala ... L 12/22/2022 101,000
1067212 . Saint Petersburg . . 12/22/2022
1067213 . San Clemente c 12/22/2022 .
1067214 . Hopewel | ... e 1272272022 .
1067215 . Vacaville . c 12/22/2022 .
1067216 . s 1272272022 . . .
1067217 . Carnel ian Bay .. . 12/22/2022 .. . 115,102 ... .. .
1067218 DRIY Oty ettt et e sttt 12/22/2022 252,124 |-t | 310,000
0399999. Mortgages in good standing - Residential mortgages-all other 17,018,689 308 24,793,421
22-148 ... |Los Angeles .... s 1272172022 . ....1,108,800 |...
530022041 ... Salt Lake City . <. 12/23/2022 .. .. 18,883,432|...
530022089 ... Salt Lake City . .. 11/07/2022 . ....3,644,2231...
530022140 .... San Jose cee 1171572022 . .. 22,716,264 |...
530022249 ... Anaheinm .... we 11715/2022 .
530022287 . Anaheim . . 12/21/2022
5300224 . San Diego . 12/16/2022 .3,076,446
530022506 . Plano .... . 11/03/2022 .9,208,409
530022584 . Plano . . 11/03/2022 .9,208,409
5300226 . Salt Lake City . . 12/16/2022 .6,976,067
5300280 .... Moorpark ... 10/18/2022 .. .2,370,000
5300284 .... Boston ... 1171472022 .. 24,960,000
5300285 .... orlando .... ... 1072172022 .. ... 167,000,000
5300283 .... Dallas .. ... 00/29/2022 .. . . ....1,507,500
5300272 ... Mesa .. 09/30/2022 .. ... 799,081 ... .. 12,881,250
0599999. Mortgages in good standing - Commercial mortgages-all other 95,157,975 462,551,681
BGA11259 21T LaKE CItY wveveeeeeeteeteseeeieste et ettt sttt sttt sttt 12/22/2022 oo 72808 [eneeeieiieieeeeee 4,321,257
BGA112167 ... Salt Lake City . c 12/22/2022 . ....1,405,950 |...
BGA1120A8 ... San Jose e 1272272022 . 102,562,194 |...
BGA1121B6 ... San Jose ... c 12/22/2022 .
BGA112IF7 . Anaheim . . 12/22/2022
BGA1120G5 . Anaheinm ... L 12/22/2022
BGA11259 ... Salt Lake City . .. 11/07/2022 .. ....2,938,370|...
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BGA11267 ... Salt Lake City .... 11/07/2022 .......... e TTTT [ 3,388,172 37,563,754
BGAT12W75 ... Salt Lake City .... 11/07/2022 .......... ... 8.038 37,563,754
BGAT12WA8 ... San Jose ... 7.608 40,479,804
BGA1121IB6 San Jose ... L7777 ... ... 40,479,804
BGA1121IC4 San Jose . 8.038 .. ... 40,479,804
BGA112F7 Anaheim . . 7.608 |... 38,345,144
BGA112G5 Anaheim . L7777 ... . 38,345,144
BGAT12WH3 ... Anaheim e 8038 [ 5,447,219 38,345, 144
0699999. Mortgages in good standing - Mezzanine Loans 49,791,541 581,943,510
0899999. Total Mortgages in good standing 161,968,205 308 1,069,288,612
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 161,968,205 308 1,069,288,612
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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/
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Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
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Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

805153541 . .. | CARMEL .... F S M 07/31/2015 ... (10,785)|... . 3,484,057 |... .3,484,057 |...
1056324 ... .. |Austell .. e e 08/26/2022 ... ... 11/10/2022 ... feiiiiiiieeieiiiiies feeeeeeeciiiineeeeens e e 9]... - I 6,251 [ 6,386 |... ..
0199999. Mortgages closed by repayment (10,776) (10,776) 3,490,308 3,490,443 135 135
805153525 ......ceeeeiiiieeeeeenaan ChiCAGO weeeeeeerneee e e een e e e 07/3172015 oo foeeriiiiiis i e 96,923 [ [ (11,047)- e o [ (11,047 eeeeeeeeiieeeeee oeeemnis 85,876 ... 85,876 |-eeeeeeeeeeniiieeee foreeeeenieeeeeeeis e
530022249 ... Anaheim 11/07/2022 . T R 4,587 |...
530022089 ... Salt Lake City .. 11/07/2022 e | ... 306,181 |...
BGAT12WH3 ... Anaheinm ... 11/07/2022
BGA1120C4 ... San Jose . 11/07/2022 ..
BGAT12W75 ... Salt Lake City .. 11/07/2022 ..
530022584 . . [Plano .. .11/01/2022 ..
1056015 . Tampa .08/26/2022 ..
1056008 . Ocala .. .08/26/2022 ..
1056063 . Riverside ... 08/26/2022
1056308 . Hallandale Beach ... 08/26/2022
1055919 . . |Fairburn 08/26/2022
1066481 . South Kingstown .... 11/22/2022
1056115 . Philadelphia 08/26/2022
1056003 . Rock Hill 08/26/2022
1056090 . Browns Mills .. 08/26/2022
1056305 . . |Bremerton 08/26/2022
1061570 . Sevierville .10/26/2022 ..
1061549 . Sevierville .10/26/2022 ..
1056061 . Essex ..... .08/26/2022 ..
1056280 . Loveland . 08/26/2022
1056175 . Baltimore ... 08/26/2022
1056108 . Spokane 08/26/2022
1055981 .... .|La Porte .... 08/26/2022
1056152 .... .|Glendale .... 08/26/2022
1056073 . Jacksonville .. 08/26/2022
1056227 . .. |Pennsville .... 08/26/2022
1055884 . .|Olathe .... 08/26/2022
1056170 . Boise .. .08/26/2022 ..
1055876 . Providence .08/26/2022 ..
1055921 . Northfield .08/26/2022 ..
1056043 . Allentown .08/26/2022 ..
1056287 . Philadelphia .08/26/2022 ..
1061546 . Gulf Shores ... 10/26/2022
1056334 . . |Metairie .... 08/26/2022
1056111 . Allentown ... 08/26/2022
1055931 . . | Aurora 08/26/2022
1056007 . Philadelphia 08/26/2022
1056040 . New Haven ... 08/26/2022
1056050 . Plainfield .08/26/2022 ..
1055891 . Trenton ... .08/26/2022 ..
1061566 . Ocean Springs . .10/26/2022 ..
1061539 . Jenison ... .10/26/2022 ..
1055988 . San Antonio .08/26/2022 ..
1061544 ... ..|Galveston ... . 10/26/2022
1056002 .ovvvenniiiiiiiiiieiiinnns Indianapolis ....oevvvviiiuniiiiiiiininnnns 08/26/2022
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1056143 ... LIBridgeport Loeeeiiiii el PR [ e 08/26/2022

1061545 .... o Mesa e e A [ [ 10/26/2022

1056242 . . | Topeka 08/26/2022

1056173 . West Hartford . 08/26/2022 ..

1066499 .... .|Fox Island .. 11/22/2022 ..

1056259 . Hagerstown .08/26/2022 ..

1056302 . York . .08/26/2022 ..

1055976 . Surfside Beach .08/26/2022 ..

1055867 . Bedford 08/26/2022

1056296 . . | Muskegon ... 08/26/2022

1056217 . Aurora 08/26/2022

1055986 .... ..| Tempe 08/26/2022

1056304 .... .| Lubbock ... 08/26/2022

1056141 . Memphis 08/26/2022

1056082 . Country Club Hills ... 08/26/2022

1056011 . St Petersburg . 08/26/2022

1055917 . Greenwood ... .08/26/2022 ..

1055893 . St Petersburg . .08/26/2022 ..

1056231 . New Albany .. .08/26/2022 ..

1056318 . Tacoma 08/26/2022

1056092 .... .. | Jacksonville .. 08/26/2022

1056294 .... .. |Philadelphia .. 08/26/2022

1056049 . . |Philadelphia .. 08/26/2022

1056138 . Cincinnati 08/26/2022

1056299 . . |Rossville ... 08/26/2022

1056208 . Cleveland ... 08/26/2022

1056130 . Addison 08/26/2022

1056037 . New Haven .08/26/2022 ..

1055905 . Cincinnati .. .08/26/2022 ..

1056162 . Philadelphia .08/26/2022 ..

1056042 . Richmond . .08/26/2022 ..

1061559 . Denver . .10/26/2022 ..

1056036 . Chicago ... 08/26/2022

1056313 ... .| San Rafael .. 08/26/2022

1055932 ... . [Baltimore ... 08/26/2022

1056051 . Highlands ... 08/26/2022

1056274 . ..|Ocala 08/26/2022

1056125 .... . |Philadelphia .. 08/26/2022

1055953 . Joliet ....... .08/26/2022 ..

1055918 . Kansas City .08/26/2022 ..

1056119 . Cape Coral .08/26/2022 ..

1056303 . Beloit . .08/26/2022 ..

1056156 . Philadelphia .08/26/2022 ..

1056080 . Warren 08/26/2022

1056225 .... .. |Hazel Crest ... 08/26/2022

1056247 ... . |Philadelphia .. 08/26/2022

1056110 . Phillipsburg .. 08/26/2022

1056068 . . |Kansas City ... 08/26/2022

1056129 ..ovvvvveiiiiiiiis Chicago ...ovvviivveeiiiiiiiiiiiiiiiiiinnees 08/26/2022
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1056029 .... s Hamden i [ Ol [ [ 08/26/2022

1056212 .... | Bridgeport ....iiiiiiiie e e Ol [ e [ 08/26/2022

1056250 ... .| St Louis . 08/26/2022

1055952 ... . [Killeen ... 08/26/2022 ..

1056150 . New London .. 08/26/2022 ..

1056099 . Hammond ... .08/26/2022 ..

1056069 . Woodr idge .08/26/2022 ..

1056128 . Glendale . .08/26/2022 ..

1055943 .... . [Glendale .... 08/26/2022

1056184 . Char lotte 08/26/2022

1056124 . .| South Toms River 08/26/2022

1056106 . Carson City ... 08/26/2022

1056213 . .| Indianapolis .. 08/26/2022

1056215 .... .| Candler 08/26/2022

1056142 ... .| Saint Petersburg ... 08/26/2022

1056070 . Calumet City .. 08/26/2022

1055866 . Phoenix ... .08/26/2022 ..

1056167 . Por tsmouth .08/26/2022 ..

1056169 . Maryville .08/26/2022 ..

1056257 . .. | Memphis 08/26/2022

1056289 .... .|Cortland .... 08/26/2022

1056240 .... . | Worcester ... 08/26/2022

1055877 . Paterson .... 08/26/2022

1056198 . Peoria 08/26/2022

1056222 .... .. |Matteson . 08/26/2022

1055967 .... .| Gary 08/26/2022

1056044 .... . | Paterson 08/26/2022

1055894 . Philadelphia .08/26/2022 ..

1056013 . Hagerstown .08/26/2022 ..

1056310 . Houston ... .08/26/2022 ..

1056192 . Westerville .08/26/2022 ..

1056246 . Rome ... .08/26/2022 ..

1056285 .... . | Memphis 08/26/2022

1056087 . Port Orchard .. 08/26/2022

1056075 . Phoenix 08/26/2022

1055901 .... .. | McKeesport .. 08/26/2022

1056331 .... .|Dublin 08/26/2022

1055939 ... . [Daytona Beach . 08/26/2022

1056187 . Atlanta ... .08/26/2022 ..

1055947 . Aurora . .08/26/2022 ..

1056078 . Chicago .08/26/2022 ..

1056335 . Cranston . .08/26/2022 ..

1055887 . Chicago ... .08/26/2022 ..

1056332 . . | Tuscaloosa 08/26/2022

1055926 . . | Sacramento .. 08/26/2022

1056084 . Memphis 08/26/2022

1061534 . .| Columbia .... 10/26/2022

1066483 . . |Cleburne .... 11/22/2022

1055896 ...ovvvvnniiiiiiiiiiiis Louisville wvveviiiiiiiiiiiiiiiiiiniines 08/26/2022
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1056153 .... . |Fort Worth .. 08/26/2022

1055978 ... .|Cleveland ... 08/26/2022

1056149 . 08/26/2022

1056021 . Indianapol is .. 08/26/2022 ..

1056131 . Phoenix ... 08/26/2022 ..

1061553 . Dallas .... .10/26/2022 ..

1056047 . Wilkes Barre .08/26/2022 ..

1056219 . Waxahachie .08/26/2022 ..

1056291 .... . |Norfolk 08/26/2022

1056026 . Richmond . 08/26/2022

1055878 . Miramar ... 08/26/2022

1061543 . . |Lorain .... 10/26/2022

1056161 . Hammond ... 08/26/2022

1055885 ... .. | Columbus ... 08/26/2022

1055973 ... . |North Port .. 08/26/2022

1056260 . Newnan ... 08/26/2022

1056196 . Maumee . .08/26/2022 ..

1056020 . Dundalk ... .08/26/2022 ..

1055886 . Philadelphia .08/26/2022 ..

1056006 . Columbus 08/26/2022

1055961 .... .|Baltimore 08/26/2022

1056312 .... .|Grain Valley .. 08/26/2022

1055987 ... .|Visalia 08/26/2022

1055911 ... .| Jacksonville .. 08/26/2022

1056263 .... .. | Memphis ... 08/26/2022

1056297 .... .. |Reading ... 08/26/2022

1056226 . . |New Chicago ... 08/26/2022

1056101 . Linthicum .08/26/2022 ..

1055942 . . [Phoenix .08/26/2022 ..

1056034 . Chicago ... .08/26/2022 ..

1056178 . Germantown .08/26/2022 ..

1055960 . Newnan ... .08/26/2022 ..

1056116 . Kansas City ... 08/26/2022

1056261 . Allentown 08/26/2022

1056056 . Lauderdale Lakes 08/26/2022

1056164 . Haltom City 08/26/2022

1055882 . . |Mount Pleasant .. 08/26/2022

1055963 . . | Saginaw 08/26/2022

1061564 . Sevierville .10/26/2022 ..

1056188 . Rocklin .08/26/2022 ..

1055936 . Lincoln ... .08/26/2022 ..

1056062 . Willingboro .08/26/2022 ..

1055995 . Brooklyn Center . .08/26/2022 ..

1056270 ... . |Bartlett 08/26/2022

1056133 .... .|Gary .... 08/26/2022

1056269 .... . | Memphis 08/26/2022

1056317 . Pottstoun 08/26/2022

1056105 . . | Lubbock ... 08/26/2022

1056045 ..oivvvviiiiiiiis Indianapolis ....oevviviiiuniiiiiiiininnnns 08/26/2022
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1056316 . Little Rock 08/26/2022

1056185 . . |Chicago 08/26/2022

1056329 .... . | Lubbock ... 08/26/2022

1056337 ... . | Hopewel | . 08/26/2022 ..

1055959 ... . [Killeen 08/26/2022 ..

1055865 . Traverse City .08/26/2022 ..

1056057 . Lauderdale Lakes .08/26/2022 ..

1055910 . Greer ........ .08/26/2022 ..

1055937 ... . |Fort Worth .. 08/26/2022

1055972 ... .|Cincinnati .. 08/26/2022

1055980 .... . |Portsmouth .. 08/26/2022

1056032 .... ..|Visalia .. 08/26/2022

1055964 .... . | Chester ... 08/26/2022

1056199 . Merrillville .. 08/26/2022

1056197 . Darby 08/26/2022

1056290 ... . |Killeen 08/26/2022

1055941 . Philadelphia .08/26/2022 ..

1056339 . Memphis ... .08/26/2022 ..

1056035 . Hackettstoun .08/26/2022 ..

1056031 . Daytona Beach . 08/26/2022

1056151 . . |Hickory 08/26/2022

1056022 . .. |Rockledge ... 08/26/2022

1056228 .... .| Charlotte ... 08/26/2022

1056205 .... . | Manor 08/26/2022

1056089 . Hammond 08/26/2022

1061569 . Grand Prairie . 10/26/2022

1056077 . Hazel Crest ... 08/26/2022

1056159 . Dover ..... .08/26/2022 ..

1056060 . Schaumburg .. .08/26/2022 ..

1061562 . Lindenwold .. .10/26/2022 ..

1055916 . Spring Hill .08/26/2022 ..

1061572 . Baltimore .10/26/2022 ..

1056095 . . | Amherst 08/26/2022

1061542 . . |Prescott Valley .. 10/26/2022

1056163 . . |Baltimore 08/26/2022

1055879 . .| Chesterfield .. 08/26/2022

1066503 . . | Birmingham 11/22/2022

1056265 . .| Lubbock ... 08/26/2022

1056083 . Inkster .. .08/26/2022 ..

1056268 . Canonsburg .08/26/2022 ..

1056194 . Towson ... .08/26/2022 ..

1055915 . Westfield .08/26/2022 ..

1056113 . Memphis .08/26/2022 ..

1056311 . HENrico .ovveeeeeeeeeeeeneeeeeeemeieeeeee feemeeeeeeeeeee VA [ e 08/26/2022

1055880 . .| South Bend ....ovvviviiiiiiiiiiiciiien [ N e 08/26/2022

1055874 . Gatlinburg coveeeeeeeeeeeceeeeeen e N [ e 08/26/2022

1055920 ... O 1 LT N RPN Y SRR IR RN 08/26/2022

1055970 .... o Markham ....oooeeeiieeeeeeee e L [ [ 08/26/2022

1056135 ..ovvvveeiiiiiiiis Baltimore .....coooeevvivvvnnnnnniniinnnnnnns Jovennnnnvvenneen MDevennniniiinnn fooe i 08/26/2022
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1055989 .... ..|Penn Hills .. 08/26/2022

1056238 .... .. | Memphis 08/26/2022

1055862 .... ... | Murphy 08/26/2022

1056139 .... .|Citrus Heights .. 08/26/2022 ..

1056165 .... Fort Worth .. 08/26/2022 ..

1055999 . Hampton ... .08/26/2022 ..

1056200 . Indianapol is .08/26/2022 ..

1055994 . Glendale .... .08/26/2022 ..

1056086 ... Hazel Crest ... 08/26/2022

1056053 .... . 08/26/2022

1056254 .... .|Little Egg Harbor Tup .. 08/26/2022

1056229 . . | Gary 08/26/2022

1056157 . Farmersville .. 08/26/2022

1055965 ... ..|Niles 08/26/2022

1056272 .... .|Fort Myers Beach .. 08/26/2022

1056001 . Phoenix ... 08/26/2022

1055990 . Athens . .08/26/2022 ..

1056223 . Columbus .08/26/2022 ..

1056146 . Normal .... .08/26/2022 ..

1066487 . Norcross ... 11/22/2022

1055869 .... . |Branson 08/26/2022

1056230 ... .| Jacksonville .. 08/26/2022

1055861 . Overgaard ... 08/26/2022

1056014 . Ewing 08/26/2022

1055977 . .| Spanaway .... 08/26/2022

1056085 . . |Baltimore ... 08/26/2022

1056321 ... .| Seattle ... 08/26/2022

1056234 . Lubbock .08/26/2022 ..

1066508 . Hyrum .. .11/22/2022 ..

1055938 . Jackson .08/26/2022 ..

1056127 . Aurora . .08/26/2022 ..

1056224 . Philadelphia .08/26/2022 ..

1056314 ... . |Meridianville ... 08/26/2022

1056154 . .|Baltimore 08/26/2022

1056100 . Philadelphia .. 08/26/2022

1055930 . .| Trenton ... 08/26/2022

1056301 . . | Oshkosh ... 08/26/2022

1056220 .... . |Liberty 08/26/2022

1055890 . New Haven .08/26/2022 ..

1056244 . Philadelphia .08/26/2022 ..

1056273 . Hancock ... .08/26/2022 ..

1061538 . Chattanooga . .10/26/2022 ..

1055951 . Fort Worth .. .08/26/2022 ..

1056166 . St Petersburg . 08/26/2022

1055864 . .| Traverse City 08/26/2022

1056016 . Trenton 08/26/2022

1056000 . . | Indianapolis 08/26/2022

1056134 . ..|Capitol Heights . 08/26/2022

1055966 ....evvveniiiiiiiiiiiiiis East Ridge ....coevviiiiinnniiiiiiininnnns 08/26/2022
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Showin

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 Book Value/ 8 9 10 11 12 13 Book Value/
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Loan Number City Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

1055924 .... . [Universal City .. 08/26/2022

1056147 ... Lubbock 08/26/2022

1055933 ... . [Allentown ... 08/26/2022

1056004 .... Green Bay ... 08/26/2022 ..

1056123 .... .| Saginaw ... 08/26/2022 ..

1055982 . Providence .08/26/2022 ..

1056028 . Visalia .08/26/2022 ..

1056256 . Ocala .. .08/26/2022 ..

1056271 . Anchorage ... 08/26/2022

1061561 . Southaven 10/26/2022

1056058 . Chicago ... 08/26/2022

1056214 . . |Pensacola ... 08/26/2022

1056160 . . |Beloit 08/26/2022

1056248 . .| Oshkosh 08/26/2022

1056067 . Fort Worth .. 08/26/2022

1056309 .... .|Baltimore 08/26/2022

1055944 . Philadelphia .08/26/2022 ..

1056088 . Baltimore .08/26/2022 ..

1056079 . Richmond . .08/26/2022 ..

1055868 . Albuquerque ... 08/26/2022

1055922 ... . [Glendale 08/26/2022

1055946 .... .| Willingboro ... 08/26/2022

1056038 . Wallington .. 08/26/2022

1056221 . .| Columbus ... 08/26/2022

1056041 . Charlotte ... 08/26/2022

1056005 . Elberton .... 08/26/2022

1056195 .... .| Aurora 08/26/2022

1056239 . Dickson City .08/26/2022 ..

1056107 . Henrico ... .08/26/2022 ..

1061541 . Spokane Val ley .10/26/2022 ..

1055958 . Cleveland ... .08/26/2022 ..

1056281 . Atlanta ... .08/26/2022 ..

1056176 . Sauk Village .. 08/26/2022

1056262 .... .| Sebastian 08/26/2022

1055992 ... o Merrillville .. 08/26/2022

1055906 .... .|Ellenville .. 08/26/2022

1065927 ... . |Baltimore ... 08/26/2022

1055889 ... .| Trenton 08/26/2022

1055991 . Jacksonville .08/26/2022 ..

1056076 . Greensboro .. .08/26/2022 ..

1056059 . Pembroke Pines .08/26/2022 ..

1055913 . Phoenix ... .08/26/2022 ..

1056121 . Logan .. .08/26/2022 ..

1055900 . . | Hoquiam 08/26/2022

1061536 . Jacksonville .. 10/26/2022

1056320 . 08/26/2022

1056012 . Hazel Crest ... 08/26/2022

1056211 . . |Dorchester .... 08/26/2022

1056114 .oovveniiiiiiiiieienns Westhrook 08/26/2022
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Showin
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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
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1056202 .... ..|Calumet City 08/26/2022

1056315 .... .|Sun City West ... 08/26/2022

1056340 .... ..|Baltimore ... 08/26/2022

1056122 .... . |Rockledge ... 08/26/2022 ..

1055975 . . | Chicago 08/26/2022 ..

1056186 . Albuquerque .08/26/2022 ..

1055934 . . [Phoenix ... .08/26/2022 ..

1056180 . Richton Park .08/26/2022 ..

1055955 ... . [Pensacola 08/26/2022

1056081 . . |Norcross ... 08/26/2022

1056249 . . | Topeka 08/26/2022

1061574 . Detroit 10/26/2022

1056054 . .|Sellersville .. 08/26/2022

1056232 . . | Hammond 08/26/2022

1056019 . Philadelphia 08/26/2022

1056190 . Lake Station .. 08/26/2022

1056071 . Maumee ....... .08/26/2022 ..

1056102 . West Berlin .08/26/2022 ..

1056275 . Aurora ... .08/26/2022 ..

1055940 ... . |Hammond ... 08/26/2022

1056189 . Huntsville .... 08/26/2022

1056112 . . |Hazel Crest ... 08/26/2022

1055969 . . |Rialto .... 08/26/2022

1056179 . . |Richmond . 08/26/2022

1056333 . . | Lubbock ... 08/26/2022

1056109 . . | Phoenix ... 08/26/2022

1056326 .... .| Lubbock 08/26/2022

1055908 . Jacksonville .08/26/2022 ..

1055984 . Allentown .08/26/2022 ..

1056207 . Hixson .... .08/26/2022 ..

1056252 . Appleton . .08/26/2022 ..

1055993 . Bristol .. .08/26/2022 ..

1056233 .... .| Apol lo Beach .. 08/26/2022

1055863 .... .| Traverse City ... 08/26/2022

1055971 ... .| Sarasota 08/26/2022

1056264 .... .. |Birmingham .. 08/26/2022

1056145 ... .. | Oaklyn 08/26/2022

1055996 . . | Hopatcong 08/26/2022

1056307 . Indianapol is .08/26/2022 ..

1056046 . Mi lwaukee .08/26/2022 ..

1055962 . Broadview .08/26/2022 ..

1056183 . Glendale . .08/26/2022 ..

1056064 . Phoenix .08/26/2022 ..

1056245 . . |Lovel | ... 08/26/2022

1056018 . Chapel Hill ... 08/26/2022

1056182 . Pittsburgh .... 08/26/2022

1061535 .... . | Phoenix ... 10/26/2022

1055907 ... .. | Lebanon ... 08/26/2022

1055881 ..vvveniiiiiiiiiiiiiiinns Keansburg .......cooevvviiiinnnniiiiinnnnnnns 08/26/2022
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1056091 . . |Fresno 08/26/2022

1055904 . ..|Pittsburgh .. 08/26/2022

1055998 . .| Tipton 08/26/2022

1056288 . North Port .. 08/26/2022 ..

1055979 . . | Rome ... 08/26/2022 ..

1056218 . Chicago .08/26/2022 ..

1056216 . Richton Park .08/26/2022 ..

1056266 . Baltimore ... .08/26/2022 ..

1056282 . . |Philadelphia .. 08/26/2022

1055985 . . |Plantation .. 08/26/2022

1056191 . Wilmington .. 08/26/2022

1055912 ... . | Schaumburg .. 08/26/2022

1056193 .... .| Aurora 08/26/2022

1056104 . . | Indianapolis 08/26/2022

1055872 . . |Philadelphia 08/26/2022

1056017 . Pelzer 08/26/2022

1056052 . Mi lwaukee .08/26/2022 ..

1056203 . Richmond . .08/26/2022 ..

1056118 . Rock Hill .08/26/2022 ..

1055870 . Tucson 08/26/2022

1055974 . .| Sebastian 08/26/2022

1056072 . . |Dundalk ... 08/26/2022

1056253 .... . | Waterbury ... 08/26/2022

1056055 .... . |Lansdale .... 08/26/2022

1056327 .... . |Racine .... 08/26/2022

1055902 ... .. |Hamden .... 08/26/2022

1055899 . . | Chicago 08/26/2022

1056206 . Albuquerque .08/26/2022 ..

1055892 . St Petersburg . .08/26/2022 ..

1056155 . South Chesterfield .08/26/2022 ..

1056295 . Greeley ... .08/26/2022 ..

1056328 . Albuquerque .08/26/2022 ..

1056181 . San Antonio ... 08/26/2022

1055873 . . |Mountain Village 08/26/2022

1061556 . Stratford 10/26/2022

1056126 . Slidell 08/26/2022

1055871 . Brentwood ... 08/26/2022

1056066 . Hidden Valley Lake ... 08/26/2022

1056132 . Aurora .......... .08/26/2022 ..

1055914 . Reisterstown .08/26/2022 ..

1056168 . Lansing ... .08/26/2022 ..

1066509 . Cleburne . 11/22/2022 ..

1056023 . Indianapol is .08/26/2022 ..

1056292 .... .| Wilmington 08/26/2022

1056098 . Sacramento .. 08/26/2022

1055956 . .. |Nashville ... 08/26/2022

1056258 .... . |Philadelphia .. 08/26/2022

1055983 ... .. | St Petersburg . 08/26/2022

1061565 ..vvveniiiiiiiiiiiiiiinns Sevierville .iivvveeeniiiiiiiiiiiiiiinnnnns 10/26/2022




6'903

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE B - PART 3

Showin

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

1056286 .
1056097 .
1055928 .
1056120 .
1056243 .
1056276 .
1056096 .
1056300 .
1056039 .
1056103 .
1056172 .
1055909 ....
1061554 ...
1056117 .
1056251 .
1056325 ....
1055949 .
1056033 .
1055948 .
1061563 .
1056093 ....
1055997 ...
1056330 .
1061560 .
1056267 .
1055897 .
1055929 ...
1056065 .
1056323 .
1056279 .
1056338 .
1056048 .
1056137 .
1056148 ...
1055923 ...
1056025 ....
1056094 ....
1056278 .
1056319 .
1056283 .
1056171

1055945 .
1056241 .
1055903 ...
1055935 ...
1061537 ...
1056210 .
1056237 .
1061573 oo

.| Calumet City

. |Bronx

. | Spanaway

. | Mahwah
.| Corpus Christi

.|Brooklyn .
. | Phoenix ...
. |Fresno ....

.. [Brooklyn
. | Lake Station
West Palm Beach .

. | Wilmington

.. |Louisville .
. | Oklahoma City .

Wilmington
College Park ..

Indianapolis
San Antonio
Memphis ...
Philadelphia
Tulsa

Richton Park ..

Riverside ...

.. | Milwaukee ...
. | Chester

Tremonton
Galena Park
Columbus .
Memphis ...

Buckeye ...
Ok lahoma City .

Fort Worth
Davenpor t
Palm Coast
Char lotte
Petersburg ..

Jeffersonville ..
. | Por tsmouth
.| Columbus .
. |Linwood ...

Clarksville
Hampton ......
Harper Woods
Chester ...

Chester ton

Boyne City ....
Indianapolis

. |Baldwinsville ...
Detroit ..........

08/26/2022
08/26/2022
08/26/2022
08/26/2022 ..
08/26/2022 ..
.08/26/2022 ..
.08/26/2022 ..
.08/26/2022 ..
08/26/2022
08/26/2022
08/26/2022
08/26/2022
10/26/2022
08/26/2022
08/26/2022
08/26/2022
.08/26/2022 ..
.08/26/2022 ..
.08/26/2022 ..
10/26/2022
08/26/2022
08/26/2022
08/26/2022
10/26/2022
08/26/2022
08/26/2022
08/26/2022
.08/26/2022 ..
.08/26/2022 ..
.08/26/2022 ..
.08/26/2022 ..
.08/26/2022 ..
08/26/2022
08/26/2022
08/26/2022
08/26/2022
08/26/2022
08/26/2022
.08/26/2022 ..
.08/26/2022 ..
.08/26/2022 ..
.08/26/2022 ..
.08/26/2022 ..
08/26/2022
08/26/2022
10/26/2022
08/26/2022
08/26/2022
10/26/2022
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2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
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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
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1056030 . L] Corona i [ Y e | 08/26/2022
1056204 . s Fort Worth oo el T e [ 08/26/2022
1055898 .... . |Philadelphia .. 08/26/2022
1055895 .... . | Harvey 08/26/2022 ..
1055883 .... .|Clinton Township 08/26/2022 ..
1055957 . Bells ........ .08/26/2022 ..
1056322 . Cincinnati .08/26/2022 ..
1056201 . Columbus . .08/26/2022 ..
1055968 . . |Bloonfield .. 08/26/2022
1056255 .... .. |Miamisburg .... 08/26/2022
1056144 ... .| St Petersburg . 08/26/2022
1056074 . North Augusta . 08/26/2022
1056140 . Mims 08/26/2022
1056277 . Richmond 08/26/2022
1066480 . Denham Springs .. 11/22/2022
1056009 . Glendale . 08/26/2022
1056209 . Wausau ... .08/26/2022 ..
1056298 . Indianapolis .08/26/2022 ..
1056235 . Wasilla .. .08/26/2022 ..
1055888 . Providence .. 08/26/2022
1055954 .... .. |Kennett Square .. 08/26/2022
1056284 .... . | Lubbock 08/26/2022
1056174 . Harrisburg .. 08/26/2022
1056024 . .. | Palmer 08/26/2022
1055950 . . |Charlotte ... 08/26/2022
1061540 . Green Bay ... 10/26/2022
1061571 . Sevierville ... 10/26/2022
1056236 . Wilmington .. .08/26/2022 ..
1056306 . . [Camillus .... 08/26/2022 . o e fen A2
0299999. Mortgages with partial repayments 535,645 535,645 7,524,681 7,558,226
1055875 .... .. | Ruther fordton .... L0 . e ) O N S RO A N I 1 R 6,919 |...
1055925 . Chesterfield .08/26/2022 ..
1056010 . Hami [ ton . .08/26/2022 ..
1056158 . Arlington ... .08/26/2022 ..
1056177 . St Petersburg . .08/26/2022 ..
1056293 Brookfield .... 08/26/2022

0399999. Mortgages disposed

62,764

0599999 - Totals

3,591,765

524,869

524,869

11,077,733

11,111,433

19,012

19,012
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 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-
CusIP 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
BGAO3Y-5G-5 .. [MTP ENERGY OPPORTUNITIES FUND .......eevvvvvvnnnn [eommmmeees [ oo [l DL Magnetar Financial LLC ..........oeumemunnns forvnnnnnn veveeiennn ....05/26/2015 ... |...... | TR 1,612,827 | 88,101 |........... 88,101 |......... (488,491) ..o [ foii fee e e o 0.690
GSO Energy Select Opportunities Associat

BGA0B5-VO-1 . [GSO ENERGY SELECT OPPORTUNITIES ......ccevvvvvene [evveeeinne [ eiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiii o DB ] iiiiiiiiiiiiiiiiiiiiiiiiisiiiiiiiiiies |oeeeeeees aviiianns ....10/28/2015 ... |...... | P 1,350,901 |........ 1,552,690 |........ 1,552,690 |......... (510,969)...oeeeeeeeeeeees foveeiiiiiiiiiiens o fooveeiiiiiiiiins e o 4,605,222 |...... 0.384
1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,963,728 1,640,791 1,640,791 (999,460) 4,605,222 | XXX

04769#-AJ-8 .. [ ATLANTA ASSET HOLDINGS LLC - ABS ............... ATLANTA ASSET HOLDINGS LLC - ABS ........ e o|-... 1072172022 ... |. 561,274 |..

BGA10A-CT-2 .. [ INFINITY ASSET HLDS 2020 CLASS D - ABS . . .| INFINITY ASSET HLDS 2020 CLASS D - ABS ... 12/20/2021 .. .5,229,273 |..

BGA15A-70-6 . | ILDAH 2022 CLASS D = ABS .......eevvrvmmmmnnnnnnns ILDAH 2022 CLASS D - ABS ......cceeeeennnns e |- 1272072022 ... |. 478,185 |.......... 478,185 |..... R

BGA15A-QR-6 .. [DUBLIN ASSET HOLDINGS B1 - ABS ............c...ns DUBLIN ASSET HOLDINGS BY - ABS .......... . 1272172022 [ e TT6,1B | e [ (776,146)|...

BGA15A-RQ-7 .. [DUBLIN ASSET HOLDINGS B2 - ABS TP e .. DUBLIN ASSET HOLDINGS B2 - ABS .......... ... ... 12/21/2022 ... |. P PP M (573,816)).... .. .
5799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Affiliated 6,268,733 1,119,804 (1,349,962) 37,713 238,208 XXX
6099999. Total - Unaffiliated 2,963,728 1,640,791 1,640,791 (999,460) 4,605,222 [ XXX
6199999. Total - Affiliated 2,432,053 6,268,733 1,119,804 (1,349,962) 37,713 238,208 XXX

- Totals

5,395,781

6299999 7,909,524 2,760,595 (2,349, 422) 37,713 238,208 4,605,222
1.

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 1AL 1C.$.... D8, TE LS e TF S e 168 s

1B 2A.. 2C..$.

1C 3A.. 3C.$....

1D 4A.. 4C.$ ...

1E 5A.. 5C.$....



803

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
04769%-AJ-8 ......... ATLANTA ASSET HOLDINGS LLC = ABS ....eeeeiiiiiiiiiiiiiii s ATLANTA ASSET HOLDINGS LLC = ABS .....evviiimiiiiiiiiiiniiiiiiiiiiiaae 1072172022 [ e e 102,906 | L [ 0.000
BGA10A-CT-2 ......... INFINITY ASSET HLDS 2020 CLASS D - ABS INFINITY ASSET HLDS 2020 CLASS D - ABS .. L. 12/20/2021 L [ e 501,000 | L [ 0.000
BGA15A-70-6 . ..| ILDAH 2022 CLASS D - ABS ............. ....| ILDAH 2022 CLASS D - ABS .............. ....12/20/2022 .. ...0.000
BGA15A-QR-6 . ..|DUBLIN ASSET HOLDINGS B1 - ABS ....| DUBLIN ASSET HOLDINGS B1 - ABS ....12/21/2022 .. 0.000
BGA15A-RQ-7 DUBLIN ASSET HOLDINGS B2 - ABS .. .. | DUBLIN ASSET HOLDINGS B2 - ABS ... ... 12/21/2022 .. 0.000

5799999. Residual Tranches or Interests wit

nderlying Assets Having 2,432,053
6099999. Total - Unaffiliated XXX
6199999. Total - Affiliated 2,432,053 XXX

2,432,053
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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 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 Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
BGAO3Y-5G-5 ..... MTP ENERGY OPPORTUNITIES FUND Capital Distribution . 05/26/2015 ..[. 05/05/2022 ..[....... 883,178 [ R 883,178 |........... 883,178 [eevvvveeinnennn foereiiiiiiiiiens oo o 565, 336
BGA0B5-VO-1 ..... GSO ENERGY SELECT OPPORTUNITIES .... Capital Distribution . 10/28/2015 ..[. 12/28/2022 ..|.... 1,752,400 R R 1,752,400 |........ 1,752,400 ... 1,179,718
000000-00-0 ..... RABBI TRUST ...iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies | eeeeereieiiiiieiieieiiseseeseseeesees foviuisissssrrssesess | 4uvssssssssssssssssssssssssssssssssssssssssssanes . 05/01/2014 ..|. 03/31/2022 . |....... 154,726 O75 | o Lo o575 | | 162,300 |........... 162,300 |.ovveeeeeieienne Jooveiiiiiiiiiins foeeeeiieiiieiens foiiiiiine,
1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,790,304 7,575 2,797,878 2,797,878 1,745,054
6099999. Total - Unaffiliated 2,790,304 7,575 2,797,878 2,797,878 1,745,054

6199999. Total - Affiliated

6299999 - Totals

2,790,304

2,797,878

2,797,878

1,745,054
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912810-0B-7 ..... UNITED STATES TREASURY .. SD. weveeeeees | LAFE L 3,620,000 |. 103.0762 |. .. 3,731,357 |. .3,620,000 .3,620,000 |.. .4.250 |......4.250 . 67,575 ...05/27/2011 .. 05/15/2039 ...
912828-5M1-8 ..... UNITED STATES TREASURY .. 1.LAFE .. . 50,473 |...95.3926 |. ... 47,6% |. ..50,29 |.. .3.125 |......3.014 .. 203 ....11/30/2018 .. 11/15/2028 ...
912828-P4-6 ..... UNITED STATES TREASLRY .. S LAFE L ...92.5156 |... ..185,031 |.... 199,296 |oeveiiiiiiiis e 218 e e 1.625 |...... 1.741 ...1,228 |... ....05/11/2016 ...|....02/15/2026 ...
912828-VS-6 ..... UNITED STATES TREASURY .. - TAFE L. . ...98.6202 |.....couunnnnn 1,222,891 |.... .. e 1,280,976 e e (1,540) [ oo e 2.500 |...... 2.372 [FA ...... L 11,709 ... ...01/10/2018 ...|....08/15/2023 ...
912820-FV-8 ..... UNITED STATES TREASLRY .. . 1AFE ... . 10,202,344 |. 102.0703 |... ...10,207,081 |.... .. 10,000,000 |.. 510,202,344 | i e o e 4125 |...... 3.876 |IN ...... .... 55,836 |... ...12/30/2022 ...|....11/15/2032 ...
0019999999. Subtotal - Bonds - U.S. Governments 15,318,971 | XXX 15,394,006 15,110,000 15,312,912 XXX XXX XXX 136,551 XXX XXX
36203N-611-3 ... GN 354685 — RMBS .......covvmnviiiiininiieiiiiineeeeeens oo ven | s TAFE o 321[...99.98% |......covvniiiiiinnnnn 305 |oeiiiiiieeiiiiis 305 |oueeniieiiiiiieeees FCLUSTN PO R 23 I RO R RN 7.000 |...... 5783 [MON ..ooe [oreviiiiiniiiiiinnnns 2 foreeeereiiis 21 |....12/30/2005 ...|....11/15/2023 ...
362046-Y3-0 ..... GN 369830 — RMBS ......cevvueriermnnnanieemnnnnnreernennsfons ven [ nnnnes TAFE | 1,692 |. 102.9121 |.ooovveeiiieennnn 1,556 |eveeeieeennnnnnns 1,512 [ 1,569 [oooieeiiiiiiiins Joornnnneeeene (86) o v [ 6.500 |...... 6.500 JMON .oevv Jvenmnaninemnnnines LI 98 |....07/28/2021 ...|....12/15/2023 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 2,013 [ XXX 1,861 1,817 1,874 (88) XXX XXX 10 119 XXX XXX
0109999999. Total - U.S. Government Bonds 15,320,984 [ XXX 15,395,867 15,111,817 15,314,786 (1,456) XXX XXX 136,561 141,957 XXX XXX
141844-AF-7 ..... CARIBBEAN DEVELOPMENT BANK .. [V voo |- 1.BFE ... .. 1,127,500 |...98.1442 |... 981,442 |.... .1,000,000 |.. e 1,085,608 |...ooeeeeeiiiieee foeeeeens (29,401) |-evveeeeeennies feeeeeeeiiiii | 4375 | 1.297 [N L e 6,319 |... ... 43,750 |....07/28/2021 ...|....11/09/2027 ...
268317-AC-8 ..... ELECTRICITE DE FRANCE SA e | 2.AFE L. . 13,057,142 |. 103.7205 |... ..9,905,311 |.... .. 12,483,284 | | (124,716) [ceneeeeviiienees [oovviiniiniiiienn [000006.950 | 4.286 [JJ ....... ... 285,770 |... ..663,725 |....12/29/2017 ...|....01/26/2039 ...
268317-AK-0 ..... ELECTRICITE DE FRANCE SA .. v |- 2.AFE ... ...7,936,205 |...80.7862 |.............. 7,900,083 |.... ... 7,942,831 e 10,008 |oeeeeeeieeeeeinn e | 4875 | 6.521(dJ ....... ...210,554 |... ... 14,625 |....10/03/2022 ... |....01/22/2044 ...
268317-AL-8 ..... ELECTRICITE DE FRANCE SA .. - 2.AFE L. . 13,950,081 |...89.4910 |... ....11,320,612 |.... L ABAT T e e (BAT) [ s [+002226.000 .l 5.438 [ ....... ... 335,225 |... .. 759,000 |....08/03/2015 ...|....01/22/2114 ...
268317-AU-8 ..... ELECTRICITE DE FRANCE SA .. .. 2.AFE ..|... 1,747,179 |...94.8478 |.............. 1,416,077 |.... e 1,697,128 [ e (35,144) [ e [enn 40500 - 1.859 [MS ...... .... 18,663 |... ... 67,185 |....07/28/2021 ...|....09/21/2028 ...
268317-AQ-7 ..... ELECTRICITE DE FRANCE SA .. ..2.BFE ..|.. . 31,934,000 )...80.8751 ... 32,350,044 |.... L.31,971,548 | o 37,648 | e el 42950 .l 6.677 |AO ...... ... 429,000 |... ..990,000 |....10/03/2022 ... |....10/13/2045 ...
0219999999. Subtotal - Bonds - All Other Government S 69,752,107 | XXX 63,873,569 74,472,000 69,127,816 XXX XXX 1,285,531 2,538,285 XXX XXX
0309999999. Total - All Other Government Bonds 69,752,107 | XXX 63,873,569 74,472,000 69,127,816 (142,254) XXX XXX 1,285,531 2,538,285 XXX XXX
13063A-5E-0 ..... CALIFORNIA ST .. A e [ 1.CFE Ll . 120.9983 |....covnennnns 3,327,453 |.... ....2,821,060 e (4,003) |oeeeeieeeeeeins e el 7500 . 7.162 |AO ...... .... 51,563 |[... .. 206,250 |....04/29/2009 ... |....04/01/2034 ...
13063A-5G-5 ..... CALIFORNIA ST .. A1 [ 1.CFE L . 125.4162 |.....covennnns 7,631,578 |.... 8,284,431 [ e (91,073) [ e el 72550 | 4.410 (A0 ...... ... 114,854 |... .. 459,418 |....08/03/2015 ...|....04/01/2039 ...
13063B-BU-5 ..... CALIFORNIA ST .. e [ 1.CFE L .. 122.2952 |.ooeeeinnnns 1,222,952 |.... e 1,109,133 [ e (A TA2) [ e 00 72350 | 6.178 |IN ...... e 12,250 ... ... 73,500 |....07/07/2011 ...]....11/01/2039 ...
13063B-FR-8 ..... CALIFORNIA ST .. A1 [ 1.CFE L . 126.5363 |.............. 5,346,160 |.... [T (P 7 R RN €1 J£: ) DN AR RPN R 72 3 AR 4.525|MS ...... ... 107,385 |... .. 322,156 |....08/03/2015 ...|....03/01/2040 ...
13063B-JC-7 ..... CALIFORNIA ST .. A e [ 1.CFE Ll . 128.3904 |......oeeen.nt 6,162,738 |.... . .. 206,529,662 |..oieeeeiiiiiieee feeeeennn (61,483) [ e 2222 7600 .. 4.613 [MN ...... ....60,800 |... .. 364,800 |....03/19/2013 ... |....11/01/2040 ...
452151-LF-8 ..... ILLINOIS ST ... e [ 2AFE L ...96.0812 |...coovnnnnnns 9,584,099 |.... .9,975,000 |.. 9,449,720 [ e 35,367 e e 002250100 | 5775 (D ....... e 42,304 ... ..508,725 |....08/03/2015 ...|....06/01/2033 ...
452152-BM-2 ... ILLINOIS ST ... e [ 2.AFE L . 101.4712 |... ..4,058,850 |.... .4,000,000 |.. veee,000,000 [..neeeeeniiiiiees Jeeeeeniieeeeeenee e e [00022.6.630 | 6.629 [FA ...... ...110,500 |... .. 265,200 |....01/28/2010 ...|....02/01/2035 ...
68607L-XA-5 ..... OREGON e |10 .. 1.BFE ..|.. . 103.1723 |... 541,654 |.... ..525,000 |.. 612,479 [ oo (18,804) | fovviiiiiinniiinnn 0nl.5.892 )il 1.936 [JD ooovvee Jovveeiiiiiiins 2,578 |... ... 30,933 |....07/28/2021 ...|....06/01/2027 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 39,831,801 [ XXX 37,875,484 33,360,000 38,583,267 (203,489) XXX XXX XXX 502,324 2,230,982 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 39,831,801 [ XXX 37,875,484 33,360,000 38,583,267 (203,489) XXX XXX XXX 502,324 2,230,982 XXX XXX
059189-NR-7 ..... BALTIMORE MD ..evvveeiiiiiiiiiiiecceieeecccvieeeeeens o e | s T LACFE s 849,900 [. 100.3171 |....oeevvennnn . 762,410 |ooeeennnnnnnnees 760,000 |..eevvennnnnennnn820,264 |oenniiiiiiinnns foreennns (20,814) [coovveiiiiiniiees v fees 5.000 |...... 2.056 [AO .ooeee oevrinniniianns 8,022 |ovueeiiiinn 38,000 |....07/28/2021 ...|....10/15/2025 ...
160075-WN-4 ... CHARLESTON CNTY S C SCH DIST ... .. 1.CFE ..|... ...93.9801 |... 1. 675,000 |-eeveneeeeennnn679,480 [ e (1,185) [ e ennn 12050 | 0.868 ....07/28/2021 ...|....09/15/2026 ...
160879-KG-6 ..... CHARLOTTE MICH PUB SCH DIST . .1.CFE .. . 100.2038 |. .1,000,000 .1,000,000 |.. .5.916 ....07/28/2021 .. 05/01/2025 ...
167486-HW-4 ... CHICAGO ILL .... .2.BFE .. ...96.0944 |. .3,700,000 . 3,320,833 |.. . 7.451 ...08/03/2015 .. 01/01/2036 ...
199507-V4-3 . COLUMBUS OHIO CITY SCH DIST . .1.CFE .. . 100.0683 |. ..855,000 .856,000 |.. ......5.557 ....07/28/2021 .. 12/01/2025 ...
365298-19-7 ..... GARDEN GROVE CALIF UNI SCH DIST eveeeieeeiiiieeeees feen e |- 1.DFE ... . 105.3990 |... 1,000,000 |-eeveneeeenn. 1,384,996 [oeeeennniiiii e (25,820) [eeeeeceeiieeee oeeeeeiieeeeeenn [022226.080 | 2.455 ....07/28/2021 ...|....08/01/2035 ...
484008-MU-8 ..... KANE CNTY ILL SCH DIST NO 131 AURORA EAS . | LEFE L ...85.2554 |... .1,010,000 |.. o 1,224,864 o i (8,881) [ e e 4218 ) 2.7%5 ....07/28/2021 ...|....09/15/2041 ...
544203-BK-7 ..... LOS ALAMITOS CALIF UNI SCH DIST |- 1.BFE ... . 104.1433 |... .1,000,000 |.. e 1,157,589 [ e (50,081) [ e e 62190 | 0.989 ....07/28/2021 ...|....02/01/2026 ...
54438C-PA-4 ... LOS ANGELES CALIF CMNTY COLLEGE DIST . |- 1B FE ... ... 12,764,952 . 124.6385 |... . ....9,225,000 |.. 12,256,909 [ oeeeennnn (57,399) [ e 0082750 | 4.5%4 ...08/03/2015 ...|....08/01/2049 ...
544646-XY-3 ..... LOS ANGELES CALIF UNI SCH DIST |- LEFE L. .. 10,292,300 |. 103.5575 |... ....10,355,747 |.... .. 10,000,000 |.. ...10,281,863 |...eeeeeeniieeee feeeeennen (10,437) [ oo e l5755 | 5.128 ....10/08/2022 ...|....07/01/2029 ...
544646-7R-6 ..... LOS ANGELES CALIF UNI SCH DIST .. 1.EFE ..|... . 112.0313 |t 5,601,567 |.... .5,000,000 |.. 5,327,328 o e (19,347) [ o o0 80758 | 5.850 ....05/25/2010 ...}|....07/01/2034 ...
567373-YM-1 ..... MARICOPA CNTY ARIZ UNI SCH DIST NO 69 PA .. NP .. 1.BFE ..|... s . 101.9103 |...covnnnnnnns 1,019,104 |.... .1,000,000 |.. e 1,000,000 [..eeeeeenniieeee Joeeemniieeeeeenee feeeereeeeeiieeeee foeeeeeeeiieeeeeeen +2222.6.000 ... 5.997 ....07/28/2021 ...|....07/01/2026 ...
567389-TA-9 ..... MARICOPA CNTY ARIZ UNI SCH DIST NO 80 CH ....ccvvuniforn ven]unnnnns 1o LACFE 1,189,510 |. 102.9767 |.............. 1,029,767 |.....ooeennnn 1,000,000 |........c... 1120405 | o (A7,799) [ evveeeniiiinnnnn. [....5.834 ... 0.911 ...07/28/2021 ...|....07/01/2025 ...
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64966H-4K-3 ..... [NEW YORK N Y 1 .1.CFE .. . 103.0889 |. .. 3,386,470 |. . 3,285,000 .3,788,416 |.. .. (24,3%) |. .4.120 181,233 |....08/03/2015 .. 10/01/2037 ...
64966H-YI-4 ..... NEW YORK N Y ... 1 .1.CFE .. . 101.7845 |. ..550,000 .626,557 |.. eenn 2.312 . 31,053 |....07/28/2021 .. 06/01/2027 ...
717883-KG-6 ..... PHILADELPHIA PA SCH DIST .. A1 [ LEFE L . 100.3618 |... .1,000,000 |.. 1,019,528 [ e (46,709) [ e 000225909 |l 1.174 . 59,090 |....07/28/2021 ...|....06/01/2023 ...
717883-8D-5 ..... PHILADELPHIA PA SCH DIST e | LEFE L ...88.0932 |... .2,000,000 |.. e 2,862,771 oo e (16,250) [eeecceeeeee [oeeeeeeeieeeeeene [+2022.5.060 ... 3.432|MS ...... ..101,200 |....07/28/2021 ...|....09/01/2042 ...
76913C-AT-6 ..... RIVERSIDE CNTY CALIF PENSION OBLIG A1 [ 1.CFE L ...97.65% |... .2,640,000 |.. e 2,TA947 e e (4550) [ e 10nn2 5,040 .l 4.590 [FA ...... ... 66,528 |....04/11/2022 ...|....02/15/2035 ...
797646-NG-7 ..... SAN FRANCISCO CALIF CITY & CNTY e | LA FE L 1,000,340 |. 105.7904 |... .1,000,000 |.. e 1,000,137 [ e (7)) [ oo 0222262080 . 6.027 | ....... .60,300 |....03/10/2010 ...|....06/15/2029 ...
799055-ME-5 ... SAN MATEO FOSTER CITY CALIF SCH DIST . N |- 1B FE ... ..514,361 |. 103.0654 |... ..435,000 |.. 492,643 |ooeveneeeiiiinins foeeen (15,315) | e 10226.000 .. 2.139 [FA ...... . 26,100 |....07/28/2021 ...|....08/01/2026 ...
968657-FS-0 ..... WILL ONTY TLL oeeeeieiieiiee e ceeneeeeeenneneeeeennes foes ven | nneeee | eonneeeens L ABFE | 1,144,420 ]...99.9817 |..eevvvennneeens 999,817 |oevvueneens 1,000,000 |....ooeeennnnn 1,082,230 |.oovvvnnneeeennnn Jernneenee (43,569) [ooeeiinniiiiis Joeiiieiieeiiiees [ 5,075 [nnlls 0.644 [MN ...... [eeeeeeeenne..6,485 |oiieiine. 50,750 [....07/28/2021 ...|....11/15/2024 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 54,896,572 | XXX 51,066,511 48,135,000 53,652,204 (391,819) XXX XXX XXX 1,132,855 2,202,769 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 54,896,572 [ XXX 51,066,511 48,135,000 53,652,294 (391,819) XXX XXX XXX 1,132,855 2,202,769 XXX XXX
02765U-CN-4 ..... AMERICAN MUN PWR OHIO INC REV ...evvnniiviiinnnniniinns foee ven | s T LAFFE e 1,685,768 |. 102.1465 |.............. 1,430,051 [ 1,400,000 |...ooeevennnnn 1,627,301 [ovveiiiiiiiiiiis | (41,223) |ovveeeeiiiiiinns oo e 5.803 |...... 2414 [FA s [ 30,691 ....07/28/2021 ...|....02/15/2028 ...
072024-ND-0 ...... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . |- 1.CFE ... .. 4,000,000 |. 113.6633 |.....eevneeeen 4,546,532 |.... veee,000,000 [.eneeeeenniiiieee Jeeeeenieeeeeeene e e [0 .6.263 | 6.262 [AO ...... .... 62,630 |... ...10/28/2009 ...|....04/01/2049 ...
072024-NU-2 ... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . |- 1.DFE ... .. 3,780,784 |. 117.0547 |eevvennnnnnns 3,371,175 |.... 03,563,918 [ e (24,897) [ s el 6.918 4.866 | AO ...... .... 49,810 [... ....08/03/2015 ...|....04/01/2040 ...
072024-NV-0 ..... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . |- 1.DFE ... . 13,342,271 |. 123.2441 |... ..11,849,922 |.... 12,910,127 [ e (B7,159) [ e e 72043 | 4.662 [AO ...... ... 169,296 |... ....01/27/2017 ...|....04/01/2050 ...
072024-PY-2 ..... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . | LEFE L ...4,869,506 |. 122.4583 |... 4,736,079 [ e (23,259) [ e 0000262907 |l 4.502 (A0 ...... ... 59,314 |... ...02/08/2017 ...|....10/01/2050 ...
13032U-XP-8 ..... CALIFORNIA HEALTH FACS FING AUTH REV .. 1.DFE ..|... 7,178,505 |...86.2275 |... . e 1,200,981 [oeeeiiiiiiiieeee e 22,476 [ e e 1368 | 5.206 [D cooveer oeeennieeeeens 9,690 |... ....11/29/2022 ...|....06/01/2027 ...
13124J-AL-6 ..... CALLEGUAS-LAS VIRGENES CALIF PUB FING AU . .1.CFE .. ..686,613 |. 100.9791 ..626,070 |. . 620,000 ... 663,180 |.. .2.556 . 16,892 ....07/28/2021 .. 07/01/2025 ...
167725-AC4 ..... CHICAGO ILL TRAN AUTH SALES & TRANSFER T . .1.CFE .. . 12,638,565 |. 111.0138 |. . 12,039,444 |. 10,845,000 12,163,958 |.. .5.798 ...08/03/2015 .. 12/01/2040 ...
183596-CY-9 ..... BALTIMORE MD BRD SCH COMMRS CITY SCHS RE .. .1.BFE .. 1,199,810 |. 102.5241 .1,000,000 1,135,595 |.. ......1.019 ....07/28/2021 .. 12/16/2025 ...
19625A-AU-6 ..... COLONY TEX LOC DEV CORP SALES TAX INCREM . |- 1.BFE ... ...92.2182 |... .2,000,000 |.. e 2,478,645 o e (24,002) [ e e 40631 2.748 ....07/28/2021 ...|....10/01/2038 ...
20281P-EQ-1 ..... COMMONWEALTH FING AUTH PA REV | LEFE L . 101.5569 |... .1,000,000 |.. 1,192,403 [ e (230138) [ e 002050587 | 2.706 ....07/28/2021 ...|....06/01/2030 ...
207758-KH-5 ..... CONNECTICUT ST SPL TAX OBLIG REV ... |- 1.DFE ... . 103.1157 |... 755,000 |oeeevniineeeennnn922,816 [ e (22,192) [ e ennn 50740 | 2.251 ....07/28/2021 ...|....12/01/2029 ...
230593-AA-3 ... CUMBERLAND CNTY N C LTD OBLIG .. 1.CFE ..|... . 103.8591 1,000,000 |...eeneeeeenn 1,000,000 [onniiiiiiiiiiies Jovviiiiiiiiiiiies feeeeeiiiiiiiis v fe0n2206.100 |l 6.097 ....07/28/2021 ...|....11/01/2025 ...
235036-6Z-8 ..... DALLAS FORT WORTH TEX INTL ARPT REV .. .. 1.EFE ..|... L 77.9241 |... 475,337 |.... ... 610,000 |.. 636,098 |....ccovvvniiieee oeeenenenn (2,984) [ e [0222223.089 | 2.484 ...07/28/2021 ...|....11/01/2040 ...
38122N-D4-1 ... GOLDEN ST TOB SECURITIZATION CORP CALIF ... .. 1.G FE ..|... . L..79.93% |......nnnns 2,997,736 |.... .3,750,000 |.. 003,750,000 [ounniiiiiiininns oeviiiiiniiiiien e e 00000030487 | 3.487 .. 125,677 |....12/08/2021 ...|....06/01/2036 ...
38122N-D5-8 ... GOLDEN ST TOB SECURITIZATION CORP CALIF ... .. 1.G FE ..|... .. 4,050,000 |...75.1507 |... .4,050,000 |.. 4,050,000 [..neeeeeniiiiiees Jeeeeenieeeeeine e e [l 30714 3.714 .. 144,567 |....12/08/2021 ...|....06/01/2041 ...
38122N-D6-6 ..... GOLDEN ST TOB SECURITIZATION CORP CALIF ... .. 2.AFE ..|... 6,000,000 |...78.2986 |... .6,000,000 |.. 208,000,000 [oenniiiiiiiiininns v e i e 4214 ) 4.214 ....12/08/2021 ...|....06/01/2050 ...
413890-EZ-3 HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV .. 2.BFE .. ...88.5282 |. . 750,000 .740,400 |.. .4.632 ....07/28/2021 .. 11/15/2031
41978C-AL-9 ..... [HAWAII ST ARPTS SYS CUSTOMER FAC CHARGE 1FFE .. ...91.7029 |. .1,000,000 1,072,820 |.. .1.688 ...07/28/2021 .. 07/01/2028 ...
442349-EC-6 HOUSTON TEX ARPT SYS REV ..... 1EFE .. ...87.9697 |. . . 360,000 .359,443 |.. .4.010 ....04/11/2022 .. 07/01/2047 ...
442349-EU-6 HOUSTON TEX ARPT SYS REV .. .1EFE .. ...79.4145 |. .. 142,946 |. . 180,000 186,783 |.. .1.943 ....07/28/2021 .. 07/01/2032 ...
452252-FH-7 ILLINOIS ST TOLL HWY AUTH TOLL HIGHWAY R . .1.DFE .. . 107.5206 |. ..1,075,206 |. .1,000,000 .1,000,000 |.. ......6.183 ...05/12/2009 .. 01/01/2034 ...
46263R-LM-5 ... IPS MULTI-SCH BLDG CORP IND |- 1.CFE ... . 100.5979 |... o 140,000 |oeeeenneneennnn 151,714 [ e (4,486) [ s 10222252000 .l 1.621 ....07/28/2021 ...|....07/15/2025 ...
542690-116-5 ..... LONG ISLAND PWR AUTH N Y ELEC SYS REV |- LFFE L . 100.7753 |... 1,000,000 |-eevunneeeeen 1,068,610 [oeeeeeeeniiiiies e e (47,428) [ e [enn.5.450 |l 0.644 ....07/28/2021 ...|....05/01/2024 ...
544445-VC-0 ... LOS ANGELES CALIF DEPT ARPTS ARPT REV |- 1.DFE ... ...87.8024 |... ... 600,000 |.. R MR MO 3111 VI RN 3.990 ....04/13/2022 ...|....05/15/2046 ...
544712-20-4 ... LOS ANGELES CNTY CALIF MET TRANSN AUTH S .... |- 1.BFE ... . 105.2092 |... ....20,084,444 |.... 19,090,000 |.. ...20,320,411 (10,057) feoeeeeeeeneineeee oeeemnnnieeeeeennn [e0n.5.735 | 5.148 ...10/08/2022 ...|....06/01/2039 ...
S44712-2K-T7 ..... LOS ANGELES CNTY CALIF MET TRANSN AUTH S .... |- 1B FE ... . 100.4158 |......oeennnns 1,004,158 |.... ....1,104,970 (42,929) [coeeeiiiiiiiiiies e [5.130 | 0.736 ....07/28/2021 ...|....06/01/2025 ...
574300-N-0 MARYLAND ST TRANSN AUTH TRANSN FACS PROJ .. .. 1.CFE ..|... . 100.5941 |... o (14,623) |oeeeeeeeeeeeis e 50164 2.618 ...07/28/2021 ...|....07/01/2025 ...
575579-VP-9 . MASSACHUSETTS BAY TRANSN AUTH MASS SALE . .1.CFE .. . 102.4588 |. .10,245,876 |. . ... (2,388) |. .5.230 ....10/03/2022 .. 07/01/2039
575832-UH-1 . MASSACHUSETTS ST COLLEGE BLDG AUTH PROJ ... .1.DFE .. . 105.6643 |. .. 1,056,643 |. .1,000,000 1,264,148 |.. .. (82,537) | .2.434 ....07/28/2021 .. 05/01/2030
59164G-CX-8 ..... [METRO WASTEWTR RECLAMATION DIST COLO SWR . .. 1.BFE .. . 103.3274 |. ..4,133,097 |. .4,000,000 .4,215,587 |.. ..(32,001) |. .4.708 ....07/28/2021 .. 04/01/2029 ...
59259N-ZH-9 .| METROPOLITAN TRANSN AUTH N Y DEDICATED T . .1.CFE .. . 122.8618 |. ..2,150,082 |. .1,750,000 01,937,221 |.. (6,007) . ......6.297 ...02/02/2010 .. 11/15/2039 ...
59259Y-BY-4 ... METROPOL ITAN TRANSN AUTH N Y REV .. 1.GFE ..|.. . 103.5714 |... 621,429 |.... ... 600,000 |.. 738,999 (5.2 s e 12226668 | 4.668 ...08/03/2015 ...|....11/15/2039 ...
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592643-AA-8 ..... [METROPOLITAN WASH D C ARPTS AUTH DULLES .............|-.. ... e [1 L2.AFE .. . 123.3078 |. .. 3,699,235 |. .3,000,000 . 4,004,423 |.. .7.462 |......4.857 . 55,965 223,860 |....03/03/2017 .. 10/01/2046 ...
59333P-13-8 . |MIAMI-DADE CNTY FLA AVIATION REV ... 2 1FFE .. ...85.5082 |. .1,500,000 1,589,614 |.. eeen 1752 . 12,773 . 51,090 |....07/28/2021 .. 10/01/2032 ...
59447T-CV-3 ..... MICHIGAN FIN AUTH REV 2 e [ 1.CFE L ...93.0675 |... e 1,085,127 [ e (23,989) [ e 0nnn 3546 | 1.059 ... 11,820 |... . 35,460 |....07/28/2021 ...|....09/01/2027 ...
61075T-GR-3 ..... MONROE CNTY N Y INDL DEV CORP REV A1 e [ 1D FE L . 100.8968 |... e 1,048,869 |...iiiiiiiiiiees e (3,525) [ e e 5.311 [...... 4.716 veer 26,555 |... . 53,110 |....08/03/2015 ...|....07/01/2033 ...
613603-2G-7 ..... MONTGOMERY CNTY PA HIGHER ED & HEALTH AU . B L .. 1.F FE ..|... ...95.0365 |... revevnnneeeennn 300,000 [oanniiiinnnnn 328,596 | e (5,883) [ [ e 3.780 |...... T 11 FORR 3,780 |... . 11,340 |....07/28/2021 ...|....09/01/2027 ...
626207-YM-0 ..... MUNICIPAL ELEC AUTH GA N L .. 1.F FE ..|... . 108.2164 |.............. 1,920,842 |.... e 17767 e e (1,900) [ oo e 6.655 |...... 6.093 (A0 ...... eer 29,532 ... .. 118,817 |....07/01/2013 ...|....04/01/2057 ...
646136-5M-9 ..... NEW JERSEY ST TRANSN TR FD AUTH .. I VAN .. 1.G FE ..|... ...88.1276 |.....covnnnnns 1,586,298 |.... e 1L767,049 [ 30463 [ e e 4.000 |...... 4.352 | ....... e 3,200 |... ... 72,000 |....04/13/2022 ...|....06/15/2044 ...
646136-7L-9 ..... NEW JERSEY ST TRANSN TR FD AUTH .. 2 ... .. 1.G FE ..|... ...84.2364 |.............. 1,061,379 |.... e 1,219,162 [ e 816 [ e e 4.000 |...... 4.200 (D ....... e 2,240 |... .. 50,400 |....04/13/2022 ...|....06/15/2050 ...
646136-XR-7 ..... NEW JERSEY ST TRANSN TR FD AUTH .. A1 [ TG FE L . 107.9229 |... ..10,392,972 |.... 210,322,014 [ e (21,438) [ e e 6.561 |...... 5.904 (D ....... .... 28,081 [... ....08/03/2015 ...|....12/15/2040 ...
646139-X8-3 ..... NEW JERSEY ST TPK AUTH TPK REV N L .. 1.EFE ..|... . 120.8226 |... 5,326,642 [ e (39,688) | [ e 7.102 |...... 4.786 |dJ ....... ... 148,077 |... ....08/03/2015 ...|....01/01/2041 ...
64972H-RT-1 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH 1 .1.CFE .. ...99.6642 |. 1,207,949 |.. .5.000 |......2.013 . 23,056 ....07/28/2021 .. 07/15/2030 ...
64988V-DM-2 ..... NEW YORK ST MUN BD BK AGY RECOVERY ACT . 1 1EFE .. . 101.0472 |. . 730,000 771,520 |.. .5.822 |......3.306 ...07/28/2021 .. 05/15/2025 ...
64990C-Jii-2 ..... [NEW YORK STATE DORMITORY AUTHORITY ... 1 L2.AFE .. ...84.3330 |. .1,000,000 .1,125,758 |.. .4.224 |......3.189 ....07/28/2021 .. 07/01/2038 ...
64990G-GJ-5 ..... NEW YORK STATE DORMITORY AUTHORITY ... 1 e 2.0 FE Ll ...88.2876 |... 1. 500,000 |-eeeunieeeennnnn595,619 [ e (B757) [ e [t 5.09 |...... 3.116 ...07/28/2021 ...|....08/01/2034 ...
658289-L5-0 ..... NORTH CAROLINA ST UNIV N C RALEIGH REV .......cevvves feun nn 12 .. 1.CFE ..|... ...65.6107 |... 75,000 [oeeiiiieeen 77,481 | [ (282) [ o e 3.020 |...... 2.554 ....07/28/2021 ...|....10/01/2042 ...
66285I-FB-7 ..... NORTH TEX TWY AUTH REV B L R, .. 1.EFE ..|... . 118.8124 |... .2,500,000 |-eveunieeeennn 3,010,892 [ooeeiiiiiiiiiiis e (9,088) [ e [ 6.718 |...... 5.266 ...07/02/2013 ...|....01/01/2049 ...
677561-LN-0 ..... OHIO ST HOSP FAC REV N |- 1.CFE ... ...76.8279 |... 315,591 s e (10287) e e e 3.276 |...... 2.405 ....07/28/2021 ...|....01/01/2042 ...
67908P-AX-4 ..... OKLAHOMA ST CAPITOL IMPT AUTH REV .. A1 e [ 1D FE L . 100.5793 |... ... 671,173 e (17,801) [ s et 5.120 |...... 2.072 ...07/28/2021 ...|....07/01/2025 ...
691879-EW-6 ..... OXNARD CALIF FING AUTH WTR REV B L .. 1.F FE ..|... . 105.6580 |... . .. 856,702 [.uvvvvvvrrnniiinnn foeeeeeens [RECTR 0D U R 6.819 |...... 3.380 ....07/28/2021 ...|....06/01/2030 ...
70870J-BL-1 ..... PENNSYLVANIA ECONOMIC DEV FING AUTH UPMC . N L ...90.6227 |... .1,000,000 |.. e 1,085,116 [oeeeeiceiieees [ (16,780) |+ eevvneeeeeennn feeeeeeeieiiieee oo 3.201 |...... 1.387 ....07/28/2021 ...|....11/15/2027 ...
709223-VZ-1 ..... PENNSYLVANIA ST TPK COMMN TPK REV .. B L . 108.0948 |... .4,000,000 |.. ee4,000,000 [enniiiiiiiniees v e foiin e 6.105 |...... 6.104 ...06/22/2009 ... |....12/01/2039 ...
T7817-XY-1 ... PHILADELPHIA PA ARPT REV .. 2 ...88.8050 |. ..484,000 .484,000 |.. ) .4.000 |......4.000 ....04/11/2022 .. 07/01/2046
733581-Cli-2 ..... [PORT AUTHN Y & N J . 104.6421 A .4,000,000 .4,564,778 |.. ..(20,323) | .5.647 |......4.378 ....08/03/2015 .. 11/01/2040 ...
7335811-CX-0 ..... [PORT AUTHN Y & N J . . 104.6421 ..6,278,528 |. .6,000,000 .6,837,173 |.. ..(30,058) | .5.647 |......4.501 ...08/03/2015 .. 11/01/2040 ...
733581-JA-3 ..... [PORT AUTHN Y & N J 1 .. 87.0600 |. . 32,451,622 |. 37,275,000 37,166,106 .833 | 4,458 |......4.473 1,661,720 |....03/03/2017 .. 10/01/2062 ...
783186-NJ-4 ..... [RUTGERS ST UNIV N J ... N . 101.2555 |. .1,000,000 .. (22,749) |. .5.545 |......2.779 . 55,450 |....07/28/2021 .. 05/01/2029 ...
79739G-NI-2 ..... SAN DIEGO CNTY CALIF REGL ARPT AUTH ARPT . 2. ...86.5670 |... 4.000 |...... 3.990 . 32,029 |....04/13/2022 ...|....07/01/2051 ...
797400-FN-3 ..... SAN DIEGO CNTY CALIF REGL TRANSN COMWN S ... N L . 109.8183 |... . (8,177) ] 5.911 [...... 4.253 ... 88,665 |....08/03/2015 ...|....04/01/2048 ...
79765R-SV-2 ..... SAN FRANCISCO CALIF CITY & CONTY PUB UTIL .... B L . 107.6297 |... .. (17,405) |. 6.000 |...... 4.640 .. 180,000 |....03/19/2013 ... |....11/01/2040 ...
79765R-TL-3 ..... SAN FRANCISCO CALIF CITY & CNTY PUB UTIL ... N A . 121.4751 |... ....9,245,165 (39,251) | 6.950 |...... 4.744 ..479,898 |....09/28/2012 ...|....11/01/2050 ...
79876C-BJ-6 ..... SAN MARCOS CALIF REDEV AGY SUCCESSOR AGY .... I ...95.7740 |... 957,740 |.... ... 1,161,592 (22,243) . 4.466 |...... 1.903 ... 44,660 |....07/28/2021 ...|....10/01/2029 ...
80168N-EP-0 ..... SANTA CLARA VY CALIF TRANSN AUTH SALES T .... N A . 103.8281 |..cevvnnennnns 1,088,281 |.... ....1,219,688 (32,627) |. 5.876 |...... 1.464 [AO ...... . 58,760 |....07/28/2021 ...|....04/01/2032 ...
85732P-CC-2 ..... [STATE PUB SCH BLDG AUTH PA REV ........... 1 . 101.8210 |. ..1,018,210 |. .1,150,903 |.. .. (39,5%8) |. .5.426 |...... 1.242 ...07/28/2021 .. 09/15/2026
875301-H\-6 ..... TAMPA-HILLSBOROUGH CNTY FLA EXPWY AUTH R . 1 ...85.2809 |. .. 4,779,993 |. 4,793,938 |.. 18,377 |. .1.640 |......5.29% ... 11/29/2022 .. 07/01/2027
880591-DM-1 ..... TENNESSEE VALLEY AUTHORITY ..... . 115.9306 |. ..6,955,838 |. .6,754,4%8 |.. (83,166) 7125 |......5.051 ...04/15/2009 .. 05/01/2030 ...
88059F-BA-8 ..... TENNESSEE VALLEY AUTHORITY .. . . 15,345,674 |...48.5597 |. . 17,536,357 |. 19,280,343 |.. ..631,252 .0.000 |......4.143 ....10/03/2022 .. 01/15/2038 ...
88213A-HU-2 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY 1 1,179,400 |...89.5243 |. .1,000,000 1,157,514 |.. ..(15,378) |. .3.531 |......1.705 ...07/28/2021 .. 05/15/2032 ...
882667-AZ-1 ..... TEXAS PRIVATE ACTIVITY BD SURFACE TRANSN .... N L ...76.0352 |... 11,340,000 |.. ....8,372,0382 e 8,895 | e s 3.922 |...... 6.078 ....11/10/2022 ...|....12/31/2049 ...
88278P-ZM-9 ..... TEXAS ST UNIV SYS FING REV I VAN ...79.1808 |... ... 180,000 |.. o (1,198) [ e e 3.289 |...... 2.499 ...07/28/2021 ...|....03/15/2040 ...
88283L-HU-3 ..... TEXAS TRANSN COMMN ST HIlY FD REV ... N L . . 101.9997 |... ....21,929,936 |.... 21,500,000 |.. 22,022,875 [ooeeeeeeenniiieeee feeeeennen (14,625) [ o e 5.178 |...... 4.777 ....10/03/2022 ...|....04/01/2030 ...
89602N-U3-6 ..... TRIBOROUGH BRDG & TUNL AUTH N Y REVS .... B L 1.EFE. . ...99.5192 |l 1,567,427 |.... 1,623,249 [ e (85,116) [ e e 4134 |...... 0.598 ....07/28/2021 ...|....11/15/2023 ...
913366-DF-4 ..... UNIV CALIF REGTS MED CTR POOLED REV JRURI | I 1.DFE ..|... ..1,000,000 |. 113.9429 |.............. 1,139,429 |.... . . e 1,000,000 [.eeneeeenniiiees foreerriiieeeeenee e e e 6.583 |...... 6.582 ...12/04/2009 ...|....05/15/2049 ...
91412G-HA-6 ..... UNIVERSITY CALIF REVS ...iievvvniiiiinninnniiiiinnnnnnns fone vee | nnnnns 1o L ACFE s 2,832,840 [...84.5897 [.............. 2,587,692 |....ccvunnnnns 3,000,000 |..eevunnnnnnns 2,833,806 [.....cceveiiiniinn owwninnnn 89 o i o 4.858 |...... 5.146 ...08/03/2015 ...|....05/15/2112 ...
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92812V-D7-8 ..... VIRGINIA ST HSG DEV AUTH .....covvvniiiiiiniinieiciinns foen e .1.BFE .. ...77.0764 |. ..531,827 |. . 690,000 .730,500 |.. (4,859) |. .2.760 ....07/28/2021 .. 06/01/2045 ...
93976A-AH-5 . WASHINGTON ST CONVENTION CTR PUB FACS DI .2.CFE .. . 105.0678 |. .. 4,265,751 |. .4,060,000 L4.777,982 .. .. (33,565) | ......5.171 ....08/03/2015 .. 07/01/2040 ...
. 101.2798 |... 546,911 |.... ..540,000 |.. 578,000 (16,179) |ovvvvvvvvnnvnnnnne foeeeeeeeieeeneenes 08,007 .o 2.755 ...07/28/2021 ...|....04/01/2025 ...
XXX 280,410,746 299,592,000 300, 115,968 (580,907) XXX XXX 3,164,840 XXX XXX
04057P-JA-7 ..... [ARIZONA SCH FACS BRD CTFS PARTN .. B L .1.DFE .. 1,137,348 |. 102.9252 |. . 900,000 .1,083,556 |.. L (37,771) |. ......1.459 . 18,000 . 54,000 |....07/28/2021 .. 09/01/2027 ...
296357-BV-7 ..... ESCONDIDO CALIF UN HIGH SCH DIST CTFS PA .. . 1,2 |- 1.EFE ..|... .. 633,268 |. 100.8940 |... . 620,000 |eeeeennneaeennn 620,000 f..nniiiiiiiiiiiins foevrenniianiienis feeneerereeiiiinnes foeeeeeneinnneeeene Jeeenn 72150 ol 6.373 [ cooveen eeeeiiieeeeees 3,694 |... . 44,330 |....07/28/2021 ...|....06/01/2027 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 1,770,616 | XXX 1,551,870 1,520,000 1,703,556 (37,771) XXX XXX XXX 21,694 98,330 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 303,477,132 | XXX 281,962,616 301, 112,000 301,819,524 (618,678) XXX XXX XXX 3,186,534 11,046,889 XXX XXX
00182E-BF-5 ..... ANZ NEW ZEALAND INTL LTD (LONDON BRANCH) ... .. 1.EFE ..|... 1,115,173 |...92.8942 |... 928,942 |.... .1,000,000 |.. e 1,088,508 |...oeeeeiiiiiiieee Jeeeeeneen (18,727) [ o 00223450 | 1.431 . 34,500 |....07/28/2021 ...|....07/17/2027 ...
00185A-AB-0 ..... AON PLC . L2.AFE .. 1,820,158 |...77.8342 |. .. 1,556,684 |. .2,000,000 .1,848,693 |.. .4.846 . 85,000 |....08/03/2015 .. 12/12/2042 ...
00206R-DS-8 ..... AT&T INC .2.BFE .. ...94.1688 |. . 190,000 .253,088 |.. ... 3.397 . 10,355 |....07/28/2021 .. 03/01/2047 ...
00206R-JK-9 ..... AT&T INC .. 2.BFE ..|... ...84.3859 |... 875,529 v o900 | e el 40650 L 5.815 . 23,715 |....10/03/2022 ...|....06/01/2044 ...
00206R-LV-2 ..... AT&T INC .. 2.BFE ..|... ...67.3949 |... e 3,425,268 | e 3,208 [ e 0222230650 |l 5.704 ....10/03/2022 ...|....09/15/2059 ...
00206R-MJ-8 ..... AT&T INC .. 2.BFE ..|... ...95.0092 |... 2,045,164 [ e 18,874 Lo e 40022202900 .l 4.577 ....00/28/2022 ...|....03/25/2024 ...
00206R-MN-9 ..... AT&T INC .. 2.BFE ..|... ...69.4570 |... 767,139 e 170 [ s [2222223.800 ... 5.807 ...10/08/2022 ...|....12/01/2057 ...
002824-BH-2 ..... ABBOTT LABORATORIES .. .. 1.EFE ..|... ...98.0598 |... .... 4,901,431 824 [ e [ 4.900 |...... 4.898 ....11/30/2016 ...|....11/30/2046 ...
007589-AA-2 ..... ADVOCATE HEALTH AND HOSPITALS CORP . .. 1.CFE ..|... ...93.4332 |.................467,166 |................ 500,000 |............eeen.556,802 |oeeeniiiinniiins foeeeeene (10,045) [ooeeeeeeiiieeeee e feees 3.829 |...... 1.613 ....07/28/2021 ...|....08/15/2028 ...
00817Y-AF-5 ..... AETNA INC .. 2.BFE ..|... . 106.6928 |.............. 2,133,855 |..............2,000,000 |.............. 2,348,685 |......cccvvrreeees [orrrrrnnn (L) O R R 6.625 |...... 4.846 ....08/03/2015 ...|....06/15/2036 ...
00817Y-AZ-1 ..... AETNA INC .. 2.BFE ..|... ... 77.2745 |... e B2 e s et 3.875 |...... 3.893 ....08/07/2017 ...|....08/15/2047 ...
00913R-AE-6 ..... AIR LIQUIDE FINANCE SA 1FFE .. ...76.6739 |. ..1,916,848 |. 136 | .3.511 ....09/22/2016 .. 09/27/2046 ...
012653-AF-8 ..... ALBEMARLE CORP ... .2.BFE .. ...91.5036 |. .18,300,710 |. . 6,671 .6.184 ...10/03/2022 .. 06/01/2052 ...
015271-AG-4 ..... ALEXANDRIA REAL ESTATE EQUITIES INC L2.AFE .. ...94.9330 |. .. 2,586,923 |. .2,725,000 .2,723,851 |.. 147 | ......4.507 ...07/09/2014 .. 07/30/2029 ...
01626P-AG-1 ..... ALIMENTATION COUCHE-TARD INC .. 2.BFE ..|... L 78,7282 |t 7,872,316 |.... .. 10,000,000 |.. ....7,835,012 e 712 s e s 4.500 |...... 6.233 ....10/08/2022 ...|....07/26/2047 ...
01626P-AN-6 ..... ALIMENTATION COUCHE-TARD INC ... .. 2.BFE ..|... ...70.7304 |... ...10,609,565 |.... ...10,512,966 18716 i [ e 3.800 |...... 6.063 . ....10/03/2022 ...}|....01/25/2050 ...
01626P-AQ-9 ..... ALIMENTATION COUCHE-TARD INC ... .. 2.BFE ..|... ...67.3522 |... e 3,494,590 |oeeiiiiiiieees [ 5,333 |oeeeeiiiiieeieens e oo 3.625 |...... 5.898 [MN ...... .. 24,553 |... ....10/03/2022 ...|....05/13/2051 ...
023135-A0-9 ..... AMAZON.COM INC ... .. 1.EFE ..|... ...99.0143 |... o (430) [euniiiiiis e e 4.950 |...... 4.709 (D ....... 1,788 |... .. 24,750 |....06/07/2015 ...|....12/05/2044 ...
023135-BC-9 ... AMAZON.COM INC ... .. 1.EFE ..|... ...94.1335 |... ... 4,995,669 888 [ e [t 3.150 |...... 3170 |FA ...... .... 56,438 |... . ...06/08/2018 ...|....08/22/2027 ...
025816-BF-5 ..... AMERICAN EXPRESS CO .. 1.F FE ..|... ...86.3417 |... .... 1,840,427 e 3488 i e e 4.050 |...... LICYC [N ) RN 6,143 |... . 78,975 |....11/16/2018 ...|....12/03/2042 ...
02666T-AD-9 ..... AMERICAN HOMES 4 RENT LP ...eeiieiiiiieeeeeeeneeeees foen e .. 2.CFE ..|... ...62.6436 |.............. 2,505,745 |.... 2,617,049 | [ 4,729 e oo e 3.375 |...... 5.892 veen 62,250 |... ....10/08/2022 ...|....07/15/2051 ...
02666T-AF-4 ..... AMERICAN HOMES 4 RENT LP ...ouviiviiiiiiniiiiiiiieeeees foen e .. 2.CFE ..|... L 73,7333 | 2,949,331 |[.... ... 3,050,300 e 2,980 e e e 4.300 |...... 6.038 .... 36,311 [... ....10/03/2022 ...|....04/15/2052 ...
03027X-AW-0 ..... AMERICAN TOWER CORP ... .2.CFE .. ...90.9339 |. ..1,818,679 |. 2,214,517 |.. .. (31,259) |. .1.999 .28,711 ....07/27/2021 .. 08/15/2029
030360-AB-7 ..... AMERICAN UNIVERSITY ... .1EFE .. ...91.2890 |. ..912,890 |. 1,061,279 |.. ..(10,811) |. .1.927 .. 7,808 ....07/28/2021 .. 10/01/2027 ...
03040W-AU-9 ..... AMERICAN WATER CAPITAL CORP . L2.AFE .. ...91.5247 |. .. 4,484,712 |. .4,900,000 . 4,958,923 |.. (8,483) | .3.234 . 14,088 ...06/06/2019 .. 06/01/2029 ...
03073E-AN-5 ..... AMER | SOURCEBERGEN CORP .. L2.AFE .. ...82.5703 |. ..1,899,117 |. .2,300,000 .2,312,082 |.. (217 | L4.213 . 32,583 ....05/04/2016 .. 03/01/2045 ...
031162-BE-9 ..... AMGEN INC . e e [ e . L2.AFE .. ...91.9065 |. .. 3,676,260 |. .4,000,000 . 4,323,019 |.. ..(10,856) | ......4.317 . 49,500 ....04/11/2016 .. 10/01/2041 ...
031162-CD-0 ..... AMGEN INC .. eeeceenieeeeeenees foes e e 1,2 .. 2.AFE ..|... ...85.8854 |.............. 3,759,204 |.... .4,377,000 |.. el BTTTA82 e v 3,021 [ o eennn 4563 | 5.577 8,877 |... ....10/03/2022 ...|....06/15/2048 ...
031162-CY-4 ..... AMGEN INC ..o eeeeen e eeeeeeees o wen [ [ 1,2 s .. 2.AFE ..|... .. 60.6188 |... e 1,419,000 [oneneeceiiieeee feeeeenieeeeeene e e [0 2,770 | 2.770 el 13,102 ... ....08/10/2020 ...|....09/01/2053 ...
032654-AK-1 ..... ANALOG DEVICES INC ...ovvvvveinieiciininieecvviineeeeens oo ven e [1,2 il .. 1.G FE ..|... ...98.8368 |... ..1,927,317 |.... e 1,943,330 [ v 146 e s 00022252300 | 5.326 [ coeeves |eviiniiiiieees 4,59 |... ....12/03/2015 ...|....12/15/2045 ...
032654-AX-3 ..... ANALOG DEVICES INC 2 s .. 1.G FE ..|... ...67.8627 |..ccevnnnnnnns 3,393,137 |.... 005,029,466 |.....eeeenniiieeee Jeeeeenneeee e (B70) [ e [000222.950 | 2.919 (A0 ...... .... 36,875 |... ...09/29/2021 ...|....10/01/2051 ...
034863-AY-6 ..... ANGLO AMERICAN CAPITAL PLC .. [CRR—. 1,2 e .. 2.BFE ..|... ...73.5210 |... ....11,028,147 |.... ...10,652,486 |.......cceviineeer orvennnnnn 15,086 [oeenniiiiiiiiinnns v 00002032950 |l 6.140 |MS ...... ... 182,688 |... ....10/03/2022 ...}|....09/10/2050 ...
034863-BC-3 ..... ANGLO AMERICAN CAPITAL PLC [V 1,2 e .. 2.BFE ..|... . ...83.5271 |... .... 12,529,064 |.... 11,949,383 e 90888 [ e 4750 | 6.278 |MS ...... ... 207,813 |... ....10/03/2022 ...|....03/16/2052 ...
03522A-Ad-9 ..... ANHEUSER-BUSCH COMPANIES LLC ....cevvvvnnivivivnnnnnneenafons von | nnnnns 1,2 e L. 2.AFE ... .. 8,020,280 )...91.4116 |......ooeeees 7,769,983 |.... ....8,054,968 |.......coeeenenee o 9,912 o s ennnl 40900 . 5.296 [FA ...... .. 173,542 ... ...05/15/2019 ... |....02/01/2046 ...
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03523T-BF-4 ..... [ ANHEUSER-BUSCH INBEV WORLDWIDE INC . L2.AFE .. . 11,584,183 |. 125.4466 |. .. 9,408,498 |. .7,500,000 10,822,288 |.. .(141,326) | .8.200 |......4.335 283,583 615,000 |....12/29/2017 .. 01/15/2039 ...
03523T-BT-4 ..... [ ANHEUSER-BUSCH INBEV WORLDWIDE INC . L2.AFE .. 1,346,000 |...85.9155 |. . 1,346,000 21,346,000 |-eeveneieeeiies feeeeieees .4.439 |......4.439 . 14,107 ...08/21/2017 .. 10/06/2048 ...
035240-AG-5 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC . .. 2.AFE ..|... ...94.2444 |... 100 200,000 |eveiiiinnnnnnnn208,428 [ i (272) [ e [ 4.950 |...... 4.615(JJ ....... e 4,565 |... ....12/16/2016 ...|....01/15/2042 ...
035240-AN-0 ...... ANHEUSER-BUSCH INBEV WORLDWIDE INC . .. 2.AFE ..|... ...87.4064 |... 1,750,000 |-eveenieeeennn 1,741,050 [ooeeiiiiiiii e 188 [ s s 4.600 |...... 4.635 (A0 ...... ... 16,994 |... ....03/20/2018 ...|....04/15/2048 ...
03524B-AF-3 ..... ANHEUSER-BUSCH INBEV FINANCE INC ...oovvvnvvviinnnnnns fooe vee | e [T s .. 2.AFE ..|... ...90.3600 |... 2. 500,000 |eeeeniiiennnnn 519,641 [ e (BB e e [ 4.625 |...... 4339 |FA cooees e 9,635 |... ....06/07/2015 ...|....02/01/2044 ...
037735-CN-7 ..... APPALACHIAN POIER CO ... .. 2.AFE ..|... L 111.9651 |ooeeeennnnnnns 1,231,616 |.... ....1,100,000 |.. 1,346,145 [ et (10,854) [ e e 7.000 |...... 4.899 A0 ...... e 19,250 |... ...08/03/2015 ...|....04/01/2038 ...
037735-CX-3 ..... APPALACHIAN POIER CO ... .. 1.G FE ..|... ...82.9514 |t 8,295,141 |.... .. 10,000,000 |.. e 8ATAAE [ e 8,616 [ e e 4.500 |...... 5.620 MS ...... ... 150,000 |... ....10/03/2022 ...|....03/01/2049 ...
037735-CY-1 ..... APPALACHIAN POIER CO . .. 1.G FE ..|... ...73.3005 |..ccovnunnnnns 7,330,048 |.... .. 10,000,000 |.. e 1,440,464 o e 10,064 | e e 3.700 |...... 5.526 ....61,667 |... ....10/03/2022 ...|....05/01/2050 ...
037833-BX-7 ..... APPLE INC .. 1.B FE ..|... ...95.2202 |... ....8,000,000 |.. DR T 11 R R ( (¢ (- AU AP RN 4.650 |...... 4.034 ... 132,267 |... ....07/31/2017 ...|....02/23/2046 ...
037833-BZ-2 ..... APPLE INC .... .. 1.BFE ..|... ...92.8688 |... 1,000,000 |-eeveneieeennnn970,486 [oooeeeeneiiiiiiis e 7618 [ e et 2.450 |...... 3.329 ...10,004 |... ....12/21/2016 ...|....08/04/2026 ...
037833-CD-0 . APPLE INC . .1.BFE .. ...85.4258 |. .7,300,000 . 7,283,345 |.. .3.850 |[......3.865 114,762 ....07/28/2016 .. 08/04/2046 ...
037833-EJ-5 . APPLE INC .... .1.BFE .. ...80.2074 |. .8,000,000 7,723,129 |.. .1.700 |......2.143 . 55,156 ...01/05/2022 .. 08/05/2031 ...
038222-AJ-4 ..... [APPLIED MATERIALS INC 1FFE .. ...97.8756 |. .1,000,000 1,079,045 |.. .. (31,267) | .3.900 |......0.701 ....07/28/2021 .. 10/01/2025 ...
038222-AN-7 ..... APPLIED MATERIALS INC ... .. 1.F FE ..|... ...90.4575 |... .2,500,000 |.. .... 2,662,293 e (4,078) |oeeeeeeeeceees e s 4.350 |...... 3.927 ...08/09/2017 ...|....04/01/2047 ...
03836W-AC-7 ..... ESSENTIAL UTILITIES INC ... .. 2.BFE ..|... ...81.0721 |... 97,000 Joeiiiiiiinnnnnn 118,268 [ e (838) [ e e 4.276 |...... 3.044 ...07/27/2021 ...|....05/01/2049 ...
040555-Ch-4 ... ARIZONA PUBLIC SERVICE €O ..eeeeeeeeeenereeemnnieeees oo ven e [1,2 s .. 1.G FE ..|... ...88.6253 |... .5,000,000 |-eeeeneeeeenn. 4,441,650 [oooeieenniiiiiiii e 4150 [ e [t 5.050 |...... 6.057 ....10/03/2022 ...|....09/01/2041 ...
040555-CN-2 ... ARIZONA PUBLIC SERVICE €0 .evvvvvvvvnnnnieviinnnnnnnns foen ven e [ 1,2 [ 1.6 FE ..|... ...82.6698 |... e 9,921,000 [annnennnn 4,971,871 | e 8,520 [ e e 4.500 |...... 5.905 ....10/03/2022 ...|....04/01/2042 ...
040555-CU-6 ..... ARIZONA PUBLIC SERVICE €O ...eeeeeeeennnereeemnnneeees oo ven e [1,2 s .. 1.G FE ..|... ...70.9982 |....coonennnns 3,549,909 |.... 8,987,851 [ e 320 [ e e 3.750 |...... 3.766 ...05/03/2016 ...|....05/15/2046 ...
040555-CY-8 ..... ARIZONA PUBLIC SERVICE €0 ..evvvvvvvvnennviviinnnnnnnns foen ven e 1,2 il .. 1.G FE ..|... .. 7,982,800 |...76.9486 |.............. 7,694,863 |.... el 1,991,284 Lo 80434 L e e 4.250 |...... 5.743 ....10/03/2022 ...|....03/01/2049 ...
040555-DA-9 ... ARIZONA PUBLIC SERVICE €O ...eeeveeeenenereeemnnneeees oo ven e [1,2 s .. 1.G FE ..|... ...7,489,368 |...68.3216 |.............. 7,139,605 |.... e 1,500,144 [ e 11525 | e e 3.500 |...... 5.512 ....10/08/2022 ...|....12/01/2049 ...
040555-DB-7 ARIZONA PUBLIC SERVICE €0 .evvvvvvvvnnnnieviinnnnnnnns foen ven e [ 1,2 [ 1.6 FE ..|... ...6,941,756 |...66.0753 |.............. 6,520,973 |.... 006,953,400 [o.eniiiiiiinnnns e 11,644 L e e 3.350 |...... 5.437 ...10/03/2022 ...|....05/15/2050 ...
040555-DC-5 ..... [ARIZONA PUBLIC SERVICE CO . . 1.GFE .. 9,017,400 |...58.4682 |. ..8,770,232 |. .9,040,256 |.. . ......5.444 ....10/03/2022 .. 09/15/2050
046353-AD-0 ..... [ASTRAZENECA PLC .. .1.GFE .. . 14,726,184 |. 113.1880 |. .15,042,681 |. 14,710,901 . .6.450 |......5.387 ....10/03/2022 .. 09/15/2037 ...
049560-AY-1 ..... [ATMOS ENERGY CORP .. . 1.GFE .. . 40,474,135 |. 105.0132 |. .40,608,373 |. 40,468,781 ... (5,385) | .5.750 |......5.430 ....10/03/2022 .. 10/15/2052 ...
05348E-BC-2 . AVALONBAY COMMUNITIES INC . .1.GFE .. 1,968,156 |...91.5934 |. ..1,648,681 |. .1,800,000 1,032,681 |.. .. (26,454) |. .3.200 |...... 1.595 ...08/25/2021 .. 01/15/2028 ...
055451-AR-9 ..... [BHP BILLITON FINANCE (USA) LTD .. 1.F FE .. 1,728,386 |...87.3526 |. .. 1,747,053 |. .2,000,000 1,730,473 |.. .2,087 |. 4,125 |......5.249 ....10/03/2022 .. 02/24/2042 ...
055451-AV-0 ..... BHP BILLITON FINANCE (USA) LTD ... vevveeees | LEFE Ll ...97.3047 |..ooiiiiinnnns 5,241,783 |.... .5,382,000 |.. ....6,711,189 .. (44,632) |. 5.000 |...... 3.329 ....08/22/2019 ...|....09/30/2043 ...
055780-AG-8 ..... BPCE SA ... [V 2,5 .. .. 2.BFE ..|... ...65.3602 |... ....32,680,120 |.... 50,000,000 |.. ...33,075,088 ..105,588 |. 3.582 |...... 6.694 ....10/03/2022 ...|....10/19/2042 ...
05583J-AE-2 ..... BPCE SA .... [ (U .. 2.AFE ..|... ...93.0186 |....ccvvnnnnns 4,650,932 |.... .5,000,000 |.. ....5,036,839 ... (5,528) |. 4.625 |...... 4.477 ....02/07/2019 ...|....09/12/2028 ...
05600L-AB-2 ..... BMW FINANCE NV [V 1,2 e .. 1.F FE ..|... ...95.8810 |..ccevnnnnnnns 9,588,104 |.... .. 10,000,000 |.. ....9,99,757 1 2.400 |...... 2.421 ...08/07/2019 ...|....08/14/2024 ...
057224-AZ-0 ..... BAKER HUGHES HOLDINGS LLC ....evvvvvivvnnnniiiiiniinnnnns foee vee | s T .. 1.G FE ..|... ... 92.6381 |t 5,095,096 |.... ....5,500,000 |.. ....5,747,840 ... (8,777) |. 5.125 |...... 4.746 ...08/03/2015 ...|....09/15/2040 ...
05964H-AP-0 ..... BANCO SANTANDER SA ... |- 1L.FFE ... ...96.3784 |... ..333,000 |.. s ... 1,467 3.4% |...... 5.455 ....00/28/2022 ...|....03/24/2025 ...
05971K-AC-3 ..... BANCO SANTANDER SA . .. 1.F FE .. ...87.2765 |. 1,450,535 |. . 1,662,000 1,802,993 ..(20,233) |. .3.306 |...... 1.909 ....07/27/2021 .. 06/27/2029
06051G-EN-5 ..... BANK OF AMERICA CORP . .. 1.G FE .. . 102.3874 |. .. 2,943,637 |. .2,875,000 3,283,635 ..(12,933) | .5.875 |......4.736 ....08/03/2015 .. 02/07/2042
06051G-FC-8 ..... BANK OF AMERICA CORP . .. 1.G FE .. ...92.4221 .. 5,545,324 |. .6,000,000 .6,668,444 |.. ..(19,510) | .5.000 |......4.19% ....07/08/2016 .. 01/21/2044 ...
06051G-FQ-7 ..... BANK OF AMERICA CORP . .. 2.AFE .. ...85.2752 |. .. 7,951,912 |. .9,325,000 .8,921,065 |.. .4.750 |......5.076 ...08/27/2015 .. 04/21/2045 ...
06051G-GG-8 ..... BANK OF AMERICA CORP . .1.GFE .. . ...84.8197 |. ..424,099 |. . 500,000 2.0 500,000 |eveeiiiiiiiiins oo L4443 |......4.443 ....01/17/2017 .. 01/20/2048 ...
06051G-HU-6 ..... BANK OF AMERICA CORP .... |- 1LFFE ..|... . 14,097,615 |...83.5388 |... ... 14,619,285 |.... 17,500,000 |.. 14,126,280 o.eiieeeiiiieee e 28,865 [ [ e 4.078 |...... 5.867 ...10/08/2022 ...|....04/23/2040 ...
06051G-JA-8 ..... BANK OF AMERICA CORP ... | 1L.GFE ... . 33,488,931 |...78.7413 |... ...33,606,021 |.... 42,679,000 |.. 033,622,356 [onniiiiiiiiiens e 33,425 Lo e e 4.083 |...... 5.606 ....10/03/2022 ...|....03/20/2051 ...
06051G-JN-0 ..... BANK OF AMERICA CORP ... |- 1.GFE ... ...70.7459 |... 1,000,000 |-eveeneeeeennnnn 720,575 [ooeieiiiiiiiiis e 1,025 [ e [t 3.483 |...... 5.3% ....10/03/2022 ...|....03/13/2052 ...
06406R-AW-7 ..... BANK OF NEW YORK MELLON CORP .. oo |- 1.F FE )., ... 77.4767 |... .4,085,000 |..ooenninnnnnn 3,950,167 [ooeiiiiniiiiniis o 13,983 [ s e 1.800 |...... 2.225 ...01/06/2022 ...|....07/28/2031 ...
06738E-AJ-4 ..... BARCLAYS PLC [V veveneens |- 2.BFE ... . ...89.8225 |... ....42,565,9% |.... 47,389,000 |.. ...39,575,788 JUUP PO 5.250 |...... 6.672 ....10/03/2022 ...|....08/17/2045 ...
06738E-AV-7 ..... BARCLAYS PLC C...... 1o L 2BFE i 61,131...85.5821 |.....ooiiiiinnnn 64,187 |.oooiiiiiinnnnnns 75,000 f..ooiiiiiiiinnns 61,196 [...oovvviiininiis Joviinnnnnn 85 oo i o 4.950 |...... 6.470 ...10/03/2022 ... |....01/10/2047 ...
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06849R-AC-6 ..... BARRICK NORTH AMERICA FINANCE LLC ....covvvvvvvnnnnnnnsfenn e .1.GFE .. 500,131 |. 114.2910 |. ..571,455 |. . 500,000 .500,202 |.. .7.500 |......7.4% . 11,042 . 37,500 |....08/03/2015 .. 09/15/2038 ...
07274N-AE-3 ..... BAYER US FINANCE Il LLC ... .2.BFE .. ...98.5903 |. ..6,269,359 |. .6,359,000 .6,264,360 |.. .3.875 |......5.500 . 10,952 ...12/05/2022 .. 12/15/2023 ...
07274N-BF-9 ..... BAYER US FINANCE 11 LLC ovvvvveniiiiiiiieiivciiiieens foee e e 1,2 s .. 2.BFE ..|... ...79.2868 |... 7,928,676 |.... .. 10,000,000 |.. 1,832,271 e e 12,271 L i e 4.400 |...... 6.244 [JJ ....... ... 202,889 |... ....10/03/2022 ...|....07/15/2044 ...
07274N-BG-7 ..... BAYER US FINANCE 11 LLC oveveeeeeeeeeeeeeeeeeeeeeeee foes e e 1,2 s .. 2.BFE ..|... ...72.8341 |... 09,839,390 [oeniiiiiiiiieee e 20,192 [ e e 3.950 |...... 5.891 (A0 ...... .. 102,568 |... ....10/03/2022 ...|....04/15/2045 ...
075887-BG-3 ..... BECTON DICKINSON AND CO ..oovvvvveneiiiiniieeeceviin oo vee e 1,2 s .. 2.BFE ..|... ..800,000 |...89.8674 |... revevneenneennn 800,000 [oonniiiiinnnn 800,000 [oiiiiiiiiiiiiiiis [ e e e 4.685 |...... 4.685 ....12/04/2014 ...|....12/15/2044 ...
075887-BV-0 ..... BECTON DICKINSON AND CO ..eevveeeeeeeeeneieeeeeeeeee oo wee e [1,2 s .. 2.BFE ..|... .. 5,127,100 |...97.7754 |eeueennnenens 4,888,770 |.... 025,085,077 [oeeeeeenniiineee foeeeennna (26,847) |eeeecceeieees o e 3.363 |...... 2.7% ...06/13/2019 ...|....06/06/2024 ...
075887-BX-6 ..... BECTON DICKINSON AND CO ... .. 2.BFE ..|... ...88.5038 4,646,449 |.... 5,271,668 e v (490) [ e e 4.669 |...... 4.640 ....03/28/2018 ...|....06/06/2047 ...
0778FP-AB-5 ..... BELL TELEPHONE COMPANY OF CANADA OR BELL .... .. 2.AFE ..|... L..81.6441 | 693,975 oot 850,000 [oieeiiiiineeeennn 929,011 | e (1,766) | oo e 4.300 |...... 3.739 ...08/02/2019 ...|....07/29/2049 ...
0778FP-AC-3 ..... BELL TELEPHONE COMPANY OF CANADA OR BELL .... .. 2.AFE ..|... ...94.8293 |..............6,163,905 |..............6,500,000 |..............6,173,586 |.cooerrrrrnnnnns orreennnnn 18,281 | [ | 0.750 |...... 5.088 ....12/05/2022 ...|....03/17/2024 ...
084659-AF-8 ..... BERKSHIRE HATHAWAY ENERGY CO .. .. 1.G FE ..|... ...87.5522 |.oeeiiniieeeeennn 875,522 et 1,000,000 [oieiiniiee e 873,729 | e 159 s e e 4.500 |...... 5.494 ....10/03/2022 ...|....02/01/2045 ...
084659-AP-6 ..... BERKSHIRE HATHAWAY ENERGY CO .1.GFE .. ...77.6091 .9,522,582 |.. .3.800 |......5.236 ....10/03/2022 .. 07/15/2048 ...
084659-AR-2 . BERKSHIRE HATHAWAY ENERGY CO . 1.GFE .. ...86.3915 |. .2,680,000 .2,385,208 |.. .4.450 |......5.228 ....10/03/2022 .. 01/15/2049 ...
084659-BC-4 . BERKSHIRE HATHAWAY ENERGY CO .1.GFE .. ...65.9306 |. .1,307,000 871,360 |.. .2.850 |......5.081 ....10/03/2022 .. 05/15/2051 ...
09062X-AD-5 ..... BIOGEN INC .. 2.AFE ..|... ...94.6461 |... ... 800,000 |.. 0 891,608 |-eeeeeieeeeiies feeeeeee s (2,400) | [ e 5.200 |...... 4.388 ...04/11/2016 ...|....09/15/2045 ...
09062X-AK-9 ..... BIOGEN INC .. 2.BFE ..|... ...67.3710 |... 115,000 |eveeeeenn 116,435 [ e (7)o e e 3.250 |...... 3.182 ....07/27/2021 ...|....02/15/2051 ...
09256B-AG-2 ..... BLACKSTONE HOLDINGS FINANCE CO LLC . e [T | 1.EFE ..|... .. 88.0816 |.............. 5,284,897 |..............6,000,000 |..............6,070,841 |..ccooeerrmrinnes forreennnas (1,873) | oo e 5.000 |...... 4.910 ...08/03/2015 ...|....06/15/2044 ...
09659T-2C-4 ... BNP PARIBAS SA ... [CR—. - 2.AFE L. ...61.6950 |... . 239,977,079 foeneeeiiiiiniees ool 177,899 Lo o v 2.824 |...... 6.427 ....10/03/2022 ...|....01/26/2041 ...
096591-20-5 ... BNP PARIBAS SA ... [V .. 1.G FE ..|... . ...96.3091 |..ccomnnnnnnns 4,815,454 |.... 25,009,488 |....oeoeeniiiiiee foeeeennnn (4,468) |oeeiiees e e 3.375 |...... 3.2717 ...06/14/2019 ...|....01/09/2025 ...
0965911-2G-8 ..... BNP PARIBAS SA ... [CRR—. s .. 1.G FE ..|... .. 7,000,000 |...99.0409 |.............. 6,932,860 |.... 7,000,000 [oenniiiiiiiniees v e forii e 4.705 |...... 4.706 ....01/03/2019 ...|....01/10/2025 ...
09659X-2K-7 ..... BNP PARIBAS SA ... D...... 2,5 .. L2.AFE ... ...3,355,378 |...82.1634 |... e 8,297,225 o e (25,791) [ e e 3.082 |...... 2.075 ....09/16/2020 ...|....01/13/2031 ...
097023-BS-3 BOEING CO ..vovvvvvviieecvinineeeceenieeeccvvineeeeeens foes ven | e [ 1,2 e 2.CFE ..|... ...65.4197 |....oieeiinnnn490,648 |oenniiiinnnn 750,000 [oiiiiiiiinnnn 728,887 e i 569 e [ e 3.375 |...... 3.553 ....05/16/2016 ...|....06/15/2046 ...
097023-BZ-7 ..... [BOEING CO . .2.CFE .. ...65.8830 |. (6,989) |. .3.625 |......3.358 ....10/11/2019 .. 03/01/2048
097023-CJ-2 . BOEING CO . .2.CFE .. . 14,954,176 |...80.2580 |. 13,900,000 ..(65,288) |. .3.600 |......2.937 ....01/13/2020 .. 05/01/2034 ...
097023-CK-9 . BOEING CO .... . .2.CFE .. 328,537 |...70.6353 |. ..315,000 ... (302) . .3.900 |......3.649 ...07/28/2021 .. 05/01/2049 ...
100743-AJ-2 ..... BOSTON GAS 0 ..vvvvniivviniiiiiiiiineie e cveei e ecnaes fean e L2.AFE .. 820,984 |...84.1988 |. . 800,000 (573) |. .4.487 |......4.320 ....08/03/2015 .. 02/15/2042 ...
103730-AE-0 ..... BP CAPITAL MARKETS AMERICA INC 1FFE .. ...97.0927 |. A .4.234 |......3.611 ...02/06/2019 .. 11/06/2028 ...
103730-BG—4 ..... BP CAPITAL MARKETS AMERICA INC ....oovvvvvvvinnneneenafoee e e 1,2 s .. 1.F FE ..|... ...67.1493 |.............. 1,789,530 [.......eeee... 2,665,000 |ovevennnnnnnnn 1,787,220 [oenniiciininnnns Jovveennnnnn 30645 | [ e 3.000 |...... 5.303 ....10/03/2022 ...|....02/24/2050 ...
103730-BP-4 ..... BP CAPITAL MARKETS AMERICA INC .eevveeeeeemnneeeeeeafoes e e 1,2 s .. 1.F FE ..|... ...66.3000 |... 80,886 |eevvninieeeennni122,000 [onniiiinnnnnn 120,263 oeeeniieeis e 40 | e e 2.939 |...... 3.014 ....07/27/2021 ...|....06/04/2051 ...
110122-DL-9 ..... BRISTOL-MYERS SQUIBB CO e [ 1,2 0 .. 1.F FE ..|... ...90.4531 |... ...80,503 |.... LTS e et (800) | e e 4.550 |...... 2.751 ....07/27/2021 ...|....02/20/2048 ...
111021-AE-1 ... BRITISH TELECOMMUNICATIONS PLC ... [V 1T os .. 2.BFE ..|... . 120.0413 |...covnnnnnnns 2,880,992 |.... e 3,227,376 |oeeeeeeiiieeeee foeeeeennn(85,067) |oueeeeeeeieees o e 9.625 |...... 4.434 ...09/26/2012 ...|....12/15/2030 ...
111021-AL-5 ..... BRITISH TELECOMMUNICATIONS PLC ... [CRR—. 1,2 e .. 2.BFE ..|... ...97.2492 |... ....39,167,111 |.... ...38,693,915 [oooiiiiiiiiiiinnns e 18,048 Lo e e 5125 |...... 5.898 ....10/03/2022 ...|....12/04/2028 ...
111021-AN-1 ... BRITISH TELECOMMUNICATIONS PLC ... [V 1,2 e .. 2.BFE ..|... ...72.5614 |... ..1,052,141 |.... e 1,453,618 [ e (TA) [ o e 4.250 |...... 4.234 ... 11/21/2019 ... |....11/08/2049 ...
11135F-BG-5 ..... BROADCOM INC ............ .2.CFE .. ...69.4681 77,110 ). ....117,333 |.. . ... 3.429 ...07/2172021 .. 02/15/2051
114259-AP-9 . BROOKLYN UNION GAS CO L2.AFE .. ...80.1541 12,023,118 |. 11,843,007 |.. .4.504 |......6.232 ....10/03/2022 .. 03/10/2046
114259-AQ-7 . BROOKLYN UNION GAS CO L2.AFE .. ...75.2739 |. .. 8,950,073 |. .9,078,269 |.. 4.273 |......6.127 ....10/03/2022 .. 03/15/2048 ...
114259-AT-1 ... BROOKLYN UNION GAS CO L2.AFE .. ...90.0585 |. ..450,293 |. . 500,000 547,523 |.. .3.865 |......2.147 ...07/28/2021 .. 03/04/2029 ...
114259-AU-8 ..... BROOKLYN UNION GAS CO L2.AFE .. ...76.8528 |. .. 7,685,284 |. 10,000,000 .7,907,621 |.. .4.487 |......6.097 ....10/03/2022 .. 03/04/2049 ...
115637-AP-5 ..... BROWN-FORMAN CORP ....eeeeeeeeee e eeee e eeeeenee [ wee | [1,2 s .. 1.G FE ..|... ...91.9163 |....cooneennns 1,838,325 |.... ....2,000,000 |.. 2097131 [ e (BATT) | e e 4.500 |...... 3.833 ....05/05/2016 ...|....07/15/2045 ...
12189L-AX-9 ..... BURL INGTON NORTHERN SANTA FE LLC ...evvvvivvvinnnnnnns oo e e 1,2 s .. 1.G FE ..|... ...92.3667 |...ooovnnnnnns 4,618,337 |.... .5,000,000 |.. 05,854,700 [oeeniiiiiiiiiees o (15,377) [ oo e 4.700 |...... 3.945 ....05/25/2016 ...|....09/01/2045 ...
12189L-AZ-4 ..... BURL INGTON NORTHERN SANTA FE LLC ovvveeveeeiineeeee [ v e 1,2 s .. 1.DFE ..|... L..81.7012 |t 1,838,277 |.... .2,250,000 |.. e 2,284,663 |eeeeeeiieeee e 442 | e e 3.900 |...... 3.945 ....05/09/2016 ...|....08/01/2046 ...
12201P-AB-2 ..... BURL INGTON RESOURCES LLC .. .. 1.F FE ..|... . . 113.6984 |.............. 1,708,886 |.... 2,107,354 [ e (63,386) [eenececiiiines o e 7.200 |...... 2.081 . ....07/28/2021 ...|....08/15/2031 ...
124857-AN-3 ..... PARAMOUNT GLOBAL .. 2.BFE ..|... .. 2,886,690 |...70.1733 |.eeeuunnnneens 2,105,198 |.... . s . 02,899,988 |.oiiiiiiiiiiees feeeeeenini2,496 [ e e 4.600 |...... 4.848 . .. 138,000 |....02/01/2017 ...|....01/15/2045 ...
125523-AK-6 ..... CIGNA CORP ...veniiiirunnniiiiiiniiiiniiiaiisieseiannaas L2AFE L 4,096,712 [...90.6284 |.............. 2,809,479 |....covunnnnns 3,100,000 |..cevunnnnnnns 4,061,827 [..ooovvveiininnins oo (24440 [ i e 4.900 |...... 3424 D oo | 8,751 i 151,900 [....07/21/2021 ...|....12/15/2048 ...




9013

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE First Allmerica Financial Life Insurance Company

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 strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
125523-BH-2 ..... |CIGNA CORP L2.AFE .. ...94.1645 |. .1,000,000 1,043,317 |.. (1,294) |. .5.014 . 20,306 ...10/11/2019 .. 02/15/2042 ...
125523-BK-5 ..... |CIGNA CORP ... L2.AFE .. ... 77.9946 |. ...80,000 ..91,428 |.. ......3.039 ....07/27/2021 .. 10/15/2047 ...
125896-BQ-2 ..... CMS ENERGY CORP ....evvevevvnnneeeerniinneeecevnineeenens foen ven e [1,2 s .. 2.BFE ..|... ...93.1833 |... .6,625,000 |.. 208,615,836 [coooeeiiiiiiininns v 2545 [ s 40022232000 . 3.044 ....05/02/2016 ...|....05/15/2026 ...
12626P-AF-0 ..... CRH AMERICA INC .. 2.AFE ..|... . 103.2992 |... e 1,183,534 [ e (9,263) [ e [-2e2226.400 ... 4.79 ....08/03/2015 ...|....10/15/2033 ...
12626P-AN-3 ..... CRH AMERICA INC .. 2.AFE ..|... ...88.7149 |... 1,583,079 [ v 398 e s el 5.125 | 5.206 ....06/12/2015 ...|....05/18/2045 ...
126408-GY-3 ..... CSX CORP ... .. 2.AFE ..|... ...84.3408 |........een.n. 1,686,817 |.... e 2,012,732 [ e (682) [ e [een 40100 e 4.037 ...07/06/2016 ...|....03/15/2044 ...
126408-HF-3 ..... CSX CORP ... .. 2.AFE ..|... ... 78.9745 |....oouunnnnns 1,579,490 |.... 01,990,103 [ v 281 e s 40022232800 | 3.832 ....10/13/2016 ...|....11/01/2046 ...
126408-HJ-5 ..... CSX CORP .. 2.AFE ..|... ...95.5589 |... 10002,950,400 o.oeeieiiiiiiieee feeeeennn 8,449 [ s [-222223.800 |- 4.159 ....11/16/2018 ...|....03/01/2028 ...
12661P-AE-9 ..... CSL FINANCE PLC .. .. 1.G FE ..|... ...90.1366 |... e 1,000,000 [onnnniiennnn 911,840 i e 340 [ e [ 4750 o 5.349 ....10/03/2022 ...|....04/27/2052 ...
12661P-AF-6 ..... CSL FINANCE PLC .. 1.G FE ..|... ...89.3616 |... ... 17,872,324 |.... ...18,329,516 e 8T8 e e el 40950 | 5.469 ....10/03/2022 ...|....04/27/2062 ...
126650-CN-8 ..... CVS HEALTH CORP .. .2.BFE .. ...91.6292 |. ..2,748,878 |. .3,000,000 .3,496,032 |.. . (13,811) ] .3.992 ....09/20/2016 .. 07/20/2045 ...
126650-CZ-1 ..... CVS HEALTH CORP ..... .2.BFE .. ...90.2635 |. ..676,977 |. . 750,000 .983,331 |.. (6,100) |. .3.216 ...09/01/2021 .. 03/25/2048 ...
133131-AW-2 ..... | CAMDEN PROPERTY TRUST .1.GFE .. ...94.6621 ..2,361,819 |. . 2,495,000 .2,826,288 |.. ..(56,815) |. ......1.585 ...07/28/2021 .. 10/15/2028 ...
133434-AD-2 ... CAMERON LNG LLC .. 1.G FE ..|... L. 79.6172 |t 5,748,363 |.... .7,220,000 |.. ....5,660,419 14,982 | e [ 8701 5.786 ....10/08/2022 ...|....01/15/2039 ...
136375-CV-2 ..... CANADIAN NATIONAL RAILWAY CO .. .. 1.F FE ..|... ...90.3509 |........oennns 2,710,528 |.... 003,000,056 |...oeveeininiens Joeveeninneees (D) e i feennn 42450 | 4.450 ....10/31/2018 ...|....01/20/2049 ...
14040H-BK-0 ..... CAPITAL ONE FINANCIAL CORP .. 2.BFE ..|... L. 94.2799 |t 2,356,999 |.... ....2,496,478 904 [ s [ 82750 o 3.793 ...07/25/2016 ...|....07/28/2026 ...
14040H-CG-8 ..... CAPITAL ONE FINANCIAL CORP .. .. 2.BFE ..|... ... 72.1493 |... .. 7,346,959 |.... ... 1,284,817 8,879 i e 2359 6.377 ....10/07/2022 ...|....07/29/2032 ...
14149Y-AN-8 ... CARDINAL HEALTH INC ...eeeeeeeieeeeemneeeeeeemneeeee o vee [ e [T s .. 2.BFE ..|... .. 1,057,680 |...82.6431 |... 826,431 |.... ....1,048,972 e (1,509) |oeeeeiieeeeeins e |oeee224.600 ... 4.237 ...06/08/2016 ...|....03/15/2043 ...
141781-BF-0 ..... CARGILL INC .... .. 1.F FE ..|... .. 3,417,606 |...91.4668 |.............. 2,990,964 |.... .... 3,398,083 e (3157) [ e [l 4760 4.485 .. 165,652 |....11/23/2015 ... |....11/23/2045 ...
141781-BK-9 ..... CARGILL INC .... .. 1.F FE ..|... ...2,647,422 1...90.8260 |.............. 2,270,651 |.... ....2,615,951 o (17,682) |oeeeeeeeeeeis e 10022230250 . 2.422 .. 81,250 |....07/28/2021 ...|....05/23/2029 ...
14310F-AA-O ..... CARLYLE HOLDINGS 11 FINANCE LLC ...cevvvvvnnnieviinnnnn fooe wee | e [T .. 1.G FE ..|... ...4,448,160 |...89.4656 |.............. 3,578,625 |.... ... 4,373,238 2 (10,807) [euvvvviiiiiiiiiins e [00000.5.625 |l 4.893 ....07/02/2014 ...|....03/30/2043 ...
149123-CF-6 . CATERPILLAR INC ..... 1FFE .. . 17,939,192 |...75.8696 |. . 13,281,739 |. 17,910,387 |.. (9,875) | .3.120 ....07/27/2021 .. 09/19/2049
149123-CJ-8 ..... | CATERPILLAR INC ..... 1FFE .. ...76.1557 |. .. 3,427,005 |. .4,500,000 . 4,899,592 |.. (9,951) | .2.778 ....09/30/2021 .. 04/09/2050 ...
151890-AH-3 ..... CENTERPOINT ENERGY RESOURCES CORP .. L2.AFE .. . 100.7924 |. ..1,763,867 |. .1,750,000 1,967,061 |.. (7,752) |- .4.7% ...08/03/2015 .. 01/15/2041 ...
161175-BA-1 ... CHARTER COMMUNICATIONS OPERATING LLC . .2.CFE .. ...90.6022 |. . 1,150,000 1,276,461 |.. (2,794) |. .5.614 ....12/06/2016 .. 10/23/2045 ...
161175-BL-7 ..... CHARTER COMMUNICATIONS OPERATING LLC . .2.CFE .. ...78.8401 .1,000,000 .999,847 |.. I ......5.376 ....11/28/2017 .. 05/01/2047 ...
161175-BN-3 ... CHARTER COMMUNICATIONS OPERATING LLC .... .. 2.CFE ..|... ...82.2800 |... .2,000,000 |.. 2 (6,338) [euveiiiiiiiiiiiis e 0005750 |l 4.845 ....10/11/2019 ...|....04/01/2048 ...
166754-AS-0 ..... CHEVRON PHILLIPS CHEMICAL COMPANY LLC ... .. 1.G FE ..|... ...93.5553 |... .5,000,000 |eeveuneeeennn 4,929,770 [ooeeeiiiiiiiiiis e 10518 [ e 2222230700 | 3.991 ...11/16/2018 ...|....06/01/2028 ...
166756-Al-6 ..... CHEVRON USA INC .. 1.DFE ..|... ...92.8566 |... ...80,000 |oeervuinenennnn 107,942 i i (788) [ e 42950 |l 2.922 ....07/27/2021 ...|....08/15/2047 ...
17108J-AA-1 ..... CHRISTUS HEALTH .. 1.EFE ..|... ...95.2111 |... 476,056 |.... ... 500,000 |.. 565,880 |....ceevvvunieeee oeeennnnn (11,894) [ e [ 4234 1.707 ...07/28/2021 ...|....07/01/2028 ...
171340-AL-6 ..... CHURCH & DWIGHT CO INC .. .. 2.AFE ..|... ...78.4448 |... .. 3,922,242 |.... 4,726,283 [ e 6,410 [ e 00002032950 |l 4.313 ...02/07/2018 ...|....08/01/2047 ...
17275R-AF-9 ..... CISCO SYSTEMS INC .. .. 1.DFE ..|... . 104.5446 |... ....10,715,826 |.... ...10,494,882 |..oeeeeeiiiieees e (1L,221) [ o 2222252500 .. 5.285 ....10/08/2022 ...|....01/15/2040 ...
17275R-BL-5 ..... CISCO SYSTEMS INC .1.DFE .. ...93.2407 |. ..1,864,814 |. 1,951,375 |.. .3.199 ....12/19/2016 .. 09/20/2026
172967-BL-4 ..... CITIGROUP INC .. .. 2.BFE .. . 105.6154 |. ..2,656,661 |. .3,136,4% |.. .3.530 ....02/08/2022 .. 06/15/2032
172967-BU-4 ..... CITIGROUP INC .. ..2.BFE .. ...99.4471 ..497,235 |. .538,779 |.. .4.8% ....08/03/2015 .. 02/22/2033 ...
172967-DR-9 . CITIGROUP INC .. .. 2.BFE .. . 100.5670 |. .. 4,022,682 |. .4,000,000 . 4,485,349 |.. .4.8% ...08/03/2015 .. 08/25/2036 ...
172967-EW-7 ..... CITIGROUP INC .. .. 1.G FE .. . 123.4026 |. ..6,170,130 |. .5,000,000 .7,086,682 |.. ......4.516 ....06/25/2016 .. 07/15/2039 ...
172967-FX-4 ..... CITIGROUP INC .. - 1.GFE ... . 101.0334 |....oovnennnns 2,879,451 |.... .2,850,000 |.. e 3,262,578 |ooeeeeieiiiieeee e (13,109) [ e 2n2 52875 | 4.716 ....08/03/2015 ...|....01/30/2042 ...
172967-HS-3 ..... CITIGROUP INC .. . |- 2.BFE ..|... ...90.5880 |.......oennnns 4,257,634 |.... .4,700,000 |.. 4,859,134 [ e (A1) [ s 0022252300 ). 5.038 ...08/27/2015 ...|....05/06/2044 ...
172967-JU-6 ..... CITIGROUP INC .. - 1.GFE ... ...86.2342 |...cconnnnnnns 4,311,712 |.... .5,000,000 |.. e 4163,492 [ e 542 | e e 40650 6.014 ....10/08/2022 ...|....07/30/2045 ...
172967-MD-0 ..... CITIGROUP .. 1.G FE ..|... .... 36,210,400 |...86.5056 |... .... 37,033,930 |.... ...42,811,000 |.. ...36,240,398 |[.ooeviiiiniinnnns e 29,998 [ v e 40650 |l 5.810 ....10/03/2022 ...|....07/23/2048 ...
18551P-AD-1 ..... CLECO CORPORATE HOLDINGS LLC ... NP .. 2.CFE ..|... .... 17,525,800 |...84.8172 |... ....16,963,446 |.... ...20,000,000 |.. 17,538,549 o e 12,749 [ e [ 4973 ) 5.956 ...10/08/2022 ...|....05/01/2046 ...
191216-DC-1 ..... COCA-COLA €0 .vvvnniiiiivunniiiiiiiiniiniiiniiieerennnnns fone ven | ons 1o LAFFE L 4,028,160 |...65.1815 |.............. 2,607,262 ... 4,000,000 |..coeunnnnnnns 4,026,769 [....ocovieiiiinnn oennennnnn (B51) oo i [20.2.500 ...l 2467 [MS ... | 29444 |l ...09/21/2020 ... |....03/15/2051 ...
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195869-AJ-1 ..... COLONIAL PIPELINE €O vevvvvvevvvnineeeiiiniineeecevnian fean o .1.GFE .. 1,161,722 |. 107.6815 |. ..1,076,815 |. .1,000,000 1,108,649 |.. (8,352) | .5.114 . 65,800 |....08/03/2015 .. 08/28/2032 ...
198280-AH-2 ..... COLUMBIA PIPELINE GROUP INC . . 1.GFE .. 1,404,857 |...96.9539 |. ..969,539 |. .1,000,000 .1,388,008 |.. ... 3.299 . 58,000 |....07/28/2021 .. 06/01/2045 ...
20030N-AC-5 ..... COMCAST CORP .. 1.G FE ..|... . 14,603,135 |. 115.5294 |... ....12,708,240 |.... .. 11,000,000 |.. 13,224,164 o eeeennn (168,020) [ e 00l 72050 | 4.550 .. 775,500 |....08/03/2015 ...|....03/15/2033 ...
20030N-AY-7 ..... COMCAST CORP ... .. 1.G FE ..|... ..631,410 |. 110.7278 |... 604,592 | e (A116) | e [l 6.550 | 4.712 . 82,750 |....06/05/2015 ...|....07/01/2039 ...
20030N-BT-7 ..... COMCAST CORP ... .. 1.G FE ..|... .. 554,614 |...81.4204 |... 200550,536 |vveiiiiiiiiiins foee et (2,876) | e 1022232200 .l 2.409 . 16,192 |....07/28/2021 ...|....07/15/2036 ...
20030N-BU-4 ..... COMCAST CORP ... .. 1.G FE ..|... .. 5,762,118 |...73.6874 |.............. 4,421,246 |.... ee5,790,070 [oeeeeeeenniiiieee Joeeeennee 5,467 e oo 12222230400 ... 3.620 .. 204,000 |....07/31/2017 ...|....07/15/2046 ...
20030N-CG-4 ..... COMCAST CORP ... .. 1.G FE ..|... .. 1,219,710 |...79.6594 |.............. 1,194,891 |[.... e 1,220,693 [ i 983 [ e e 42049 | 5.298 .. 30,368 |....10/03/2022 ...|....11/01/2052 ...
20030N-CN-9 ... COMCAST CORP ... .. 1.G FE ..|... . 37,070,027 |...91.0968 |... ....37,100,09% |.............40,726,000 |.............37,078,737 |.cceeeeerreiireeee Joeeenneeene 8,710 | e [eeenn 42950 | 5.527 ...10/08/2022 ...|....10/15/2058 ...
20030N-CZ-2 ..... COMCAST CORP ... .. 1.G FE ..|... .. 1,150,651 |...72.9988 |.............. 1,127,101 |ooeevennnnn. 1,544,000 |..onneeennnnn 1,152,203 [ v 1,682 [ e [o0.3.450 ool 5.208 ....10/03/2022 ...}|....02/01/2050 ...
20030N-DU-2 ... COMCAST CORP .. 1.G FE ..|... ...62.2989 |...covniiiiens 953,174 |..ceevveeeeenc 1,530,000 |oeeenieeennnnnn982,822 [ v 1,480 [ s [00002.987 [ 5.192 ...10/08/2022 ...|....11/01/2056 ...
202712-BJ-3 ..... [ COMMONWEALTH BANK OF AUSTRALIA .. 2.AFE .. . 38,202,500 |...75.0019 |. .37,500,930 |. .6.171 ....10/03/2022 .. 01/10/2048 ...
2027A0-JT-7 ..... COMMONWEALTH BANK OF AUSTRALIA .. 1.DFE .. 2,205,894 |...92.6036 |. .. 1,852,072 |. .2,000,000 2,159,524 |.. .1.39%5 ...07/28/2021 .. 09/19/2027 ...
205887-CD-2 ..... CONAGRA BRANDS INC .... .2.CFE .. 4,519,292 |...94.5777 |. .. 3,248,743 |. . 3,435,000 4,421,737 .. .ee.. 2.956 ....01/08/2021 .. 11/01/2038 ...
205887-CE-0 ..... CONAGRA BRANDS INC ...eveeeeeeeennieeeeeemmieeeeeeeenias foee vee e [1,2 s .. 2.CFE ..|... . ...92.91% |... ....16,011,912 |.... 17,232,000 |.. 15,729,551 oo e 6,730 [ e [-en225.400 ... 6.073 ...10/08/2022 ...|....11/01/2048 ...
20825C-A0-7 ..... CONOCOPHILL IPS .. 1.F FE ..|... .... 22,012,920 . 112.5350 |... ....22,507,004 |.... ...20,000,000 |.. ...21,996,093 [ooieiiiiniinnnns foeeennnnn (16,827) [eeenieiiiiiieees ovveiiniiiniiienn 0ne26.500 .. 5.553 ....10/03/2022 ...}|....02/01/2039 ...
209111-FF-5 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... .. 1.G FE ..|... .... 17,265,357 |...85.3356 |... ....17,120,030 |.... ...20,062,000 |.. AT 274,497 e e 9,140 [ e e 4625 | 5.560 ....10/08/2022 ...|....12/01/2054 ...
209111-FN-8 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... .. 2.AFE ..|... ...4,990,442 |.. 76.1661 |.............. 3,442,707 |.... 4,969,924 [ e (8,861) [ s 10022242000 .l 3.500 ....10/03/2019 ...|....11/15/2057 ...
209111-FQ-1 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... .. 2.AFE ..|... . 10,294,568 |...83.4859 |.............. 7,829,305 |.... 10,237,085 [oeeeeeeiiiieeee feeeeennen (17,852) [ o ennn 40500 e 3.973 ...10/08/2022 ...|....05/15/2058 ...
209111-FV-0 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... .. 2.AFE ..|... 999,650 |...81.7856 |... 817,856 |.... feicis R S R . I R R N B /< TN RN 4.127 ....05/06/2019 ...|....05/15/2049 ...
209111-GB-3 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... .. 1.G FE ..|... . 14,538,800 |...71.7901 |... .... 14,358,026 |.... . ... 14,550,651 [.oeeeeiiiiieeee e 11,851 [ s [-222223.600 .. 5.258 ....10/03/2022 ...|....06/15/2061 ...
210518-DJ-2 ..... CONSUMERS ENERGY CO .. 1.EFE ..|... .. 6,680,708 |...56.4227 |.....coeeeen 6,214,956 |.... ...11,015,000 |.. 28,691,109 [oiiiiiiiiinnnns v 10,401 [ s 002222.500 .l 4.758 ....10/03/2022 ...|....05/01/2060 ...
21684A-AD-8 ..... COOPERATIEVE RABOBANK UA .. 2.AFE .. . 20,924,183 |...90.1354 |. .20,486,875 |. 22,729,000 20,911,024 |.. .5.883 ....10/03/2022 .. 08/04/2045
21684A-AF-3 ..... COOPERATIEVE RABOBANK UA .. .. 2.AFE .. ...94.0219 |. .. 1,880,438 |. .2,000,000 1,996,399 |.. .3.805 ....07/14/2016 .. 07/21/2026 ...
216851-CJ-4 . COOPERATIEVE RABOBANK UA .. 1.DFE .. . 100.5559 |. .. 1,508,338 |. .1,500,000 .1,566,229 |.. .4.883 ...10/16/2013 .. 05/24/2041 ...
224044-BV-8 ..... [COX COMMUNICATIONS INC .. .2.BFE .. . 121.5699 |. .. 7,537,334 |. .6,200,000 .8,312,753 |.. .5.208 ...09/26/2012 .. 03/01/2039 ...
225313-AN-5 ..... [CREDIT AGRICOLE SA ....... .. 2.AFE .. ...62.0931 .40,165,562 |. 64,686,000 39,947,243 |.. ......6.423 ....10/03/2022 .. 01/11/2041 ...
225433-AF-8 ..... CREDIT SUISSE GROUP FUNDING (GUERNSEY) L .. . |- 2.BFE ..|... ...68.7165 |.....couunnnns 1,030,747 |.... .1,500,000 |.. e 1,498,596 [onniiiiiiiinnnns v 3 e e e 40875 | 4.882 ....01/15/2016 ...|....05/15/2045 ...
22822V-AC-5 ... CROWN CASTLE INC ... .. 2.BFE ..|... ...95.2098 |... ...15,400,185 |.... 16,175,000 |.. ...16,156,460 |....oeeeernniiinee foeveene 94 s e 2222080700 - 3.736 ....04/26/2016 ...|....06/15/2026 ...
23338V-AK-2 ..... DTE ELECTRIC CO .. 1.EFE ..|... ...84.2764 |... 1,629,744 | e (BL08) [ e [000002.250 . 1.665 ...07/2772021 ...|....03/01/2030 ...
233851-BJ-2 ... MERCEDES-BENZ FINANCE NORTH AMERICA LLC ... |- 1.GFE ... ...97.0494 |... . . 8,314,667 |oieeiiiiiiiieee e 7,652 [ e 000232250 | 5.147 ....12/05/2022 ...|....08/01/2024 ...
233851-DT-8 ..... MERCEDES-BENZ FINANCE NORTH AMERICA LLC ... | 1.GFE L ...96.2922 |... 591,765 |.... ... 621,000 |.. 11,555 [ooieiiiiiiniiees e (13,841 [ o 0002242300 | 1.783 ...07/28/2021 ...|....02/22/2029 ...
244199-BA-2 ... DEERE & CO .. 1.F FE ..|... . 114.9167 |... .. 1,213,520 |.... .1,056,000 |.. e 1,203,960 [.eeeieiiiiiiieee feeeeennen (3,585) [ e e 70125 | 5.013 ....10/03/2022 ...|....03/03/2031 ...
25156P-AR-4 ..... [DEUTSCHE TELEKOM INTERNATIONAL FINANCE B . .2.BFE .. ...80.7653 |. ..897,653 |. .1,000,000 1,144,315 |.. .3.808 ....09/23/2016 .. 03/06/2042
25156P-BB-8 ..... DEUTSCHE TELEKOM INTERNATIONAL FINANCE B . .2.BFE .. ...96.0984 |. .. 3,843,936 |. .4,000,000 .4.621 ...11/16/2018 .. 06/21/2028
25278X-AQ-2 ..... DIAMONDBACK ENERGY INC .. .2.BFE .. ...76.6324 |. ..9,100,102 |. .5.959 ....10/03/2022 .. 03/24/2051 ...
25278X-AT-6 ..... DIAMONDBACK ENERGY INC .2.BFE .. . 22,993,500 |...73.6096 |. .22,082,874 |. .5.938 ....10/03/2022 .. 03/15/2052 ...
254010-AB-7 ..... DIGNITY HEALTH ... .1.GFE .. . 18,478,969 |...83.2325 |. .16,480,035 |. 19,800,000 ... 4.939 ....08/03/2015 .. 11/01/2042 ...
254687-DV-5 ... WALT DISNEY CO ... - 1.GFE ... .. 1,181,848 |. 110.7134 |....oeeneeeees 1,107,134 |.... 1,000,000 |-eevuneeeeen. 1,148,849 [ e (11,181 [ e [enn6.550 | 4.697 ....11/26/2019 ...|....03/15/2033 ...
254687-DZ-6 ..... WALT DISNEY CO ... .. 1.G FE ..|... . 109.0847 |... ... 11,453,890 [.... 10,500,000 |.. L A4134,729 [ | (283,207) [ e 002062200 ). 2.111 ....01/13/2020 ...|....12/15/2034 ...
254687-FB-7 ..... WALT DISNEY CO ... .. 2.AFE ..|... ...91.3759 |t 1,827,518 |.... .2,000,000 |.. e 2,136,907 [oeeeeeeiiiieeee feeeeennee (8,8349) [ e e 4750 | 4.284 ....11/26/2019 ...|....11/15/2046 ...
25746U-BM-0 ..... DOMINION ENERGY INC ... .. 2.BFE ..|... ...88.7758 |...covvninnnns 3,373,482 |.... 03,861,218 [ e (2,096) [ e [e0nnn 42900 .l 4.766 ....08/03/2015 ...|....08/01/2041 ...
260543-BY-8 ..... DOW CHEMICAL CO .. 2.AFE ..|... . 132.2653 |...covnnnnnnns 6,613,266 |.... . s . 206,508,662 |....oceeenniiiiiee feeeeennn (11,988) [ oo 2222292400 ... 6.399 ...10/08/2022 ...|....05/15/2039 ...
260543-CK-7 ... DOW_CHEMICAL CO L2AFE L 5,973,520 |...90.7379 |.............. 6,351,657 | 7,000,000 |..eevennnnnnns 5,986,950 |....oooovvevnninns foorinnn 13,430 s [ | 4250 Ll 5.983 ...10/07/2022 ...|....10/01/2034 ...
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260543-CV-3 ..... [DOW CHEMICAL CO ..... L2.AFE .. 2,261,170 |...84.8871 .. 1,782,629 |. .2,100,000 2,261,977 |.. (3,141) |. .4.332 . 12,880 100,800 |....11/25/2019 .. 05/15/2049 ...
26078J-AD-2 ..... DUPONT DE NEMOURS INC . B L2.AFE .. ...98.8127 |. .2,007,461 |.. ......4.650 . 12,075 . 94,500 |....11/20/2018 .. 11/15/2028 ...
26138E-AY-5 ..... KEURIG DR PEPPER INC ... e [ 1,2 0 .. 2.BFE ..|... L..82.6761 |...oovunennnnn 599,402 |ouniniiiinnnnn 725,000 [oiiiiinnenn 724,480 v o 12 e e 40420 44251 ....... e 1,424 |... . 32,045 |....12/05/2016 ...|....12/15/2046 ...
263901-AF-7 ..... DUKE ENERGY INDIANA LLC ..eeeveeeeeeeeneeeeeeenneee foes e e 1,2 s .. 1.F FE ..|... ...92.9141 |... e eeeeneneeeen 1,000,000 [oeeniieennnnnn 914,063 | e 813 [ s [0011240900 .. 5.610 |JdJ ....... veer 22,594 ... ....10/03/2022 ...|....07/15/2043 ...
26441C-AP-0 ..... DUKE ENERGY CORP .....vvvvvivvnnnierinnninnenncinnnnnennns foon ven e [1,2 s .. 2.BFE ..|... ...88.5312 |... ..2,441,691 |..............2,758,000 |..............2,650,489 |....cooevrirnnnnns foorrennnnn (2,291) |oveniiiiiiiiies oo 004800 ..l 5.045 (D ....... e 5,884 |... ....10/03/2022 ...|....12/15/2045 ...
26441C-AT-2 ..... DUKE ENERGY CORP ......eeeeeeenneeeemnnneeeeemnnnneeeees oo ven oo [1,2 s .. 2.BFE ..|... L T4.6347 |t 5,970,776 |.... e 1,798,346 |oeeeeeeiiiieeee e 5,108 [ e 0002280750 | 3.914 [MS ...... ..100,000 |... ...07/31/2017 ...|....09/01/2046 ...
26441C-BE-4 ..... DUKE ENERGY CORP .....vvvvvivvnnnierinnninnenncinnnnnennns foon ven e [1,2 s .. 2.BFE ..|... ...89.9091 |... .... 10,384,505 |.... . 11,538,184 [ e 1B e e 0022230400 ).l 3.418 ....06/04/2019 ...|....06/15/2029 ...
26441Y-AZ-0 ..... DUKE REALTY LIMITED PARTNERSHIP ...oeevveeeeeeeveenns oo e e 1,2 s .. 1.G FE ..|... ...91.6579 |..ccornnnnnnns 3,803,804 |.... ....4,150,000 |.. e 8,178,850 [oneeeiiiieeee e (8,304) [ e 000232250 | 3.024 ...09/15/2016 ...|....06/30/2026 ...
26442C-AR-5 ... DUKE ENERGY CAROLINAS LLC ...ovvvvvvveniieiiininnieeeens oo wen e 1,2 s .. 1.F FE ..|... L..79.0978 |...covvnnnnnns 7,909,776 |.... .. 10,000,000 |.. 8,382,311 [ e 931 e e 0002030875 | 5.102 ....10/03/2022 ...|....03/15/2046 ...
264420-AB-0 ..... DUKE ENERGY PROGRESS LLC ....eveeeeeveeeeeeeeennneeeeeafoos e e 1,2 s .. 1.F FE ..|... ...84.15%6 |.....oouennnns 3,652,529 |.... .4,340,000 |.. e 3,709,435 oeiiiiiiieeee e 30639 [ e 040200 ). 5.311 ....10/03/2022 ...|....08/15/2045 ...
26442U-AN-6 ..... [DUKE ENERGY PROGRESS LLC .. 1FFE .. ...65.9562 |. .. 4,550,981 |. .6,900,000 .6,888,051 |.. .2.909 ...08/09/2021 .. 08/15/2061 ...
26442U-AP-9 ..... |DUKE ENERGY PROGRESS LLC .. 1FFE .. ...80.5144 |. . 1,122,000 941,318 |.. .5.061 ....10/03/2022 .. 04/01/2052 ...
26443T-AB-2 ..... [DUKE ENERGY INDIANA LLC 1FFE .. ...69.8693 |. .1,000,000 725,421 .. ......5.153 ....10/03/2022 .. 10/01/2049 ...
26875P-AU-5 ... EOG RESOURCES INC .. 1.G FE ..|... ...96.9149 |... 1,242,000 |ooevnneeeenn. 1,448,682 [ | (27,269) [ e e 42375 | 1.842 ....07/27/2021 ...|....04/15/2030 ...
268789-AB-0 ..... E ON INTERNATIONAL FINANCE BV .... .. 2.BFE ..|... . 101.3435 |... 28,097,000 |..eevvnnnenn 28,573,173 [oiiiiiiiinnnnns Jovvennnnnn (2,800) Lveeencciiiieens fovvvviiiininiiinn [0nn2.6.650 | 6.474 ....10/03/2022 ...|....04/30/2038 ...
277432-AL-4 ..... EASTMAN CHEMICAL CO .. 2.BFE ..|... ...84.4441 22,825,000 |-eevunneeeennn 2,947,982 [ e (8,995) [ e [en2242800 |- 4.460 ....04/28/2015 ...|....09/01/2042 ...
277432-AP-5 ... EASTMAN CHEMICAL CO .. 2.BFE ..|... ...82.3201 |... e 750,000 |ovvvinniieennnnn 770,332 [ i (564) [ e [0 40650 |l 4.452 ....03/10/2015 ...|....10/15/2044 ...
278062-AD-6 ..... EATON CORP ....eeeeeeeeeeeeemene e e eeemene e e eeemmne e o wee | [T .. 2.AFE ..|... ...92.3865 |... 39,164,000 |.. ...35,698,451 [.cooieiiiiiiieeee foeeeennnn 67,831 [t e [-222224.000 ... 5.159 ...10/08/2022 ...|....11/02/2032 ...
278642-AX-1 ..... EBAY INC .. 2.AFE ..|... ...88.7%1 |... s e 1,908,574 o e (2,549) [ e ennn 10400 .l 1.259 ...08/25/2021 ...|....05/10/2026 ...
278865-AM-2 ..... ECOLAB INC -.eeeeeeeieeeeemeneeeeeemne e eeeenneeeeenn foeewen [ [T .. 1.G FE ..|... . . 100.5258 |... 136,000 |-evveenieeeennnn50,156 [oeeiiiiiiiii e (458) [ e [+222225.500 | 4.666 ....08/03/2015 ...|....12/08/2041 ...
278865-AW-0 ..... =00 RN (e It | .. 1.G FE ..|... .. 273,760 |...74.7454 |... 275,000 |oeevviiineneennnn278,920 [ feviiiiien 28 e s 00022230700 |l 3.725 ....10/13/2016 ...|....11/01/2046 ...
278865-BA-7 ..... ECOLAB INC . 1.GFE .. 1,074,810 |...81.6829 |. .1,109,000 L4131 ....04/18/2018 .. 12/01/2047
278865-BD-1 ..... ECOLAB INC ... .1.GFE .. 1,280,111 ...93.2195 |. . 1,350,000 .1,309,202 |.. LT7,474 |. .3.9%2 ...11/02/2018 .. 12/01/2027 ...
291011-BM-5 ..... EMERSON ELECTRIC CO ... 1FFE .. .. 119,098 |...65.0914 |. . 116,000 ....118,997 |.. e (73) - .2.617 ....07/27/2021 .. 10/15/2050 ...
29250R-AX-4 . ENBRIDGE ENERGY PARTNERS LP . L2.AFE .. . 13,309,424 |. 112.2342 |. 11,929,000 13,302,966 |.. (6,744) |. .6.398 ....10/03/2022 .. 10/15/2045 ...
29268B-AC-5 ..... [ENEL FINANCE INTERNATIONAL NV . L2.AFE .. . 14,832,100 |...99.4777 |. 10,000,000 .(233,363) | ......3.066 ....02/02/2021 .. 09/15/2037 ...
29273R-AR-0 ... ENERGY TRANSFER LP .. 2.CFE ..|... ...99.2846 |.................995,824 |.............. 1,003,000 |..............1,304,268 |...cocovrirrninns [orrrinnn (10,561) [evvvvvvrvvninnnnns foeeeeeieiieiiieees [000nn6.500 [.onnns 4.163 ....07/28/2021 ...|....02/01/2042 ...
20273R-AZ-2 ... ENERGY TRANSFER LP .. 2.CFE ..|... ...92.3167 |.............. 3,208,006 |.............. 3,475,000 |.............. 3,436,051 |oeeeeneeeennnins foeriieieii i 928 | e 1002250950 | 6.046 ....08/03/2015 ...|....10/01/2043 ...
20278G-AC-2 ..... ENEL FINANCE INTERNATIONAL NV .... .. 2.AFE ..|... ...78.8562 |.............. 3,824,528 |.............. 4,850,000 |[.............. 4,843,246 |..oevvvvrrrrnnnns foorrvvnnnnn 14 | e | AT50 4.760 ....06/22/2017 ...|....05/25/2047 ...
29364N-AU-2 ..... ENTERGY MISSISSIPPI LLC ... .. 1.F FE ..|... ...91.2084 |... e 1,078,675 [oeeeceiiieeeee oeeeennen (15,089) [eeececeeeee o 0002232250 | 1.605 ...07/28/2021 ...|....12/01/2027 ...
293640-BL-1 ..... ENTERGY LOUISIANA LLC .. 1.F FE ..|... ...90.2946 |... 1,340,844 L e 83T e e e 8750 . 5.226 ....10/03/2022 ...|....09/15/2052 ...
29365T-AN-6 ..... ENTERGY TEXAS INC .. 1.G FE ..|... ...92.0485 |... s e 1,641,460 oo e 1,992 [ e [-222225.000 .. 5.378 ....10/08/2022 ...|....09/15/2052 ...
29366M-AC-2 . ENTERGY ARKANSAS LLC .... 1FFE .. ...69.9470 |. .. 754,728 |. 1,079,000 .. 192,897 .. . 1,072 |. .5.099 ....10/03/2022 .. 06/15/2052
293791-AP-4 . ENTERPRISE PRODUCTS OPERATING LLC .. L2.AFE .. . 105.7330 |. .. 3,684,795 |. 3,485,000 . 3,894,973 |.. .. (24,523) |. .5.295 ....08/03/2015 .. 10/15/2034
29379V-AV-5 ..... [ENTERPRISE PRODUCTS OPERATING LLC L2.AFE .. ...97.3404 |. ..486,702 |. . 500,000 .539,908 |.. (1,218) | .5.045 ...06/05/2015 .. 02/15/2042 ...
29444U-BJ-4 .|EQUINIX INC ... .2.BFE .. ...63.2104 |. 76,485 |. . 121,000 120,419 |.. .3.026 ....07/27/2021 .. 07/15/2050 ...
20446M-AC-6 ..... [EQUINOR ASA ... .1.DFE .. ...73.1263 |. ...80,439 |. . 110,000 119,060 |.. ......2.806 ....07/27/2021 .. 11/18/2049 ...
30040W-AF-5 ..... EVERSOURCE ENERGY .....oeeeeeeeeeeeeemnnineeeemmnneeeeee foos wen e [1,2 s .. 2.AFE ..|... ...94.8717 |... ...13,195,701 |.... 13,909,000 |.. 13,071,272 [ e 28,149 [ e 42250 | 5.399 ....10/03/2022 ...|....04/01/2029 ...
30040W-AS-7 ..... EVERSOURCE ENERGY .....covvvvvvnniirriiiiinenecevnineeees foen vee [ e [Tl .. 2.AFE ..|... ...98.8994 |... .6,500,000 |.. 6,413,201 [ v 071 [ e 00042200 . 5.145 .. 136,500 |....12/05/2022 ...|....06/27/2024 ...
30161N-AS-0 ..... EXELON CORP .. 2.BFE ..|... ...93.4910 |... .1,000,000 |.. e 1,003,454 [ e (2,478) [ e 022250100 - 4.430 ... 51,000 |....05/19/2016 ...|....06/15/2045 ...
30161N-AV-3 ..... EXELON CORP .. 2.BFE ..|... ...84.9493 |... 2,812,584 [ i 298 [ s e 40450 .l 4.481 .. 125,713 |....04/04/2016 ...|....04/15/2046 ...
30231G-AT-9 ..... EXXON MOBIL CORP . T .. 1.DFE ..|... ...95.4946 |... 954,946 |.... . veee 1,066,067 [oeeeeeeeeniiiieee foeeeennn (22,350) [oueeeeeceiieeee o 0232043 | 0.746 ...07/28/2021 ...|....03/01/2026 ...
30231G-BH-4 ..... EXXON MOBIL CORP .....ccevvuuniiiiirnnnniiiiiininniineiannns , LADFE 159,805 |...96.4052 |.......oeuvvnnees 160,033 |................ 166,000 [.ooeivvnnnnnnnnns 160,421 [ Joveeennnn 816 oo o [ 2,992 L 4.608 ...09/28/2022 ...|....03/19/2025 ...
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30303M-8F-2 ..... META PLATFORMS INC . .1EFE .. . 40,530,547 |...80.7646 |. .38,427,782 |. .47,580,000 14,488 |. .4.650 |......5.580 872,697 ....10/03/2022 .. 08/15/2062 ...
313309-AP-1 ..... FEDEX CORP ........... .. 2.BFE .. 6,447,600 |. 108.8330 |. ..5,441,648 |. (1,094) |. .7.600 |......5.883 190,000 ....01/07/2014 .. 07/01/2097 ...
313747-AV-9 ..... FEDERAL REALTY QP LP .... .. 2.AFE ..|... L. 787576 |.oeviennnnnnns 5,276,759 |..............6,700,000 |..............6,703,500 |...ccevvvrrrrinnn Journnnnrennnn (98) [ooriiiiiiiiiiis s s 4.500 |...... 4.4% (D ....... e 25,125 ... ....08/03/2015 ...|....12/01/2044 ...
313918-AA-2 ..... FEDERAL REALTY OP LP .... L] 2.AFE L. . 102.4163 |... eeeeneeeeeeenn 885,000 [nnniiiinn 5776 | [ (18,886) e [ e 6.820 |...... 2.245 |FA ...... .. 13,214 . ...07/28/2021 ...|....08/01/2027 ...
31428X-BB-1 ..... FEDEX CORP .. 2.BFE ..|... ... 77.7384 |... ... 23,321,526 |.... . 022,603,374 [oooiiiiiiiiiiinnns e 39,474 Lo e e 4.100 |...... 6.157 |FA ...... ...512,500 |... ....10/03/2022 ...|....02/01/2045 ...
31428X-BE-5 ..... FEDEX CORP ...eeeeeeeeeeeeeemeeeeeemmieeeeeemnmeeeeeee [ wen | e [ 1,2 [ 2.BFE ..|... ...84.8931 |l 9,253,351 |.... 10,900,000 |.. 10,018,760 |..eeeeeennieeee foeeeeeenes (1,899) [ oo e 4.750 |...... 5.332 |WN ...... .... 66,157 |... ...10/08/2022 ...|....11/15/2045 ...
31428X-BG-0 ..... FEDEX CORP ...ovvevvviinieeieiiieeeccvnineeecvnneneeeens foen wen e [ 1,2 s .2.BFE ..|.. ...81.5739 |....ninnnns 2,449,664 |.... .3,003,000 |.. 2,697,584 [ i B0 e e e 4.550 |...... 5.282 (A0 ...... e 34,159 ... ....10/03/2022 ...|....04/01/2046 ...
31428X-CA-2 ..... FEDEX CORP .. 2.BFE ..|... ...91.5763 |...covnnennnns 1,282,069 |.... .1,400,000 |.. e 1,298,795 [oeeieiiiiiiiieee eeeeieieee 483 | e e 5.250 |...... BT [MN oo oo 9,392 |... ...10/08/2022 ...|....05/15/2050 ...
31620M-BZ-8 ..... FIDELITY NATIONAL INFORMATION SERVICES I .... .. 2.BFE ..|... ...92.2682 |... ....23,067,045 |.... 25,000,000 |.. 2..23,085,320 [oeniiiiiiininiens forveennnnnn 8,070 [ o e 5.625 |...... 6.193 ...656,250 |... ....10/03/2022 ...|....07/15/2052 ...
316773-CH-1 ..... FIFTH THIRD BANCORP ... .. 2.BFE ..|... . 124.2315 |t 4,969,259 |.... .4,000,000 |.. 05,872,666 |..oeeeeeeniiiiiee feeeeennn (59,378) | e e 8.250 |...... 4.9% ... 110,000 |... ....08/03/2015 ...|....03/01/2038 ...
33616C-AB-6 ..... FIRST REPUBLIC BANK L2.AFE .. ...76.2483 |. ..1,200,911 |. . 1,575,000 1,551,342 |.. 4375 |...... 4.479 . 28,711 ....07/26/2016 .. 08/01/2046 ...
33616C-AC-4 ..... [FIRST REPUBLIC BANK L2.AFE .. .. 78.1007 |. . 850,000 .838,128 |.. .4.625 |......4.723 . 15,070 ...02/06/2017 .. 02/13/2047 ...
33738K-AA-3 ..... [WELLS FARGO BANK NA .. 1.F FE .. ...97.6027 |. .1,000,000 17,727 .. .6.180 |......4.949 ....08/03/2015 .. 02/15/2036 ...
337738-AR-9 ..... FISERV INC .. 2.BFE ..|... ...94.7931 |... .2,000,000 |.. e 1,986,956 |...ieeiiiiiiieee fereeeennn2,043 | e e 4.200 |...... 4.329 ....11/01/2018 ...|....10/01/2028 ...
34959J-AG-3 ..... FORTIVE CORP ... .. 2.BFE ..|... ...93.5028 |... .1,050,000 |.. 1,048,579 [ 383 e e e 3.150 |...... 3.192 ....06/20/2017 ...|....06/15/2026 ...
34959J-AH-1 ... FORTIVE CORP ... .. 2.BFE ..|... ... 78.4472 |... . .1,500,000 |.. e 1,570,480 eeeeeeeeiiiieee feeeeeeeeen (1,899) [ e e 4.300 |...... 3.983 ....06/20/2017 ...|....06/15/2046 ...
349631-AN-1 ... BEAM SUNTORY INC . |- 2.BFE ... ...95.1934 |... 1,903,867 |.... 2,140,440 [ e (T418) L e e 5.875 |...... 5.130 . ....08/03/2015 ...|....01/15/2036 ...
35177P-AX-5 ..... ORANGE SA |- 2.AFE ... ...97.1808 |... . 03,596,068 |.....coeevniiiiee foreeennn (20,848) |oenniciieees e e 5.375 |...... 3.887 .. 161,250 |....07/27/2016 ...|....01/13/2042 ...
361448-AU-7 ..... GATX CORP .... .. 2.BFE ..|... ...87.0741 |... ... 750,000 |.. (ISR 7 R FRRRPPRRN €3 i ) FU AR RN 5.200 |...... 5.003 ... 39,000 |[....06/05/2015 ...|....03/15/2044 ...
361448-BE-2 ..... GATX CORP ... .. 2.BFE ..|... ...95.1944 |... .2,475,000 |.. e 2,497,859 o e (3,202) [ e e 4.700 |...... 4.525 .. 116,325 |....02/08/2019 ...|....04/01/2029 ...
361640-NA-2 GE CAPITAL INTERNATIONAL FUNDING COMPANY ... [CR—. . |- 2.BFE ..|... ...92.5115 |... .4,221,000 |.. 8,221,077 o i (B) e o e 4.418 |...... 4.418 ...07/08/2016 ...|....11/15/2035 ...
36264N-AB-0 ..... [GSK CONSUMER HEALTHCARE CAPITAL UK PLC . .2.BFE .. ...95.1831 . 606,000 578,266 |.. .3.125 |......5.331 ....00/28/2022 .. 03/24/2025
369550-BJ-6 ..... [GENERAL DYNAMICS CORP .1.GFE .. ...80.2715 |. 80,000 .103,945 |.. .4.250 |......2.676 ....07/27/2021 .. 04/01/2080 ...
36962G-XZ-2 ..... [GENERAL ELECTRIC CO .2.BFE .. . 111.0731 . 271,000 .303,280 |.. .6.750 |......5.111 ...09/30/2013 .. 03/15/2032 ...
370334-CG-7 . GENERAL MILLS INC ..ovvvveeiiiiiiiieeeeeiieieceeceians feen e .2.BFE .. ...96.8218 |. ..325,000 324,632 |.. .4.200 |......4.224 ....04/03/2018 .. 04/17/2028 ...
370334-CJ-1 GENERAL MILLS INC ..eeeeeeieeeeeieee e eeeee e eeeeeeens foen e .2.BFE .. ...89.5991 ..475,000 474,192 .. .4.700 |......4.712 ....04/03/2018 .. 04/17/2048 ...
373298-BR-8 ..... GEORGIA-PACIFIC LLC .. .. 1.G FE ..|... . 31,282,527 |. 113.7553 |... 27,354,000 |.. L31,172,094 [ o (110,433) [ e e 7.750 |...... 5.299 ....10/03/2022 ...|....11/15/2029 ...
373298-CF-3 ... GEORGIA-PACIFIC LLC |- 1.GFE ... 1,180,843 |. 103.0358 |... .1,000,000 |.. e 1,076,425 o et (73,195) [ o e 8.000 |...... 0.603 ....07/28/2021 ...|....01/15/2024 ...
373334-J0-2 ..... GEORGIA POWER CO ... |- 2.AFE L ...4,446,576 |...86.3089 |... .3,600,000 |.. B 'y [ R R (|1 :51: N AU AP N 4.300 |...... 2.836 ...08/10/2020 ...|....03/15/2042 ...
373334-KN-0 ... GEORGIA POWER CO ... .. 2.AFE ..|... .. 118,399 |...74.9249 |... ... 106,000 |.. 7,991 [ o (288) [ s [ 3.700 |...... 3.074 ....07/27/2021 ...|....01/30/2050 ...
375558-AX-1 ..... GILEAD SCIENCES INC .. 2.AFE ..|... ...92.1926 |... 03,888,328 i e (3281 [ e e 4.800 |...... 4.574 ....08/03/2015 ...|....04/01/2044 ...
375558-BD-4 ... GILEAD SCIENCES INC .. 2.AFE ..|... ...90.4984 |... 4,361,334 [ e (9,485) [ e e 4.750 |...... 4132 ...07/31/2017 ...|....03/01/2046 ...
377372-AN-T7 ..... GLAXOSMITHKLINE CAPITAL INC . 1FFE .. ...96.0725 |. ..239,220 |. ..249,000 ....280,289 |.. .3.875 |......1.435 ....07/28/2021 .. 05/15/2028
378272-BC-1 ..... GLENCORE FUNDING LLC . L2.AFE .. ...72.0474 |. ..2,287,504 |. .3,175,000 .2,231,104 |.. .3.875 |......6.091 ...10/03/2022 .. 04/27/2051
37940X-AR-3 ..... GLOBAL PAYMENTS INC .. .2.CFE .. . 39,706,370 |...90.9123 |. . 39,346,852 |. 43,280,000 39,718,157 .5.950 |[......6.585 ....10/03/2022 .. 08/15/2082 ...
38141G-FD-1 ..... GOLDMAN SACHS GROUP INC . .2.BFE .. . 34,179,888 |. 107.1247 |. .33,610,371 |. 31,375,000 33,691,074 .6.750 |......5.978 ...11/10/2022 .. 10/01/2037 ...
38143Y-AC-7 ..... GOLDMAN SACHS GROUP INC . .2.BFE .. . 18,248,580 |. 104.0250 |. 18,724,491 |. 18,000,000 18,247,343 |.. .6.450 |......6.295 ....11/10/2022 .. 05/01/2036 ...
384802-AC-8 ..... W GRAINGER INC ..eeeeeeeeeeeeeeeeeeeeeee e eeeeeeee o wee | [1,2 s .. 1.EFE ..|... L T8.5177 |t 1,962,944 |.... ....2,500,000 |.. i 2,485,426 | o382 e e e 3.750 |...... 3.788 ....05/09/2016 ...|....05/15/2046 ...
391382-AB-4 ..... GREAT-WEST LIFECO FINANCE (DELAWARE) LP ..oovvvvvvnnsfons e e 1,2 it .. 1.F FE ..|... ...77.5749 |... 825,000 |oeevvvinnennnnnnd997,635 [oiiiiiiiiinnns e (4,928) [ e e 4.150 |...... 2.927 ....09/01/2021 ...|....06/03/2047 ...
40414L-AE-9 ..... HEALTHPEAK PROPERTIES INC e [ 1,2 .. 2.AFE ..|... . 103.2889 |... 22,650,000 |-eeeuieeeenn 3,272,085 [ooeiiiiiiiiieeii e (22,208) [ e [ 6.750 |...... 4.764 ....09/28/2012 ...|....02/01/2041 ...
404280-A0-2 ..... HSBC HOLDINGS PLC .. [CR—. e | 2.AFE L. ...84.6506 |... reeeveeneeen 1,850,000 [o..niiinnnnn. 8,086,453 |oiiiiiiiiiiiiis feeeenenn (6,150) [ [ e 5.250 |...... 5.018 . ....09/09/2015 ...|....03/14/2044 ...
404280-DK-2 ..... HSBC HOLDINGS PLC .. [V L] 2.AFE L. . 102.2751 |ooeeeeennnns 1,022,751 |.... .1,000, . e 186,772 [ e (15,095) [ oo e 7.625 |...... 5.094 ... 91,250 |....08/03/2015 ...|....05/17/2032 ...
404280-DL-0 ..... HSBC HOLDINGS PLC ..ivvvveniiiiiiiiiiiiiiiiinieiiiiinans fonn e Covevee| eeeeennnnn L2AFE L 1,440,098 |...98.1812 |......cuunnnns 1,202,719 | 1,225,000 [..oovvvnnnnnns 1,381,194 oo Joveeee e (7,810) | e oo 6.500 |...... 5.165 [MN ... [oieeeenennnnn 13,050 Joieiinnnninnes 116,375 |....12/06/2013 ...]....05/02/2036 ...
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404280-DN-8 ..... HSBC HOLDINGS PLC eveeeees | 2AFE L ...96.5827 |. ..5,022,301 |. .5,200,000 .6,023,438 |.. .6.500 |......4.969 . 99,522 416,000 |....08/03/2015 .. 09/15/2037 ...
406216-AY-7 ..... HALL IBURTON CO ...... . L2.AFE .. . 113.2319 |. ..1,019,087 |. . 900,000 1,160,225 |.. .7.450 |......4.8% . 19,743 . 67,050 |....08/03/2015 .. 09/15/2039 ...
413875-AN-5 ... L3HARRIS TECHNOLOGIES INC . cevveeees | 2B FE Ll . 102.5018 |.....cvvnnnnns 8,200,146 |.... .8,000,000 |.. 08,864,056 [...oiiiiiiininns e (28,522) [ o e 6.150 |...... 5.216 ... 21,867 |... ..492,000 |....08/03/2015 ...|....12/15/2040 ...
413875-AT-2 ..... L3HARRIS TECHNOLOGIES INC ..eevvveeeeeeeenieeeeeeeeen oo e e [1,2 s .. 2.BFE ..|... ...90.1163 |... .2,925,000 |.. 003,199,506 [..eeieeieiiiieee feeeeeeeen (7,895) [ o e 5.054 |...... 4.382 ... 26,281 |[... .. 147,830 |....05/03/2016 ... |....04/27/2045 ...
416515-AP-9 ..... HARTFORD FINANCIAL SERVICES GROUP INC ....ccvvvenveee fon wee | e [T s .. 2.AFE ..|... . 101.4472 |... .... 1,079,869 e (5,227) [ e [ 6.100 |...... 4.69% ... 14,030 |... ... 56,120 |....08/03/2015 ...|....10/01/2041 ...
418056-AH-0 ..... HASBRO INC ... oo |- 2.CFE ..|... . 101.2905 |..ceevnnnnnnns 1,387,680 |.... 1,666,619 o [ (49,516) |-vvveeeeeemniees foeeeeeeiiii e 6.600 |...... 2.401 ... 41,694 |... ... 90,420 |....07/28/2021 ...|....07/15/2028 ...
418056-AS-6 ..... HASBRO INC ... |- 2.CFE ... 972292 | 5,947,507 |.... 8,762,259 [ e (2222 ) PO R RN 6.350 |...... 5.401 [MS ...... . 114,371 | .. 388,430 [....08/03/2015 ...|....03/15/2040 ...
418056-AU-1 ..... HASBRO INC ... .. 2.CFE ..|... ...85.6227 |... ....1,228,699 e (7,802) [ e oo 5.100 |...... 3541 [MN oo e 6,517 |... ..51,000 |....07/28/2021 ...|....05/15/2044 ...
423012-AG-8 ..... HEINEKEN NV . .. 2.AFE ..|... ...80.7650 |... ....6,936,934 e 885 [ e e 4.350 |...... 4.387 e 77,539 ... ....03/21/2017 ...|....03/29/2047 ...
432748-AB-7 ..... HILLTOP HOLDINGS INC |- 2.AFE L. ...97.5593 |... e 1,040,562 |.eeiiiiiiiieeee [ (19,048) [oooeeeeeeiiieieee e fens 5.000 |...... 2.934 ... 10,556 |... ....07/28/2021 ...|....04/15/2025 ...
43475D-AA-5 ... HOLCIM CAPITAL CORPORATION LTD L2.AFE .. ...98.0149 |. A 10,467,405 |.. ..(33,09) |. .6.500 |......5.384 181,061 ....08/03/2015 .. 09/12/2043 ...
437076-AS-1 ..... HOME DEPOT INC . 1FFE .. . 107.3721 ..1,073,721 |. .1,000,000 984,251 |.. .5.875 |......6.044 ...01/12/2010 .. 12/16/2036 ...
437076-CG-5 ..... HOME DEPOT INC ... 1FFE .. ...60.0979 |. .. 3,185,191 |. .5,300,000 . 4,982,032 |.. .2.375 |......2.679 ...07/2172021 .. 03/15/2051 ...
438516-BS-4 ..... HONEYWELL INTERNATIONAL INC . .. 1.F FE ..|... ...83.1515 |oiiiiiiii 80,657 o 97,000 [oeeeiiieeeee 118,410 | o (B23) [ oo e 3.812 [...... 2.586 ....07/27/2021 ...|....11/21/2047 ...
440452-AJ-9 ..... HORMEL FOODS CORP .. 1.F FE ..|... ...69.3612 |.............. 3,468,061 |..............5,000,000 |.............. 4,967,559 |..ccoeerrrrrinnns forrivnnnnnnnnn 705 Joiiiiiiiiiinns oo e 3.050 |...... 3.084 ....06/27/2021 ...|....06/03/2051 ...
442851-BH-3 ... THE HOWARD UNIVERSITY ... .. 2.CFE ..|... ...78.0065 |.............. 3,900,327 |..............5,000,000 |..............5,000,000 |...coeeeemmmmnnne forremmmmminnreeens Joeeeeeeniees oo e 5.209 |...... 5.209 ....03/08/2022 ...|....10/01/2052 ...
444859-AZ-5 ... HUMANA INC ... .. 2.CFE ..|... . 116.7492 |... reeeeneneennn 3,750,000 [oonniiiinnnn 4,950,663 |oeiiiiiiiiiiiis feeeenn (49,988) | e e 8.150 |...... 5.125 ....08/03/2015 ...|....06/15/2038 ...
444859-BB-7 ..... HUMANA INC ... .. 2.CFE ..|... ...87.7571 |... 903,899 |.... e 1,059,530 [eeneeeeieiiiieee foeeemmnnee e (947) [ oo e 4.625 |...... 4.404 ...04/28/2015 ...|....12/01/2042 ...
447010-BE-1 ..... HUNTSMAN  INTERNATIONAL LLC .. .. 2.CFE ..|... ...90.0089 |.............. 4,680,464 |.... 5,273,486 [onneiiiiiiinees e (10,349) L o e 4.500 |...... 4.235 ....06/14/2019 ...|....05/01/2029 ...
44891C-8B-8 ..... HYUNDA| CAPITAL AMERICA .. 2.AFE ..|... L..96.5611 |oeeennnnnnnns 4,359,736 |.... 8,879,560 [oenieiiiiieee e 22,043 | e e 3.400 |...... 5.558 ...09/29/2022 ... |....06/20/2024 ...
454889-AT-3 ..... INDIANA MICHIGAN PONER CO .. 1.G FE ..|... ...81.6157 |...oovvnenn 877,369 |ooeennnnnn. 1,075,000 [oiiiinnnnnnnnnn896,291 |oeeeniiiiiiinnns i 816 e [ e 4.250 |...... 5.463 ....10/03/2022 ...|....08/15/2048 ...
456873-AD-0 ..... TRANE TECHNOLOGIES FINANCING LTD ... .2.BFE .. ...92.2460 |. N ..(19,008) | .3.800 |......3.418 ....06/06/2019 .. 03/21/2029
45687A-AG-7 ..... TRANE TECHNOLOGIES GLOBAL HOLDING COMPAN . .2.BFE .. ...98.4298 |. ..1,107,336 |. 1,154,295 |.. (758) |. .5.780 |......5.536 ...06/10/2014 .. 06/15/2043 ...
458140-BK-5 INTEL CORP ... 1EFE .. ...62.0886 |. ..2,826,8% |. . 4,553,000 .3,005,712 |.. ..3,463 |. .3.100 |......5.167 ....10/03/2022 .. 02/15/2060 ...
458140-BP-4 . INTEL CORP .1EFE .. ...97.5731 ..324,919 |. ..333,000 324,443 |.. 937 | .3.400 |......4.627 ....00/28/2022 .. 03/25/2025 ...
458140-CC-2 . INTEL CORP ... 1EFE .. . 37,341,385 |...88.3056 |. .35,754,038 |. 40,489,000 37,349,127 |.. LT7,742 | .5.050 |......5.535 ....10/03/2022 .. 08/05/2062 ...
45866F-AK-0 ..... INTERCONT INENTAL EXCHANGE INC . .. 1.G FE ..|... .. 8,766,036 |...81.7202 |......ovnnnenn 8,825,782 |.... .. 10,800,000 |.. ....8,818,404 ... 52,368 | 2.100 |...... 5.089 ...10/04/2022 ...|....06/15/2030 ...
45866F-AQ-7 ..... INTERCONT INENTAL EXCHANGE INC .... .. 1.G FE ..|... . 35,873,066 |...62.9401 |... .... 35,805,999 [.... 56,889,000 |.. ...35,917,342 ... 44,276 |. 3.000 |...... 5.257 ....10/03/2022 ...|....09/15/2060 ...
45866F-AY-0 ..... INTERCONT INENTAL EXCHANGE INC .... .. 1.G FE ..|... .. 4,708,600 |...95.2142 |.............. 4,760,712 |.... .5,000,000 |.. ... 4,709,712 e 1120 5.200 |...... 5.565 ....10/03/2022 ...|....06/15/2062 ...
459200-AP-6 ..... INTERNAT IONAL BUSINESS MACHINES CORP .... |- 1.GFE ... .. 6,917,030 |. 123.8397 |eeeeennnneens 6,191,983 |.... ....5,000,000 |.. ....6,903,379 ... (2,283) | 7125 |...... 5.126 ...08/08/2015 ...|....12/01/20% ...
459200-HF-1 ..... INTERNATIONAL BUSINESS MACHINES CORP ... | 1.GFE L .. 8,080,810 |...83.2879 |....euvnnnnnns 8,328,794 |.... .. 10,000,000 |.. ....8,004,917 L 14,107 ). 4.000 |...... 5.622 ....10/03/2022 ...|....06/20/2042 ...
459200-KA-8 ..... INTERNATIONAL BUSINESS MACHINES CORP .... .. 1.G FE ..|... ...1,127,936 |...92.1389 |... .1,000,000 |.. ....1,105,775 ..(15,572) | 3.500 |...... 1.739 ...07/28/2021 ...|....05/15/2029 ...
459200-KV-2 . INTERNAT IONAL BUSINESS MACHINES CORP . .1.GFE .. . 39,757,046 |...91.4493 |. .39,731,978 |. 43,447,000 39,771,923 |.. 14,877 |. .4.900 |......5.481 ....10/03/2022 .. 07/27/2052
459506-AS-0 . INTERNATIONAL FLAVORS & FRAGRANCES INC . .2.CFE .. 119,753 |...68.1241 ... 74,936 |. . 110,000 119,445 |.. .. (219) . .3.468 |......3.006 ....07/27/2021 .. 12/01/2050
460146-CF-8 ..... INTERNATIONAL PAPER CO .. .2.BFE .. . 14,202,356 |. 110.6120 |. 12,167,322 |. 11,000,000 13,520,718 |.. ..(91,937) | .7.300 |......5.233 ....08/03/2015 .. 11/15/2039 ...
460146-CK-7 ..... INTERNATIONAL PAPER CO .2.BFE .. ...86.8141 .. 3,490,795 |. .4,021,000 . 4,310,194 |.. (8,397) | .4.800 |......4.277 ...07/26/2016 .. 06/15/2044 ...
460146-CN-1 ..... INTERNATIONAL PAPER CO .2.BFE .. ...91.0232 |. ..525,000 519,964 |.. .5.150 |......5.222 ....06/03/2015 .. 05/15/2046 ...
460146-C0-4 ..... INTERNATIONAL PAPER CO .. .. 2.BFE ..|... ...81.8331 |... .2,000,000 |-eevnnieeeenn 1,998,301 [ooreiiiiiiiiiiis oo 38 e e et 4.400 |...... 4.406 ....08/02/2016 ...|....08/15/2047 ...
460146-CS-0 ..... INTERNATIONAL PAPER CO .. 2.BFE ..|... ...83.9507 |... . 850,000 |oeevvvnnneeennnnn854,959 | i (108) [ o e 4.350 |...... 4.312 ...08/02/2019 ...|....08/15/2048 ...
46625H-dM-3 ... JPMORGAN CHASE & CO ... .. 1.G FE ..|... ...97.5823 |.............. 3,646,652 |.............. 3,737,000 |...cevuueeee 3,578,333 |oeeniiiiiiiiiines foreeeenenn 1,165 | e e 5.625 |...... 5.986 ....10/03/2022 ...|....08/16/2043 ...
46625H-LL-2 ..... JPMORGAN CHASE & CO ... .. 1.G FE ..|... ...89.8266 |.............44,106,672 |.............49,102,000 |.............44,508,250 |........cccveeners forrennnnnn 28,844 | oo s 4.950 |...... 5.685 1,598,281 |....10/03/2022 ... |....06/01/2045 ...
46647P-AA-4 ..... JPMORGAN CHASE & CO ... T |- L.FFE ... ...82.2511 U N JUTP PO 4.260 |...... 4.260 . . .. 234,300 |....02/14/2017 ...|....02/22/2048 ...
46647P-AL-0 ..... JPMORGAN CHASE & €0 ..vvvvvnvviivnnnniiiiinnninnnnrernnnns foon ven | nnnnns 1,25 ... .. 1.FFE .. ...78.4693 |..................62,775 |..................80,000 |........coeeeeenn 95,089 |iiiiiiiiiiiiinns foiiiiiiinnnns (408) [-oivvvvvnniinee Jovvvnniiiiiiiinnn foenns 3.964 |...... 2.808 |MN ... [ 405 |.oiiiiiiiiinns 3,171 |....07/27/2021 ...|....11/15/2048 ...
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46647P-AV-8 ..... JPMORGAN CHASE & CO 1FFE .. ...93.3693 |. ..933,693 |. .1,000,000 1,123,950 |.. .4.203 |......1.821 . 18,447 . 42,030 |....07/28/2021 .. 07/23/2029 ...
46647P-BN-5 ..... JPMORGAN CHASE & CO 1EFE .. ...65.9535 |. ..7,320,177 |. 7,477,386 |.. .3.109 |......5.364 . 66,138 ....10/03/2022 .. 04/22/2051 ...
46653K-AB-4 ..... JAB HOLDINGS BV .. 2.AFE ..|... ...59.1072 |...covnnnnnnns 2,955,362 |.... 5,014,978 [ e (301 [ e e 3.750 |...... 3.733 ... 17,188 |... ...05/27/2021 ...|....05/28/2051 ...
468223-Al-2 ..... JACKSON LABORATORY .. 1.EFE ..|... ...69.9897 |... eeeeneneeeeenn 186,000 [o.eniiiinninnn 207,001 oeeenniieiciiis e (483) | [ e 3.468 |...... 2.878 | oo o 3,225 |... ....07/28/2021 ...|....07/01/2051 ...
478045-AA-5 ..... JOHN SEVIER COMBINED CYCLE GENERATION LL ..ooenvvvvenfoee von oo [T i fen 1.CFE ..|... ...94.1062 |... 1,567,725 e 1,665,911 | 2,016,765 |oeeenniiiiiiines e (17,084) | oo v 4.626 |...... 2.509 [ ....... veen 35,536 ... ....07/28/2021 ...|....01/15/2042 ...
478375-AS-7 ..... JOHNSON CONTROLS INTERNATIONAL PLC oevveeeeeeenenees foe e | G | 1,2 e e 2.BFE ..|... ...91.9692 |.....oouennnns 1,839,384 |.... e 2,175,085 [oeeeeieeiiiieeee foeeeeenes (4,522) [ o e 5125 |...... 4.498 [MS ...... .... 30,465 |... ...04/05/2018 ...|....09/14/2045 ...
482480-AN-0 ..... L 0 Y [ I | 1.GFE ... ...96.6798 |... ....40,424,712 |.... (VIR 1ol I R R (.Y 4 A FORRRUURRR R N 5.250 |...... 5.439 | ....... 1,146,373 |... ....10/03/2022 ...|....07/15/2062 ...
485134-BM-1 ..... EVERGY METRO INC ..eeveeeeeeeeeeee e eeeeeeee foes e | [ 1,2 s 1FFE ... ...95.9569 |.....oouunnnns 1,055,526 |.... e 1,187,886 [eeeeeeiiieieee feeeeeeeen (3,008) [ e e 5.300 |...... 4.646 ... 14,575 |... ....08/03/2015 ...|....10/01/2041 ...
485134-8S-8 ..... EVERGY METRO INC ..oovvvnniiiiiiiiieiecciiineeccevnnn foes v e 1,2 e 1.F FE ..|... ...80.5930 |.......oennnns 4,634,09 |.... 8,347,542 Lo e (14,819) [ e e 4125 |...... 3.501 ... 59,297 |... ....11/21/2019 ...|....04/01/2049 ...
487836-AT-5 ..... KELLOGG CO ... .. 2.BFE ..|... L 114.2391 |l 1,142,391 |.... 1159151 [ e (15,210) [ e e 7.450 |...... 5.065 .... 18,625 |... ....08/03/2015 ...|....04/01/2031 ...
487836-B0-0 ..... KELLOGG CO .2.BFE .. ...85.6854 |. .. 1,906,501 |. .2,229,029 |.. (9N | .4.500 |......4.487 . 25,031 ....02/25/2016 .. 04/01/2046 ...
487836-BU-1 ..... KELLOGG CO .. .2.BFE .. ...93.1644 |. .. 4,658,220 |. .5,000,000 4,992,988 |.. . 1,302 |. .3.400 |......3.432 L2172 ...11/07/2017 .. 11/15/2027 ...
493370-AJ-9 . NATIONAL GRID USA .. .2.BFE .. ...94.4073 |. ..1,821,708 |. . 1,400,000 1,529,599 |.. (7,584) |. .5.803 |......4.79% . 20,311 ...08/03/2015 .. 04/01/2035 ...
49338C-AC-7 ... KEYSPAN GAS EAST CORP ... .. 2.AFE ..|... ...66.6795 |...ccovnennnns 8,334,940 |.... 12,500,000 |.. ....8,497,777 e 1277 s e s 3.586 |...... 5.904 ... 202,958 |... ....10/03/2022 ...|....01/18/2052 ...
49427R-AK-8 ..... KILROY REALTY LP ... .. 2.BFE ..|... L.87.7764 |..ccovvnnnnnns 6,714,898 |.... ... 1,605,773 e 5,850 i e e 4.250 |...... 4.351 ... 122,825 |... ....07/30/2014 ...|....08/15/2029 ...
49446R-AN-1 ... KIMCO REALTY CORP .. .. 2.AFE ..|... ... 76.5679 |..ceernnnnnnns 1,990,765 |.... ....2,554,217 e 1198 e e s 4.250 |...... 4.375 een 27,625 |... ....05/04/2016 ...|....04/01/2045 ...
494550-Al-6 ..... KINDER MORGAN ENERGY PARTNERS LP ... |- 2.BFE ... . 106.2190 |....ccvvnnnnns 6,164,949 |.... ....6,009,708 e (5,827) [ e e 6.950 |...... 6.575 ... 186,002 |... ....10/03/2022 ...|....01/15/2038 ...
494550-BD-7 ... KINDER MORGAN ENERGY PARTNERS LP ... |- 2.BFE ... . . 101.2332 |ooeeeeiiannns 6,580,159 |.... ....6,404,371 e 1015 s e s 6.500 |...... 6.647 ... 140,833 |... ...10/08/2022 ...|....09/01/2039 ...
494550-BH-8 ... KINDER MORGAN ENERGY PARTNERS LP ... .. 2.BFE ..|... .. 4,770,800 |...99.3547 |...ouunnnns 4,967,734 |.... ... 4,772,641 e BB L e e 6.375 |...... 6.815 ... 106,250 |... ....10/03/2022 ...|....03/01/2041 ...
494550-BU-9 ..... KINDER MORGAN ENERGY PARTNERS LP ... .. 2.BFE ..|... ...2,157,750 |...90.8774 |.....eeneeeee. 2,271,935 |.... ....2,159,661 e BT s e s 5.500 |...... 6.714 .. 45,833 |... ....10/03/2022 ...|....03/01/2044 ...
494550-BIi-5 ... KINDER MORGAN ENERGY PARTNERS LP .. 2.BFE ..|... .. 8,736,500 |...90.3416 |.............. 9,034,156 |.... . e 8,972 L e e 5.400 |...... 6.488 ....10/03/2022 ...|....09/01/2044 ...
49456B-AJ-0 . KINDER MORGAN INC ..... .2.BFE .. . 10,601,250 |...85.2607 |. .10,657,585 |. 12,500,000 ..9,453 |. .5.050 |......6.300 ....10/03/2022 .. 02/15/2046
49456B-AT-8 ..... KINDER MORGAN INC .. .2.BFE .. ...69.3150 |. ...56,452 | 80,000 ..83,778 |.. . (82)|. .3.600 |......3.337 ...07/2172021 .. 02/15/2051 ...
49456B-AlI-1 ..... KINDER MORGAN INC .2.BFE .. ...90.2775 |. .. 5,452,763 |. .6,040,000 .5,513,521 |.. . 1,961 .5.450 |......6.089 ....10/03/2022 .. 08/01/2052 ...
501044-DF-5 ..... [KROGER CO .... L2.AFE .. ...76.9049 |. ...61,524 |. 80,000 90,158 (294) |. .3.875 |......3.105 ....07/27/2021 .. 10/15/2046 ...
50247V-AB-5 ..... [LYB INTERNATIONAL FINANCE BV ...oeoiiieieeeneeeeeennnas o e .2.BFE .. ...88.2452 |. ..4,368,137 |. .4,950,000 .5.250 |......5.168 ...08/03/2015 .. 07/15/2043 ...
50247V-AC-3 ..... LYB INTERNATIONAL FINANCE BV .. 2.BFE ..|... ...83.7835 |...oiiviiinnnnnnn 92,162 |onnnniiiinnnn 110,000 [oiiiiiinnnnnnn 93,289 | v 97 e [ e 4.875 |...... 6.169 ....10/03/2022 ...|....03/15/2044 ...
50249A-AA-1 ..... LYB INTERNATIONAL FINANCE IIl LLC .. .. 2.BFE ..|... ...74.8014 |.............. 3,630,113 |.............. 4,853,000 |...cevuueeeen 8,696,471 |oeeeneeeiinniiines foreeeeeeee e, 357 | oo e 4.200 |...... 5.999 . ....10/08/2022 ...|....10/15/2049 ...
50249A-AD-5 ... LYB INTERNATIONAL FINANCE II1 LLC .. .. 2.BFE ..|... ...74.3764 |... e 4,145,000 [oannnnnnnn 3,170,523 i e 3619 L [ e 4.200 |...... 5.952 .. 87,045 |....10/03/2022 ...|....05/01/2050 ...
50249A-AK-9 ..... LYB INTERNATIONAL FINANCE Il LLC .. 2.BFE ..|... ...65.2661 |... ....13,053,214 |.... 13,222,704 e e 11,504 | e e 3.800 |...... 6.108 ....10/03/2022 ...|....10/01/2060 ...
50540R-AU-6 ..... LABORATORY CORPORATION OF AMERICA HOLDIN .. .. 2.BFE ..|... ...94.8488 |.........ennns 4,742,441 |.... e 4,996,303 [onniiiiiiiiiens i 716 e i e 3.600 |...... 3.617 ...08/15/2017 ...|....09/01/2027 ...
512807-AT-5 ..... LAM RESEARCH CORP .. .. 1.G FE ..|... ... 95.2447 |..oooonnnnnnns 3,022,116 |.... e 2,973,213 [ e 978 [ e e 4.875 |...... 5.323 ....10/03/2022 ...|....03/15/2049 ...
512807-AW-8 ..... LAM RESEARCH CORP .1.GFE .. ...67.2866 |. .. 3,364,332 |. .5,038,447 |.. . .2.875 |......2.834 ....09/28/2021 .. 06/15/2050
526057-CR-3 . LENNAR CORP .. .2.BFE .. . 100.4854 |. ..2,929,150 |. .2,938,739 |.. (3,778) |. .5.875 |......5.251 ....10/04/2022 .. 11/15/2024
53944Y-AQ-6 . LLOYDS BANKING GROUP PLC L2.AFE .. ...65.1822 |. 40,711,517 |. 39,977,475 |.. .. 131,770 ). .3.369 |[......6.300 ....10/03/2022 .. 12/14/2046 ...
539830-BL-2 . LOCKHEED MARTIN CORP . . 1.GFE .. ...92.9218 |. ..2,927,037 |. .3,150,000 . 3,572,047 |.. .. (11,310) | .4.700 |......3.816 ...12/2172017 .. 05/15/2046 ...
539830-B0-1 . LOCKHEED MARTIN CORP . .1.GFE .. ...67.8131 ...84,000 ..86,712 |.. ....(68) [ .2.800 |......2.632 ....07/27/2021 .. 06/15/2080 ...
548661-DA-2 ..... LOWE'S COMPANIES INC ....oeeeeeeeeeeeeeneeeeeeemeeee foos e e [1,2 s .. 2.AFE ..|... ...92.8488 |... .3,800,000 |.. 8,080,119 [ e (7,867) [ o e 5.000 |...... 4.480 ....08/03/2015 ...|....09/15/2043 ...
548661-D0-7 ..... LOWE'S COMPANIES INC ...ovvvvvvvnnnieeiiinninneccvnines foee wen e 1,2 s .. 2.AFE ..|... ...78.6735 |... .1,275,000 |.. 1,267,828 o e 170 i e e 4.050 |...... 4.087 ....04/19/2017 ...|....05/03/2047 ...
548661-EE-3 ..... LOWE'S COMPANIES INC ....oeeeeeeeeeeeeenieeeeeemneeee foos e e [1,2 s .. 2.AFE ..|... . ...68.4285 |... .3,000,000 |.. e 2,982,843 o e 2,862 [ [ e 2.800 |...... 2.957 ...09/30/2021 ...|....09/15/2041 ...
548661-EN-3 ..... LOWE'S COMPANIES INC .. 2.AFE ..|... .... 38,558,978 [...96.3195 |... ....38,682,862 |.... ...40,161,000 |.. ...38,563,245 [oiiiiiiiiiniens v 4,267 e e e 5.800 |...... 6.066 ....10/03/2022 ...|....09/15/2062 ...
552081-AN-3 ..... LYONDELLBASELL INDUSTRIES NV .. .. 2.BFE ..|... .... 22,930,885 |...78.3246 |... ... 22,430,598 |.... ...28,638,000 |.. 022,969,214 [oeiiiiiiieieee e 1674 s e e 4.625 |...... 6.021 ...10/08/2022 ...|....02/26/2055 ...
552660-XM-3 ... FIFTH THIRD BANK NA (OHIO) vevvvvvvvvvvvvvvvvnnnnnnnnnnns LAGFE 1,729,028 |...99.9576 |.............. 1,665,293 |...ooevnnnnens 1,666,000 |.............. 1,666,000 |...oovevvieennnns oo (42,995) | i ovnne 6.634 |..... 6.637 ...07/28/2021 ...|....12/01/2027 ...
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55336V-AN-0 ..... [MPLX LP oeeveeiiiiiiiiiiiiiiicrcci e [oe e .2.BFE .. ...79.3526 |. .. 3,967,629 |. .5,000,000 . 4,925,394 |.. . 1,491 .4.700 |......4.803 . 49,611 235,000 |....02/08/2018 .. 04/15/2048 ...
559080-AC-0 ..... MAGELLAN MIDSTREAM PARTNERS LP L2.AFE .. . 100.4659 |. .. 1,004,659 |. .1,000,000 .1,309,451 |.. ..(16,231) | .6.400 |......3.614 . 10,667 . 64,000 |....07/28/2021 .. 05/01/2037 ...
56585A-BE-1 ..... MARATHON PETROLEUM CORP ....eevvnveeiiinieeccviiieeees oo vee e 1,2 s .. 2.BFE ..|... ...80.3166 |... ... 800,000 |eevuniiiiinnnnn 788,760 [ooviiiiiiiiiiiii foviiiiennn 232 [ e e 4.500 |...... 4.595 JA0 Leoes e 9,000 |... . 36,000 |....05/23/2019 ...|....04/01/2048 ...
571676-AF-2 ..... MARS INC . eeeeee e eeemeee e eeeeees oo een [ [1,2 s .. 1.F FE ..|... ...82.1405 |... .5,200,000 |-.evuneeeeenn. 5,861,410 [ooeeeeeeniiiiii e (16,297) [ s et 3.950 |...... 3.220 ... 51,350 |... .. 205,400 |....11/21/2019 ...|....04/01/2049 ...
571676-AQ-8 ..... LT3t 1Y [ I .. 1.F FE ..|... ...60.8422 |... .4,000,000 |eeeerennnnnn 3,925,122 [ o 1,857 i e et 2.450 |...... 2.545 ... 44,917 | ... 98,000 |[....09/21/2020 ...|....07/16/2080 ...
571903-AS-2 ..... MARRIOTT INTERNATIONAL INC ...oeeeeeeieeeeemniieeeeeee foos e e 1,2 s .. 2.BFE ..|... . 15,946,720 |...93.7388 |... ....14,998,213 |.... .. 16,000,000 |.. 15,979,835 [oeieeiiiiiieees e 5,443 | e e 3125 |...... 3.164 een 22,222 |... ..500,000 |....06/07/2016 ...|....06/15/2026 ...
575718-AA-9 ..... MASSACHUSETTS INSTITUTE OF TECHNOLOGY .....eovvvvvvvnnfonn voe] e [T i .. 1.AFE ..|... .. 3,766,730 |. 104.2138 |...........eee 3,126,414 |.... ....3,000,000 |.. 3 T62,447 o e (B83) [ e e 5.600 |...... 4.446 .... 84,000 |... .. 168,000 |....08/03/2015 ...|....07/01/2111 ...
579780-AN-7 ..... MCCORMICK & COMPANY INC .. 2.BFE ..|... .. 4,084,776 |...93.3105 |..oeennnnnens 3,802,402 |.... .4,075,000 |.. 8,079,721 [ e (1,005) [ e e 3.400 |...... 3.371 .. 52,341 |... .. 138,550 |....08/11/2017 ...|....08/15/2027 ...
58013V-EF-7 ..... MCDONALD'S CORP ...eevvveneeeeeinieeeceiniieeeeeeniies foeeeee | e [T .. 2.AFE ..|... . 109.3389 |.......eennnns 2,443,724 |.... .2,235,000 |.. 002,602,284 [ e (16,209) Lo e e 6.300 |...... 4.766 ... 46,93 |... .. 140,805 |....08/03/2015 ...|....03/01/2038 ...
58013\-FA-7 ..... MCDONALD'S CORP ... e eeeeeeeeeeeee e e eemnnees foeewen | [1,2 s .. 2.AFE ..|... ...92.9300 |...covnnnnnnns 8,201,068 |.... ....8,825,000 |.. ....9,601,320 e (21,879) | e s 4.875 |...... 4.252 ... 26,291 |[... 430,219 |....08/09/2017 ...|....12/09/2045 ...
585055-BU-9 ..... MEDTRONIC INC ..... .1.GFE .. ...93.6543 |. ..9,365,426 |. 10,000,000 .9,191,557 |.. . 5,107 |. .4.625 |......5.245 136,181 ....10/03/2022 .. 03/15/2045 ...
58506Y-AS-1 ..... [MEDSTAR HEALTH INC . 1FFE .. ...72.3807 |. ..723,807 | .1,000,000 01,139,077 |.. (3,630) |- .3.626 |......2.858 . 13,698 ...07/28/2021 .. 08/15/2049 ...
59022C-AJ-2 ..... [BANK OF AMERICA CORP . L2.AFE .. . 101.5333 |. ..9,341,060 |. .9,200,000 10,220,074 |.. .. (48,957) |. .6.110 |......5.003 237,340 ....08/28/2015 .. 01/29/2037 ...
594918-BL-7 ..... MICROSOFT CORP ..vveeeeeeeeee e eeeem e e eeemmeeeeeee foe wen | [ 1,2 s 1AFE ... ...95.2724 |....oooeeet 1,714,908 |.... .1,800,000 |.. ....1,977,725 e (4,987) | e s 4.450 |...... 3.791 ... 12,905 |... ....04/28/2016 ...|....11/03/2045 ...
594918-BR-4 ..... MICROSOFT CORP ...evvveneeveinnieeeeciniineeecvvnineeeens foon wen e [ 1,2 e 1.AFE ..|... ...93.3772 | 1,867,545 |.... .2,000,000 |.. .... 1,946,256 L1386 [ [ e 2.400 |...... 3.19% .... 19,067 |... ....12/19/2016 ...|....08/08/2026 ...
595112-BT-9 ..... MICRON TECHNOLOGY INC vvveeeeeeeeieieeeeeemeieeeeeen fooeven | [ 1,2 e 2.CFE ..|... . ...67.1589 |... ....13,431,780 |.... 20,000,000 |.. 13,272,978 e e 4978 | e e 3.366 |...... 6.485 ... 112,200 |... ....10/08/2022 ...|....11/01/2041 ...
595112-BU-6 ..... MICRON TECHNOLOGY INC ...evvveviiviiiniiivinninieeens foee vee e 1,2 e 2.CFE ..|... . 18,569,400 |...62.5087 |... ...18,752,607 |.... 30,000,000 |.. 18,604,070 [oeeneiiiiiinees Joeeeennnn 34,670 [ o e 3.477 |...... 6.372 ... 173,850 |... ...10/08/2022 ...|....11/01/2051 ...
595620-AS-4 ... MIDAMERICAN ENERGY €O ...oeeevvneeeeeeennieeeeeeennnees foon ven | e [ 1,2 i [ 1.EFE ..|... 118,721 |...78.9646 |... ... 101,000 |.. 118,059 [ooeeeeeiieiecenn oo (489) [ s et 3.650 |...... VAV | /N IR 1,536 |... ....07/27/2021 ...|....08/01/2048 ...
606822-AH-7 ..... MITSUBISHI UFJ FINANCIAL GROUP INC ... 1.6 FE ..|... .. 5,000,000 |...98.1277 |...euvvnnnnnns 4,906,387 |.... .5,000,000 |.. 005,000,000 [o.eniiiiiiiiines v e foiin e 2.527 |...... 2.521 ... 37,905 ... . ....09/06/2016 ...|....09/13/2023 ...
606822-AJ-3 ..... MITSUBISHI UFJ FINANCIAL GROUP INC ... 1.6 FE ..|... .. 1,866,700 |...91.5154 |.............. 1,830,308 |.... .2,000,000 |.. e 1,943,955 [ e 13,948 | e e 2.757 |...... 3.573 ... 16,542 |... .. 55,140 |....12/19/2016 ...|....09/13/2026 ...
606822-BV-5 ..... MITSUBISHI UFJ FINANCIAL GROUP INC ... .. 1.G FE ..|... .. 4,810,500 |...96.5396 |.............. 4,826,979 |.... .5,000,000 |.. e B17,766 [ e 7,266 [ o e 0.848 |...... 3.057 ... 12,484 ... ....12/05/2022 ...|....09/15/2024 ...
606822-CB-8 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . . 1.GFE .. . 10,014,491 |...78.1627 |. 10,187,729 |. 13,034,000 10,071,423 |.. .2.4% |......5.533 . 70,431 ....10/03/2022 .. 10/13/2032
60687Y-AG-4 ..... MIZUHO FINANCIAL GROUP INC .. 1.6 FE .. 1,880,080 |...91.1317 |. .. 1,822,635 |. .2,000,000 . 1,949,589 |.. .2.839 |......3.573 ...12/19/2016 .. 09/13/2026 ...
60687Y-CL-1 ..... MIZUHO FINANCIAL GROUP INC 1.G FE .. . 100.18% |. ..5,009,481 |. .5,000,000 25,000,000 |-eevuueeeeemnins foeeeeeeeiis .5.414 |......5.412 ....09/07/2022 .. 09/13/2028 ...
615369-AS-4 . MOODY'S CORP ...evvveeiivivniieeeeiiniiseeeeennie e eeennes foe ven | s L2.AFE .. ...97.3120 |. ..647,125 |. . 665,000 .650,850 |.. .3.750 |......4.769 ....00/28/2022 .. 03/24/2025 ...
617446-8G-7 ..... MORGAN STANLEY . 1.GFE .. ...93.2725 |. . 1,717,148 | . 1,841,000 .2,108,603 |.. .. (41,323) | 4.431 |......1.882 ....07/27/2021 .. 01/23/2030 ...
617446-8N-2 ..... MORGAN STANLEY ... .. 1.G FE ..|... ...99.9998 |... ....45,678,900 |.... ...48,085,812 [ e (46,638) |. 5.597 |...... 5.213 ....10/03/2022 ...|....03/24/2051 ...
617446-HD-4 ..... MORGAN STANLEY ... .. 1.G FE ..|... . 112.8383 |...cconnennnns 1,128,383 |.... .... 1,202,345 .. (17,261) | 7.250 |...... 4.545 ....08/03/2015 ...|....04/01/2032 ...
61746B-EG-7 ..... MORGAN STANLEY ... .. 1.G FE ..|... ...85.1191 |l 5,958,335 |.... ... 7,220,033 ... (5,239)|. 4.375 |...... 4.167 ....08/08/2017 ...|....01/22/2047 ...
61747Y-DY-8 ..... MORGAN STANLEY ... .. 1.G FE ..|... . ...85.7122 |t 4,714,174 |.... .... 5,430,393 e 1827 e e s 4.300 |...... 4.381 ...09/23/2016 ...|....01/27/2045 ...
617482-V9-2 ..... MORGAN STANLEY ... .. 1.G FE ..|... .. 5,096,677 |. 108.9835 |......eeeeees 4,604,552 |.... 4,952,766 e e (21,722) [ e e 6.375 |...... 4.983 ....08/03/2015 ...|....07/24/2042 ...
61761J-3R-8 ..... MORGAN STANLEY .. 1.G FE ..|... 1,897,180 |...93.4061 |... ..1,868,122 |.... e 1,957,442 | e 10,939 [ e e 3125 |...... 3.768 ....12/19/2016 ...|....07/27/2026 ...
623115-AC-6 ..... MOUNT SINAI HOSPITAL (NEW YORK) .1.GFE .. .. 561,050 |...86.6334 |. ..433,167 |. ....565,329 |.. .3.831 |......2.701 ....07/28/2021 .. 07/01/2035
62954H-AJ-7 . NXP BV .. .2.BFE .. 7,833,466 |...78.5189 |. ..6,222,626 |. 7,841,255 |.. .2.650 |......2.781 ....01/05/2022 .. 02/15/2032
62954H-AN-8 ..... [NXP BV .. .2.BFE .. . 15,646,250 |...62.6902 |. 15,672,545 |. 15,676,983 |.. .3.250 |......5.975 ....10/03/2022 .. 11/30/2051 ...
62954H-AU-2 ..... [NXP BV .. .2.BFE .. 693,470 |...70. 1411 ..701,411 | .1,000,000 695,712 |.. .3.250 |......6.009 ...10/03/2022 .. 05/11/2041 ...
629541I-AC-9 . NTT FINANCE CORP . 1FFE .. 5,922,309 |...88.5506 |. .. 5,242,196 |. .5,920,000 .5,921,669 |.. .1.162 |......1.153 ....09/20/2021 .. 04/03/2026 ...
639057-AF-5 ..... NATWEST GROUP PLC .. .. 1.G FE ..|... ...98.9380 |...ccevnunnnns 5,550,423 |.... .5,610,000 |.. 05,610,000 [..eneeeeniiiieee foreerrniieeeeenee e e e 5.516 |...... 5.514 ....06/27/2022 ...|....09/30/2028 ...
63946B-AG-5 ..... NBCUNIVERSAL MEDIA LLC .. | 1.GFE L . 104.6617 |..ooevvnnnnnns 3,349,173 |.... .3,200,000 |.. 03,783,674 [oiiiiiiiiiiiees e (20,704) L e e 5.950 |...... 4.467 ....04/08/2016 ...|....04/01/2041 ...
641423-8P-2 ... NEVADA POWER CO |- LFFE L . 109.3879 |..eeeennnnnnns 1,093,879 |.... 1,000,000 |-eveeniieeennnnnn889,997 [ 540 [ e [ 6.650 |...... 8.013 ....04/01/2009 ...|....04/01/2036 ...
651639-AV-8 ..... NEWMONT CORPORAT [ON .. 2.AFE ..|... ...95.6815 |.....oouunnnns 4,784,074 |..............5,000,000 |..............4,800,388 |.....ccevvrrnnnns foovvernnnnnnd 429 | oo e 5.450 |...... 5.773 ....08/09/2019 ...|....06/09/2044 ...
6533%K-CF-5 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC .. .. 2.AFE ..|... . ...98.7395 |..ocoiininnnns 2,962,185 |.... . s . 002,959,363 oenieeeeeiiieeee feeeeeeenens 1,908 [ e e 4.200 |...... 5.17 s ...12/05/2022 ...|....06/20/2024 ...
654730-BF-9 ..... NISOURCE INC ..ivvvvnniiiiiiiiniiiiiiiiiin i ccieiie s L 2BFE 9,096,785 [...84.1008 |.............. 7,148,564 |.............. 8,500,000 |...eeunnnnnnns 9,082,240 J..eeniviiinnnnnns foveeennn (13,194) | oo ovnens 4.375 |...... 3.967 LY VAN 371,875 |....08/09/2017 ...|....05/15/2047 ...
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654730-BG-7 ..... NISOURCE INC ... .2.BFE .. 1,015,070 |...78.0373 |. ..780,373 |. .1,000,000 1,013,670 |.. ... (325) |. .3.864 9,985 . 39,500 |....12/21/2017 .. 03/30/2048 ...
65557F-AH-9 ..... [NORDEA BANK ABP .. . 1.GFE .. 1,703,418 |...91.1865 |. ..1,367,798 |. .1,500,000 . 1,665,498 |.. ..(26,688) | ......2.533 . 20,813 . 69,375 |....07/28/2021 .. 09/13/2033 ...
655844-BM-9 ... NORFOLK SOUTHERN CORP .. 2.AFE ..|... ...82.5637 |... 1,000,000 |eevenniieennnn.. 924,089 [oooiiiiiiiiiiii i 2,337 e oo 10000030950 Ll 4.536 [AO .ooeee eviininiinies 9,875 |... . 39,500 |....08/03/2015 ...|....10/01/2042 ...
655844-B7-0 ..... NORFOLK SOUTHERN CORP .. 2.AFE ..|... ...95.2847 |... .2,000,000 |-eevunneeeeenn 1,971,979 [ e, 430 [ e [+222223.800 | 4.083 [FA ...... .... 31,667 |... . 76,000 |....11/01/2018 ...|....08/01/2028 ...
664675-AL-9 ..... NORTHEASTERN UNIVERSITY ... .. 1.EFE ..|... .. 775,107 |...97.4109 |... 2o 700,000 |oevveniieennnnnn 752,528 [ e (15,883) [ e e 4611 2.144 (MS ...... ... 10,759 |[... . 82,277 |....07/28/2021 ...|....03/01/2026 ...
665501-AL-6 ..... NORTHERN NATURAL GAS CO ... .. 1.F FE ..|... .... 12,020,850 |...79.9933 |... ....11,998,99% |.... ...15,000,000 |.. 12,083,713 [ e 12,863 [ e 022042300 |- 5778 | ....... ... 297,417 |... ....10/03/2022 ...|....01/15/2049 ...
665501-AM-4 ..... NORTHERN NATURAL GAS CO ... .. 1.F FE ..|... .. 13,787,000 |...67.8792 |... .. 13,575,834 |.... ...20,000,000 |.. ...13,808,569 |....ocvvvvinniens v 21,569 [ s 0022230400 ..l 5.571 (A0 ...... ... 143,556 |... ....10/03/2022 ...|....10/16/2051 ...
665859-AS-3 ..... NORTHERN TRUST CORP .. 1.F FE ..|... 3,995,447 |...91.0040 |... .4,000,000 |.. 03,996,968 |..oieieeiiiiieee e 271 e e 0082375 | 3.385 [MN ...... ... 19,875 |... ....05/04/2017 ...|....05/08/2032 ...
666807-BH-4 ..... NORTHROP GRUMMAN CORP ... .. 2.AFE ..|... .. 465,584 |...92.8745 |... ... 400,000 |eevunniiinnnnnnnd87,025 [ e (1,834) [ e [ 4750 | 3.745 (D ....... e 1,583 |... ...12/15/2017 ...|....06/01/2043 ...
666807-BI-3 ..... NORTHROP GRUMMAN CORP ... .. 2.AFE ..|... .. 319,024 |...95.9776 |... ..333,000 |eeeerrnnneeeennn820,507 foiiiiiiiiiieee e 1,483 [ e 000222930 | 4.886 |JJ ....... e 4,49 |... ....09/28/2022 ...|....01/15/2025 ...
666807-BN-1 ... NORTHROP GRUMMAN CORP L2.AFE .. 2,797,800 |...92.4003 |. .3,000,000 . 2,879,504 |.. L4142 . 44,958 ....11/16/2018 .. 01/15/2028 ...
666807-BP-6 ..... NORTHROP GRUMMAN CORP ... L2.AFE .. 1,907,640 |...83.3740 |. .2,000,000 01,915,993 |.. .4.307 . 17,016 ...03/28/2018 .. 10/15/2047 ...
667274-AB-0 ..... NORTHWELL HEALTHCARE INC .1.GFE .. ...91.53%5 |. .1,000,000 .1,046,855 |.. (9,585) | ......2.308 5,652 ....07/28/2021 .. 11/01/2027 ...
66989H-AH-1 ..... NOVARTIS CAPITAL CORP .. 1.DFE ..|... ...93.3109 |... .5,000,000 |.. .... 4,603,288 e 2,768 [ e [0 40400 .. 5.009 [MN ...... ... 33,611 [... ....10/03/2022 ...|....05/06/2044 ...
66989H-AN-8 ..... NOVARTIS CAPITAL CORP ... .. 1.DFE ..|... ...94.9125 |... .1,000,000 |.. 1,078,083 [ouiiiiiiiiiiiis e (18,372) [cevvvvvvvvvininnns foeeeeeieiieiiienns 2002232100 e L T 1 A 3,789 |... ....07/28/2021 ...|....05/17/2027 ...
67066G-AH-7 ..... NVIDIA CORP .. 1.F FE ..|... ...75.9755 |... 5,924,176 e e (16,041) [eooeeeeeeiiiieeee Joeeeeenieeeeeeeen 0222232500 |o..ee 2.840 (A0 ...... .... 46,156 |... . ....09/28/2021 ...|....04/01/2050 ...
67077M-AQ-1 ..... LU= 1 P ey A & IR, .. 2.BFE ..|... . 102.3172 |... o 1,896,910 [oieiiiiiinins i (9,588) [ o e 60125 | 4.740 (W ....... .... 46,036 |... .. 99,838 |....04/10/2018 ...|....01/15/2041 ...
67077M-AT-5 ... NUTRIEN LTD .eeeeeeieiieeeeeeeeeeeeeeeeeeeeeeemnmeeeeee foee wen | Conenn [ 1,2 s .. 2.BFE ..|... L..94.1419 |l 4,471,738 |.... i 4,920,650 |ooeeieiiiiiieee feeeeennn (25,104) [ e [0een40200 . 3.531 (A0 ...... .... 49,875 |... ...06/06/2019 ...|[....04/01/2029 ...
677415-C0-2 ..... OHIO PONER €O evvveveeeeeviieeeceviieeeccvvnneeeeenns foes ven e [1,2 s .. 1.G FE ..|... ...81.6478 |....ooonnnnnns 3,524,735 |.... 003,668,552 [oiiiiiiiiiniens v 3,089 [ e 40150 | 5.247 (A0 ...... ... 44,789 |... ....10/03/2022 ...|....04/01/2048 ...
677415-CR-0 ..... OHIO PONER €0 evveeeeeeeeee e e eeen e e eeem e eeeenes foewen | [1,2 s .. 2.AFE ..|... ...79.3819 |... 20e5,089,526 |.oeeeeeiniiiieee feeeeennn (14,326) [ oo [-222224.000 ... 3.248 (D ....... .... 15,000 |... ....11/21/2019 ...|....06/01/2049 ...
677415-CU-3 ..... OHIO POMWER CO .. 1.G FE ..|... ...65.5199 |... 03,396,099 [oiiiiiiiiiniens 2,272 e e [0002222.900 |l 3.056 (A0 ...... .. 25,375 |... ...09/30/2021 ...|....10/01/2051 ...
68233J-BP-8 ..... [ONCOR ELECTRIC DELIVERY COMPANY LLC 1FFE .. ...80.9363 |. . N ...97,000 117,450 |.. .2.668 ....07/27/2021 .. 06/01/2049
682680-AZ-6 ..... ONEQK INC ... .2.CFE .. ... 74.7321 ...176,974 |. . 103,000 117,284 .. .3.625 ....07/27/2021 .. 09/01/2049 ...
68268N-AM-5 ..... ONEOK PARTNERS LP . .2.CFE .. ...95.3899 |. ..2,928,470 |. .3,070,000 .2,984,545 |.. .6.445 ...08/03/2015 .. 09/15/2043 ...
68389X-AM-7 ..... ORACLE CORP ...vvveeiiiiiriieieecieii e erenns e eennnns [een o .2.BFE .. 1,119,661 |...92.1848 |. ..921,848 |. .1,000,000 .1,096,888 |.. . 4.566 ....08/03/2015 .. 07/15/2040 ...
68389X-BF-1 ..... ORACLE CORP ....eeeeeeeeeeeeeeeeeeee e e e eeeeee e e eennnns foen o .2.BFE .. . 10,034,115 |...75.8325 |. .. 7,583,248 |. 10,000,000 ......4.104 ....03/30/2016 .. 05/15/2045 ...
68389X-BQ-7 ..... ORACLE CORP .. .. 2.BFE ..|... ... 73.5156 |..ocoevnnnnnns 3,675,780 |..............5,000,000 |[.............. 5,410,363 |......cceevrrunns foereeennn (10,533) |ovvvneniiiiiinins fooeiiiiiiniiis 10024.000 ... 3.497 ....09/17/2019 ...|....11/15/2047 ...
685218-AB-5 ..... ORANGE SA .. 2.AFE ..|... ...97.9899 |.............. 5,005,477 |..............5,200,000 |..............5,745,700 |.eeeeeeeennnnnns foeeeeeenn (15,808) |oeeneeeeeiiiies e 1e22225.500 ...l 4.693 . ....08/09/2017 ...|....02/06/2044 ...
686514-AE-0 ..... ORLANDO HEALTH INC . .. 1.F FE ..|... ...90.8675 |... evevneneeennnn 900,000 [oanniiiiinnnnn 553,488 | e (9,197 [ e [3TTT 1.729 ... 18,885 |....07/28/2021 ...|....10/01/2028 ...
69349L-AR-9 ... PNC BANK NA .. 1.G FE ..|... ...94.2839 |....coonennnns 2,358,040 |.... 10002,550,086 |..oeeeeenniiieee feeeeennnn (8,588) [ e e 40050 | 3.631 ..101,291 |....07/28/2021 ...|....07/26/2028 ...
693627-AY-7 ..... DUKE ENERGY INDIANA LLC ... |- 2.AFE L . 102.0548 |.............. 4,082,192 |.... 4,658,935 [oiiiiiiiiiiniees e (37,646) [ e el 6120 ) 4.420 .. 244,800 |....08/03/2015 ...|....10/15/2035 ...
695156-AV-1 ..... PACKAGING CORP OF AMERICA ... .. 2.BFE ..|... ...76.7039 |....cooeennnns 3,605,084 |.... e 4,808,015 [oeeiiiiiieeee e (2,298) [ e e 40050 | 3.910 ....11/21/2019 ...|....12/15/2049 ...
695156-AU-9 ..... PACKAGING CORP OF AMERICA . .2.BFE .. ...64.3769 |. ..2,253,191 |. 3,472,738 |.. .3.091 ....09/30/2021 .. 10/01/2051
701094-AN-4 ..... PARKER-HANNIFIN CORP . L2.AFE .. 10,171,270 |...89.5117 |. ..9,040,685 |. 10,100,000 10,148,060 |.. .3.165 ....06/13/2019 .. 06/14/2029
70213H-AC-2 ..... MASS GENERAL BRIGHAM INC .1.DFE .. 3,811,800 |...79.6946 |. ..3,187,783 |. .4,000,000 .3,827,913 |.. . 4.366 ....02/19/2015 .. 07/01/2055 ...
70450Y-AM-5 ..... PAYPAL HOLDINGS INC ... . 1.GFE .. . 12,441,660 |...91.0994 |. . 12,204,592 |. 13,397,000 12,445,950 |.. .5.542 ...10/03/2022 .. 06/01/2052 ...
70450Y-AN-3 ..... PAYPAL HOLDINGS INC .1.GFE .. . 28,021,500 |...91.4286 |. .27,428,583 |. 30,000,000 ......5.669 ....10/03/2022 .. 06/01/2062 ...
713448-EU-8 ..... PEPSICO INC .. 1.EFE ..|... ...4,980,518 |...82.2060 |.............. 3,534,859 |.... .4,300,000 |eevuneeeenn 4,959,978 [ e (16,402) [ e [en2.3.625 | 2.805 ....09/28/2021 ...|....03/19/2050 ...
T14264-AK-4 ..... PERNOD RICARD SA . |- 2.AFE L . 21,623,036 |...99.8191 |... ....18,915,714 |.... 18,950,000 |.............21,065,210 [.....cccvnuiiiies |oernnnnn (68,280) [ounnveiinnnnnnnns Jooviininiiiiiinnn [00e225.500 |oeeeen 4.612 ....08/03/2015 ...|....01/15/2042 ...
T17081-EA-7 ..... PFIZER INC |- LEFE L. .. 1,951,600 |...94.7604 |.............. 1,895,209 |.... .2,000,000 |-eeveuneeeeen 1,978,976 [ooeeeeeiiiiiiis e id,908 [ e [+222223.000 |- 3.286 ....12/19/2016 ...|....12/15/2026 ...
717081-ED-1 ..... PFIZER INC ... .. 1.EFE ..|... .. 823,898 |...88.4062 |... ..663,047 |.... . 750,000 |.. 815,890 v oo (1716) e e 4125 3.576 . 12/2172017 ... |....12/15/2046 ...
717081-FA-6 ..... PFIZER INC ... T .. 1.EFE ..|... .. 119,263 |...68.0983 |... ... 79,675 |.... . 117,000 |.. e 119,187 e oo (56) | e [1222222.700 . 2.603 ....07/27/2021 ...|....05/28/2050 ...
718172-AW-9 ..... PHILIP MORRIS INTERNATIONAL INC ...ooovvvvvvvvnnnnnnnnnafons e oeeennn | s LAFFE 4,723,015 [...79.4311 [....oovvnnnnns 3,971,554 |...covvnnnnnns 5,000,000 |..ceeunnnnnnns 4,768,417 [ o895 [ e [ 40125 L 4.476 ...08/03/2015 ... |....03/04/2043 ...
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718172-BD-0 ..... PHILIP MORRIS INTERNATIONAL INC weveeeeees | LFFE L ...87.8749 |. . 750,000 775,270 |.. .4.875 |......4.622 s . 36,563 |....06/03/2015 .. 11/15/2043 ...
718172-BL-2 ..... PHILIP MORRIS INTERNATIONAL INC .. 1.F FE .. ...80.7253 |. . 300,000 297,732 |.. .4.250 |......4.304 s . 12,750 |....05/08/2015 .. 11/10/2044 ...
718546-AH-7 ..... PHILLIPS 66 |- 2.AFE L . 102.9287 |... 4,125,000 |oeevennennnn 4,943,381 [ e (26,574) [ e [ 5.875 |...... 4.347 ...01/18/2013 ...|....05/01/2042 ...
718547-AN-2 ..... PHILLIPS 66 CO .. 2.AFE ..|... ...88.9959 |... 289,000 |eeerrunieeeennn105,084 |ouenieiiiiiiees foeeeeeenes (1,045) | oo e 4.900 |...... 3.695 ....07/27/2021 ...|....10/01/2046 ...
72650R-AN-4 ..... PLAINS ALL AMERICAN PIPELINE LP ....cevvnnivvivnnnnnns fooe wee | e [T s .. 2.CFE ..|... ...97.3345 |... .3,000,000 |eeeeniiennnnn 3,323,953 [ooiiiiiiiiiiniin Joeeennnn (16,001) o i e 6.700 |...... 5.546 ....08/03/2015 ...|....05/15/2036 ...
72650R-AR-3 ..... PLAINS ALL AMERICAN PIPELINE LP . |- 2.CFE ..|... ...98.7800 |... 281,752 [eeeeeeeeeniieeeee eeeennnees (1487 [ oo e 6.650 |...... 5.352 ...06/05/2015 ...|....01/15/2037 ...
731020-AA-4 ..... POLAR TANKERS INC | LR FE L . 101.4030 |... D 163 I R R (17N AU AP RN 5.951 [...... 4.669 ...08/03/2015 ...|....05/10/2037 ...
74005P-BS-2 ..... LINDE INC .. 1.F FE ..|... ... 78,148 ]...55.8043 |...........eeeenni49,108 [oeenniiinnnnn i 88,000 |oeeeinniieeeennn 78,482 | e 285 s e e 2.000 |...... 2.548 ....07/27/2021 ...|....08/10/2050 ...
740189-AH-8 ..... PRECISION CASTPARTS CORP .. .. 1.CFE ..|... 3,762,868 |...83.0289 |... e 3,803,008 [oaeniiiiiiiinns e 6,119 e [ e 3.900 |...... 4.268 ....08/03/2015 ...|....01/15/2043 ...
74052B-AA-5 ..... PREMIER HEALTH PARTNERS .. 2.AFE ..|... ...88.0009 |... ..539,000 |oeerrriieeeennnn888,922 | e (5,887) | e e 2911 ... 1.776 ....07/28/2021 ...|....11/15/2026 ...
74251V-AA-0 ..... PRINCIPAL FINANCIAL GROUP INC . .1.GFE .. . 102.3943 |. .2,700,000 .2,976,933 |.. .6.050 |......5.011 ....09/30/2013 .. 10/15/2036 ...
743263-AE-5 . PROGRESS ENERGY INC .2.BFE .. . 113.5831 .2,960,000 .3,044,862 |.. .7.750 |......7.278 ...04/20/2009 .. 03/01/2031 ...
743315-Al-3 ..... [PROGRESSIVE CORP . 1FFE .. ...89.9771 . 280,000 .307,456 |.. .3.200 |......1.705 ....07/28/2021 .. 03/26/2030 ...
T4340X-BM-2 ..... PROLOGIS LP .. 1.G FE ..|... ...83.5389 |... 01,565,000 |-eevenneeeennn 1,619,542 [ e (7,280) [ e et 2.250 |...... 1.722 ...07/27/2021 ...|....04/15/2030 ...
74340X-BP-5 ..... PROLOGIS LP .. 1.G FE ..|... ...67.3485 |... 113,000 [oeeeveeneenn 119,215 o e (158) [ e e 3.000 |...... 2.7110 ....07/27/2021 ...|....04/15/2050 ...
744560-BB-1 ..... PUBLIC SERVICE ELECTRIC AND GAS CO . .. 1.F FE ..|... ...81.9697 |... 1,005,000 |-.evenieeeenn 1,086,560 [oeeeeeneeniieenn Joeneneen (1,104) [ s s 3.800 |...... 3.575 ...04/27/2016 ...|....01/01/2043 ...
744560-CA-2 ..... PUBLIC SERVICE ELECTRIC AND GAS CO . .. 1.F FE ..|... L T1.9186 [ 76,953 [ 107,000 [cieieeee 118,418 | o (301) s e e 3.200 |...... 2.632 ....07/27/2021 ...|....08/01/2049 ...
747525-BJ-1 ..... QUALCOMM INC .. 1.F FE ..|... ...72.9556 |... . . e 3,716,690 [oeeneeeeiiiiieee foeeeeenes (8,537) [ oo e 3.250 |...... 2.717 ...07/28/2021 ...|....05/20/2050 ...
T4834L-BA-T ..... QUEST DIAGNOSTICS INC ... .. 2.BFE ..|... .. 498,535 |...95.6746 |... ... 500,000 |.. 499,009 |.eevvenvviiiiiins foeviiiiinn 194 | e e 4.200 |...... 4.235 ....03/07/2019 ...|....06/30/2029 ...
749607-AC-1 ..... RLI CORP .. 2.BFE ..|... 1,078,154 |...99.6237 |... .1,000,000 |.. e 1,025,871 [ [eeeeeeenn (36,667 [ e e 4.875 |...... 1.160 ....07/28/2021 ...|....09/15/2023 ...
749685-AU-7 ..... RPM  INTERNATIONAL INC ... .. 2.CFE ..|... ...4,347,900 |...86.5844 |... .5,000,000 |.. 4351541 L e 384T L e e 5.250 |...... 6.342 ...10/03/2022 ...|....06/01/2045 ...
749685-Al-3 ..... RPM INTERNATIONAL INC ... .2.CFE .. 3,861,000 |...75.0779 |. N .5,000,000 .3,866,053 |.. .4.250 |......6.014 ....10/03/2022 .. 01/15/2048
754730-AH-2 ..... [RAYMOND JAMES FINANCIAL INC . . s .1.GFE .. . 22,326,416 |...72.6806 |. .21,862,312 |. 30,080,000 22,353,926 |.. .3.750 |......5.563 ....10/03/2022 .. 04/01/2061 ...
756109-AT-1 ..... REALTY INCOME CORP ....... . B . 1.GFE .. 1,899,392 |...88.5169 |. ..1,681,821 |. .1,900,000 21,899,572 |oeeeiiiiiiiies el N .4.650 |......4.652 ...03/08/2017 .. 03/15/2047 ...
760759-AN-0 ..... REPUBLIC SERVICES INC .2.BFE .. 3,418,431 [. 101.9205 |. .. 3,057,614 |. .3,000,000 .3,342,261 |.. ..(11,953) |. .5.700 |......4.746 ....08/03/2015 .. 05/15/2041 ...
761713-BB-1 ..... REYNOLDS AMERICAN INC ... .2.BFE .. . 12,490,752 |...85.5928 |. .. 8,730,466 |. 10,200,000 12,213,988 |.. .. (53,347) | .5.850 |......4.434 ....12/29/2017 .. 08/15/2045 ...
76720A-AD-8 ..... RIO TINTO FINANCE (USA) PLC . .. 1.F FE ..|... .. 14,392,863 |...93.7379 |... .... 14,037,246 |.... ...14,975,000 |.. ... 14,490,557 L4700 [ [ e 4.750 |...... 5.014 ....08/03/2015 ...|....03/22/2042 ...
76720A-AG-1 ..... RIO TINTO FINANCE (USA) PLC .... .. 1.F FE ..|... ...86.5644 |.............. 1,168,619 |.... .1,350,000 |.. e 1,840,583 [ o806 [ e e 4125 |...... 4178 ....03/11/2015 ...|....08/21/2042 ...
773903-AJ-8 ..... ROCKIELL AUTOMATION INC .. 1.G FE ..|... ...84.8068 |.............. 2,183,776 |.... .2,575,000 |.. ....2,692,697 e (2,821) [ e e 4.200 |...... 3.916 ...03/22/2019 ...|....03/01/2049 ...
775109-BB-6 ..... ROGERS COMMUNICATIONS INC .... .. 2.AFE ..|... .. 86.1101 |... .... 35,712,425 |.... 41,473,000 |.. ...35,445,131 e B4,854 | e s 5.000 |...... 6.246 ....10/03/2022 ...|....03/15/2044 ...
775109-BN-0 ..... ROGERS COMMUNICATIONS INC .... .. 2.AFE ..|... ...76.9008 |.........en... 3,891,183 |.... .5,060,000 |.. 4,061,807 [ e L 1ic70 R R RN 4.350 |...... 5.824 ...10/03/2022 ...|....05/01/2049 ...
78409V-AR-5 ..... S&P GLOBAL INC ... .. 1.G FE ..|... ...54.8886 |... ..4,331,263 |.... .7,891,000 |.. ....4,601,885 e 1,903 e e s 2.300 |...... 4.659 ....10/03/2022 ...|....08/15/2060 ...
78409V-BE-3 ..... S&P GLOBAL INC ... .1.GFE .. .. 77.7687 |. ..777,687 |. .1,000,000 ... 197,436 .. ..426 | .3.900 |......5.100 ....10/03/2022 .. 03/01/2062
784710-AA-3 ..... SSM HEALTH CARE CORP . 1EFE .. ...94.7710 |. ..947,710 |. .1,000,000 1,101,903 |.. .3.823 |......1.302 ....07/28/2021 .. 06/01/2027
79466L-AL-8 ..... SALESFORCE INC 1FFE .. ...66.0025 |. .. 3,300,127 |. .5,000,000 .5,034,543 |.. .2.900 |......2.864 ...09/28/2021 .. 07/15/2061 ...
817826-AB-6 ..... 7-ELEVEN INC ... .2.BFE .. ...95.2045 |. ..380,818 |. . 400,000 .382,486 |.. .0.800 |......4.908 ....00/28/2022 .. 02/10/2024 ...
824348-AQ-9 ..... [SHERWIN-WILLIAMS CO .2.BFE .. ...79.5951 ..2,387,853 |. .3,000,000 . 2,835,487 |.. .4.000 |......4.416 ....08/03/2015 .. 12/16/2042 ...
824348-AX-4 ..... SHERWIN-WILLIAMS CO ... e [ 1,2 .. 2.BFE ..|... ...84.4019 |....ooeeennns 6,625,551 |.... .7,850,000 |.. 8,037,364 |oieeeieiieeee feeeeeeeen (4,490) [ e e 4.500 |...... 4.337 ...08/02/2019 ...|....06/01/2047 ...
824348-80-8 ..... SHERWIN-WILLTAMS €O ...ovvvvvvneiiiiniieeecennieeeees oo ven | s T .. 2.BFE ..|... ...98.5464 |.............. 9,854,643 |.... .. 10,000,000 |.. 9,875,764 [ e 19,064 | e e 4.050 |...... 4.864 ....00/28/2022 ...|....08/08/2024 ...
82481L-AD-1 ..... SHIRE ACQUISITIONS INVESTMENTS IRELAND D .. [V 1,2 e .. 2.BFE ..|... L..93.9212 |t 9,392,124 |.... .. 10,000,000 |.. e 9,995,334 [ e 1162 [ e e 3.200 |...... 3.213 ....09/19/2016 ...|....09/23/2026 ...
82620K-AT-0 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV . [CR—. T .. 1.EFE ..|... ...87.2485 |... .. 7,634,244 |.... .8,750,000 |.. 9,072,734 Lo e (7,788) [ o e 4.200 |...... 3.962 ....06/19/2017 ...|....03/16/2047 ...
828807-CE-5 ..... SIMON PROPERTY GROUP LP ...eeeeeeeeeeeeeeeeeeeeeee oo ven | s 1,2 e .. 1.G FE ..|... . . 108.4300 |... ... 600,000 |.. 724,311 U A JUTP SO 6.750 |...... 4.923 ...05/07/2015 ...|....02/01/2040 ...
828807-DJ-3 ..... SIMON PROPERTY GROUP LP ....ceevvvniiiiinnnnniiiiinnnnnn fone ven | nnnnns 1,2 e LAGFE 120,126 )...73.0600 |.......ooeeeennnnn 76,713 [oiiiiiinnnnnns 105,000 |.oevenniiiinnnnn 119,640 [.oovvvvvinnnniins Jovieneeen (B45) o i o 3.800 |...... 3.040 ...07/27/2021 ...|....07/15/2050 ...
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832696-AN-0 ..... J M SMUCKER €0 v feen e .2.BFE .. . 15,473,326 |...89.7226 |. . 16,503,573 |. .18,394,000 15,508,837 |.. 35,510 | .4.250 |......6.090 230,180 ....10/12/2022 .. 03/15/2035 ...
832696-AP-3 ..... J M SMUCKER CO ... .2.BFE .. ...82.0541 .. 1,476,974 |. .1,800,000 1,997,436 |.. (5,692) |- .4.375 |...... 3.650 . 23,188 ....07/14/2016 .. 03/15/2045 ...
842400-FF-5 ..... SOUTHERN CALIFORNIA EDISON CO . | 1.GFE L ...98.1762 |....ccvvnnnnns 3,730,694 |.... .3,800,000 |.. .... 4,298,405 L (25,415) [ e e 5.550 |...... 4.29% ... 97,248 |... ....08/03/2015 ...|....01/15/2037 ...
842587-CX-3 ..... SOUTHERN CO .. 2.BFE ..|... ...83.8743 |... .3,000,000 |.. ....3,125,613 e (8,278) e e e 4.400 |...... 4.115 ....66,000 ... ....07/31/2017 ...|....07/01/2046 ...
845743-85-1 ..... SOUTHWESTERN PUBLIC SERVICE CO .. 1.G FE ..|... ...84.3448 |... .1,000,000 |.. e 1211,286 e e (7170) [ o e 4.400 |...... 2.885 [MN ..o |oeviinniiiis 5,622 |... ....10/06/2020 ...|....11/15/2048 ...
84756N-AE-9 ..... SPECTRA ENERGY PARTNERS LP .. 2.AFE ..|... ...97.6%1 |... ....11,865,193 |.... 12,145,000 |.. 12,677,128 e e (14,096) [ e e 5.950 |...... 5.584 [MS ...... ...192,701 |... ...10/08/2022 ...|....09/25/2043 ...
84756N-AF-6 ..... SPECTRA ENERGY PARTNERS LP .. 2.AFE ..|... ...96.2022 |......ounnnnns 3,028,446 |.... 03,037,312 [ e 12,210 [ o e 3.500 |...... 5.212[MS ...... e 32,442 ... ....00/28/2022 ...|....03/15/2025 ...
84756N-AG-4 ..... SPECTRA ENERGY PARTNERS LP .. .. 2.AFE ..|... ...82.99%4 |... 6,494,786 |...oieeiiiieeee e 7,098 [ e e 4.500 |...... 5.832 [MS ...... ...103,019 |... ....10/03/2022 ...|....03/15/2045 ...
84765E-AA-6 ..... BHSH SYSTEM .. 1.DFE ..|... L TA4580 | 414,731 857,000 [ 837,608 [ o (2,108) [ e | 3.487 |...... 2.709 [ ....... e 8,956 |... ....07/28/2021 ...|....07/15/2049 ...
854502-AH-4 ... STANLEY BLACK & DECKER INC .. 1.G FE ..|... ...96.2009 |... 22,500,000 |-eveeieeeennn 2,575,220 [ooriiiiiiiiiiiiii e (11,836) [ s et 4.250 |...... 3.654 [MN ...... .. 13,576 |... ....02/07/2019 ...|....11/15/2028 ...
854502-AJ-0 . STANLEY BLACK & DECKER INC .. .1.GFE .. ...87.3714 |. .. 2,446,399 |. .2,800,000 .2,880,056 |.. .4.850 |......4.653 ...08/22/2019 .. 11/15/2048 ...
854502-AN-1 . STANLEY BLACK & DECKER INC . 1.GFE .. ...61.1940 |. ...72,821 | . 119,000 119,024 |.. .2.750 |......2.749 ....07/27/2021 .. 11/15/2050 ...
855244-AS-8 ..... [STARBUCKS CORP ... L2.AFE .. ...86.2476 |. ..6,899,809 |. .8,000,000 .7,709,885 |.. .4.500 |......4.744 ....02/07/2019 .. 11/15/2048 ...
855244-BA-6 ..... STARBUCKS CORP ... .. 2.AFE ..|... ... 72.6250 |...coonnnnnnns 2,142,437 |.... .2,950,000 |.. e 8,284 877 oeeeeeeeiiieeee feeeeeenen (6,652) [ e e 3.500 |...... 2.982 ...07/21/2021 ...|....11/15/2050 ...
858119-BM-1 ..... STEEL DYNAMICS INC .... .. 2.CFE ..|... ...85.5885 |... . 650,000 |.. BA7,088 i el 2814 L e 3.250 |...... 5.736 ....10/04/2022 ...|....01/15/2031 ...
858119-BP-4 ..... STEEL DYNAMICS INC .... .. 2.CFE ..|... ...65.2554 |... . 116,000 |.. e 118,800 e [ (B8) | e s 3.250 |...... 3.118 ...07/27/2021 ...|....10/15/2050 ...
85917P-AB-3 ..... STERIS IRISH FINCO UNLIMITED CO .. .. 2.BFE ..|... ...71.5453 |... 48,000,000 |.. ..34,433,108 [oieiiiiiinnnes e 47,828 e e e 3.750 |...... 5.797 ....10/03/2022 ...|....03/15/2051 ...
863667-AF-8 ..... STRYKER CORP .. 2.AFE ..|... 195,840 |...97.7078 |... ... 200,000 |.. 196,481 [ooeeeeeeiieieeenn oo 841 [ e [t 3.375 |...... 4.717 ....09/28/2022 ...|....05/15/2024 ...
863667-AJ-0 ..... STRYKER CORP .. 2.AFE ..|... ...1,483,410 |...88.5761 |.............. 1,328,641 |[.... .1,500,000 |.. 1,485,553 [ 339 e e e 4.625 |...... 4.694 ....03/03/2016 ...|....03/15/2046 ...
8656211-AK-6 ..... SUMITOMO MITSUI FINANCIAL GROUP INC ...eeeeeeveennnnnn oo e | D | s .. 1.G FE ..|... ...92.4488 |....ooonennens 1,848,975 |.... .2,000,000 |.. e 1,956,526 |.eeeeeeiiiiieee foeeeennenn 10,5000 [oeeiiiiiiiees e e 3.010 |...... 3.628 ....12/19/2016 ...|....10/19/2026 ...
86765B-AK-5 ..... ENERGY TRANSFER LP . .. 2.CFE ..|... ...92.1404 |......ooennnns 1,519,395 |.... .1,649,000 |.. e 1,790,985 [oenniiiiiiiinins i (4,586) [ e e 6.100 |...... 5.351 ....07/28/2021 ...|....02/15/2042 ...
871829-AY-3 ..... SYSCO CORP ... .2.BFE .. .. 88.6810 |. ..2,930,907 |. . 3,305,000 . 3,453,432 |.. .4.850 |......4.528 ....03/22/2018 .. 10/01/2045
871829-BD-8 ..... SYSCO CORP ... .2.BFE .. ...84.3193 |. .. 7,416,728 |. .8,796,000 9,239,684 .4.500 |......4.154 ...07/3172017 .. 04/01/2046 ...
87264A-CX-1 ..... T-MOBILE USA INC . . .2.CFE .. ...97.3591 .38,389,682 |. 39,431,000 39,085,723 .5.800 |......5.857 ....10/03/2022 .. 09/15/2062 ...
873050-CM-1 ... S RN Y 1FFE .. ...82.3733 |. .1,900,000 1,898,312 |.. .4.200 |......4.206 ....06/06/2016 .. 07/01/2046 ...
874060-AZ-9 ..... TAKEDA PHARMACEUTICAL CO LTD ...eeeveeeeeeeeemnniaee foen o .2.BFE .. ...67.8940 |. 1,983,217 |.. .3.175 |......2.939 ...08/25/2020 .. 07/09/2050 ...
878091-BG-1 ..... TEACHERS INSURANCE AND ANNUITY ASSOCIATI .. .. 1.DFE ..|... ...69.5912 |....oiiiiii 55,678 | 80,000 [oiiiiiiiininninnnn85,6865 | e (187) e e e 3.300 |...... 2.918 ....07/27/2021 ...|....05/15/2050 ...
87971M-BK-8 ..... TELUS CORP .. 2.BFE ..|... ...82.3243 |... eeeeneneeeeenn 850,000 [eeniiiinne 927,741 | e (T8) | [ e 4.300 |...... 3.746 ....08/02/2019 ...|....06/15/2049 ...
880451-AV-1 ..... TENNESSEE GAS PIPELINE COMPANY LLC .. 2.BFE ..|... . 107.0471 |... ..4,312,926 |.............. 4,029,000 |.......0oeeee 4,145,125 |oeenniiiinnnnns forneennnn (16,130) Jvnenincciiiiees oo e 7.000 |...... 6.39% ...09/03/2009 ... |....10/15/2028 ...
882384-AE-0 ..... TEXAS EASTERN TRANSMISSION LP . .. 1.G FE ..|... .. 80.7166 |... .... 16,143,320 |.... 15,720,708 |.eeeeeeeiiieeee e 19,708 | e e 4.150 |...... 5.777 ....10/03/2022 ...|....01/15/2048 ...
883556-BY-7 ..... THERMO FISHER SCIENTIFIC INC ... .. 1.G FE ..|... ...87.5132 |t 1,312,698 |.... 1,484,228 Lo 362 e i e 4.100 |...... 4.169 ....08/10/2017 ...|....08/15/2047 ...
883556-C-2 ..... THERMO FISHER SCIENTIFIC INC ... .. 1.G FE ..|... ...74.0143 |... ..2,220,430 |.... 023,000,950 [..eeeeeinniiiees feeeeernieeeeee 46 [ e e 2.800 |...... 2.798 ...09/30/2021 ...|....10/15/2041 ...
884903-B0-7 ..... THOMSON REUTERS CORP .. .2.BFE .. ...99.3348 |. ..306,945 |. ..309,000 ....307,421 |.. .4.300 |......4.893 ....00/28/2022 .. 11/23/2023 ...
88579Y-BD-2 ..... 3\ CO . 1EFE .. ...79.08%8 |. ..4,112,670 |. .5,200,000 .5,819,492 |.. ..(15,569) | .4.000 |...... 3.300 ....12/09/2019 .. 09/14/2048
88579Y-BK-6 ..... 3 CO ... .1EFE .. ...69.8985 |. .2,000,000 . 1,994,061 |.. L. 138 .3.250 |......3.267 ....00/25/2019 .. 08/26/2049 ...
88732J-AJ-T7 ..... TIME WARNER CABLE LLC .2.CFE .. ...95.5669 |. .2,000,000 .2,028,447 |.. (1,185) | .6.550 |......6.397 ...09/10/2015 .. 05/01/2037 ...
88732J-AU-2 ..... TIME WARNER CABLE LLC .2.CFE .. ...95.0826 |. ..250,000 .264,810 |.. .6.750 |......6.172 ....06/05/2015 .. 06/15/2039 ...
88732J-BB-3 ..... TIME WARNER CABLE LLC ... .. 2.CFE ..|... ...83.3627 |... 21,250,000 |-eeeeneeeeenn 1,197,771 [ e 1510 [ e et 5.500 |...... 5.871 ....06/05/2015 ...|....09/01/2041 ...
891160-MJ-9 ..... TORONTO-DOMINION BANK 1.F FE . ...92.23% |... .2,000,000 |eevuniinennnn 2,172,358 [ooeiiiiiiiiiiiii o (45,234) [ s e 3.625 |...... 1.238 ...07/28/2021 ...|....09/15/2031 ...
89153V-AL-3 ..... TOTALENERGIES CAPITAL INTERNATIONAL SA .... [V T |- LEFE ... ...98.6471 |... 100 200,000 |-eeniniieeennnnn 197,854 [ e 822 [ e [t 3.750 |...... 4.629 ....09/28/2022 ...|....04/10/2024 ...
89153V-AT-6 ..... TOTALENERGIES CAPITAL INTERNATIONAL SA .... [CR—. 1,2 e .. 1.EFE ..|... ...88.4949 |... ... 12,743,261 |.... 14,400,000 |............. 14,750,861 [......covvvvvviins Jovnnnnenn (47,046) [oeeiinnninii i e 2.829 |...... 2.437 ...01/13/2020 ...|....01/10/2030 ...
892331-AL-3 ..... TOYOTA MOTOR CORP [V 1,2 e .. 1.EFE ..|... 188,996 |...94.9026 |... 189,805 |.... ... 200,000 |.. 190,855 [ooeeeeeeiieeeeenn Jeeeeeeees 1,859 [ e [ 0.681 |...... 4.552 ....00/28/2022 ...|....03/25/2024 ...
89236T-40-9 ..... TOYOTA MOTOR CREDIT CORP ....eevvnvivvvvnnnnninvrnnnnnnnnafons von | unnnns 1o LAEFE L 11,976,087 [...79.2320 |.............. 9,850,918 |............. 12,433,000 [...cevvennnns 12,018,449 [ oo 42,361 [ i fonnns 1.900 |...... 2.326 ...01/06/2022 ... |....09/12/2031 ...
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893521-AB-0 ..... TRANSATLANTIC HOLDINGS INC .1.GFE .. . 124.5515 |. ..4,982,061 |. .4,000,000 .5,094,025 |.. .8.000 |......5.4% . 27,556 ....08/03/2015 .. 11/30/2039 ...
893526-87-9 . TRANSCANADA PIPELINES LTD . L2.AFE .. . 114.7924 |. .. 4,542,335 |. . 3,957,000 . 4,969,399 |.. .7.625 |......5.246 139,127 ....08/03/2015 .. 01/15/2039 ...
893526-DF-7 ..... TRANSCANADA PIPELINES LTD . |- 2.AFE L ...98.3113 |t 1,966,226 |.... .2,000,000 |.. 2,115,397 [ e (7,827) [ o v 5.600 |...... 4.926 ... 28,311 [... ....08/03/2015 ...|....03/31/2034 ...
898813-A0-3 ..... TUCSON ELECTRIC POWER €O ..eevvveeeeeeeeeeeeeeeeeee fo wen e [1,2 s .. 1.G FE ..|... ...86.0404 |... .5,000,000 |.. 4,485,415 [ 2,515 [ o e 4.850 |...... 5.608 .. 20,208 |... ....10/08/2022 ...|....12/01/2048 ...
898813-AR-1 ..... TUCSON ELECTRIC POWER CO ..ovvvvnneeeeevniieeeccevienes foes e e 1,2 s .. 1.G FE ..|... ...76.3809 |.................763,809 |[.............. 1,000,000 |.......coeeeeennn 795,949 |oiiiiiiniinnns i 849 Lo [ e 4.000 |...... 5.440 ....10/03/2022 ...|....06/15/2050 ...
902133-AG-2 ..... TYCO ELECTRONICS GROUP SA . .. 1.G FE ..|... . 113.8905 |... . reeernenneee 1,250,383 [oeeciiiiieee e (11,460) [ oo e 7125 |...... 4.745 ...08/08/2015 ...|....10/01/2037 ...
902494-AX-1 ..... TYSON FOODS INC .. 2.BFE ..|... ...98.4521 1.0 200,000 |eeviniiiennnnnnn 197,083 [ e 44 [ e [ 3.950 |...... 4.8% ....00/28/2022 ...|....08/15/2024 ...
902494-8D-4 ... TYSON FOODS INC .. 2.BFE ..|... ...86.0621 |... 7,250,000 |-eevenieeeennn 7,706,346 [ooeeeenniiieie e (11,019) [ s et 4.550 |...... 4.133 ....12/21/2017 ...|....06/02/2047 ...
902494-BH-5 ... TYSON FOODS INC .. 2.BFE ..|... ...92.7885 |... .4,000,000 |.evennennnnnn 3,899,191 oo o 1813 [ e e 5.100 |...... 5.280 ....02/08/2019 ...|....09/28/2048 ...
902494-BK-8 ..... TYSON FOODS INC .. .. 2.BFE ..|... ...95.5592 |... e 775,000 |-evvenieeeennnn 784,046 [ e (1,821 e s et 4.350 |...... 4.126 ...03/08/2019 ...|....03/01/2029 ...
902613-AE-8 ..... [UBS GROUP AG ... .1.GFE .. ...75.5148 |. ..8,376,862 |. 11,093,000 .8,090,823 |.. .2.0% |......5.993 ....11/10/2022 .. 02/11/2032 ...
906548-C0-3 . UNION ELECTRIC CO .. 1FFE .. ...71.2843 |. ..784,127 |. .1,100,000 1,093,891 |.. .3.250 |......3.281 ...09/25/2019 .. 10/01/2049 ...
907818-EG-9 ..... UNION PACIFIC CORP . .G FE .. ...77.5556 |. ..2,947,113 |. .3,800,000 .3,625,752 |.. .4.375 |...... 4.622 ....02/29/2016 .. 11/15/2065 ...
907818-EM-6 ..... UNION PACIFIC CORP .... GFE ... ...80.0796 |...ccvvunnnnns 1,201,1% |.... .1,500,000 |.. e 1,522,009 [oennieiiiieeee e (435) [ e e 3.799 |...... 3.715 ...12/22/2016 ...|....10/01/2051 ...
907818-FG-8 ..... UNION PACIFIC CORP .... GFE ... L. 77.8100 |..ocovvnnnnnns 7,780,999 |.... .. 10,000,000 |.. e 1,993,652 [onniiiiiiinnens e n,852 | o e 3.839 [...... 5.038 ....10/03/2022 ...|....03/20/2060 ...
907818-FN-3 ..... UNION PACIFIC CORP .... GFE ... ...64.7445 |.............. 6,798,175 |.... ...10,500,000 |.. e 8,594,899 [ e 19,987 | e e 2.973 |...... 3.871 ...09/16/2020 ...|....09/16/2062 ...
907818-GD-4 ..... UNION PACIFIC CORP G FE ... ...96.7324 |... ....19,346,478 |.... 19,585,247 o v AT e e e 5.150 |...... 5.275 . ....10/03/2022 ...|....01/20/2063 ...
91324P-BK-7 ..... UNITEDHEALTH GROUP FFE ... L 17.7762 |t 2,442,678 |.... e 2,827,398 oo e (2,819) [ e e 6.875 |...... 5.661 .... 53,866 |... ....10/08/2022 ...|....02/15/2038 ...
91324P-B0-4 ... UNITEDHEALTH GROUP FFE ... . 106.1352 |......eunnnnns 6,739,588 |.... 1,316,389 [ et (BA,767) [ o e 5.950 |...... 4.672 ... 142,734 ... ....08/03/2015 ...|....02/15/2041 ...
91324P-BIi-1 ..... UNITEDHEALTH GROUP FFE ... ...89.8822 |... e 3,462,754 i e (B36) [ e e 4.375 |...... 4.340 ... 44,443 .. ....08/03/2015 ...|....03/15/2042 ...
91324P-CR-1 UNITEDHEALTH GROUP FFE ... ...94.1694 |... . 8,667,540 [ooiiiiiiiiinnnns v 1136 [ o e 4.750 |...... 5.126 .. 153,867 |... ....10/03/2022 ...|....07/15/2045 ...
91324P-DK-5 ..... [UNITEDHEALTH GROUP FFE .. ...95.9586 |. . 400,000 .399,244 |.. 122 | .3.850 |[......3.889 ....11/20/2018 .. 06/15/2028
91324P-DQ-2 ...... [ UNITEDHEALTH GROUP FFE .. ...89.3220 |. A .8,000,000 .8,389,073 |.. ..(16,3%) |. .4.450 |......4.101 ...10/03/2022 .. 12/15/2048 ...
91324P-DT-6 ..... [UNITEDHEALTH GROUP FFE .. ...82.1371 ..185,630 |. ..226,000 .255,810 |.. (1,485) |. .3.500 |......2.501 ....07/28/2021 .. 08/15/2039 ...
91324P-DU-3 .| UNITEDHEALTH GROUP FFE .. ...79.6455 |. .. 3,982,274 |. .5,000,000 .5,194,871 |.. (4,524) |. .3.700 |......3.472 ...09/17/2019 .. 08/15/2049 ...
91324P-DV-1 UNITEDHEALTH GROUP FFE .. ...78.7964 |. ..787,965 |. .1,000,000 ... 800,148 |.. .3.875 |......5.083 ....10/03/2022 .. 08/15/2089 ...
91324P-EL-2 ..... UNITEDHEALTH GROUP ) RO (PR 1Y .. 1.F FE ..|... ...94.2401 |... ....38,846,724 |.... ...38,962,713 4.950 |...... 5.282 ....10/03/2022 ...|....05/15/2062 ...
920253-AE-1 ..... VALMONT INDUSTRIES INC ..eeeeeeemeeeeeeemeeeeeeeeenn oo wen e [1,2 s .. 2.CFE ..|... .. 1,480,200 |...84.8853 |... .... 1,481,850 5.250 |...... 5.329 ....09/08/2014 ...|....10/01/2054 ...
921814-AA-7 ..... VANDERBILT UNIVERSITY MEDICAL CENTER . .. 1.F FE ..|... .. 1,119,108 |...86.9920 |... .... 1,110,400 4172 |...... 3.188 ....07/28/2021 ...|....07/01/2037 ...
92343V-BG-8 ..... VERIZON COMMUNICATIONS INC .. 2.AFE ..|... 2,141,411 [...79.6977 |[..cevernnnnnns 2,032,291 |.... ....2,210,925 3.850 |...... 4.906 ...08/08/2015 ...|....11/01/2042 ...
92343V-CQ-5 ...... VERIZON COMMUNICATIONS INC .. 2.AFE ..|... L. 92,1705 |oooeeeinnnnnns 1,970,144 |.... ... 2,347,054 4.400 |...... 3.353 ....02/08/2022 ...|....11/01/2034 ...
92343V-CX-0 ... VERIZON COMMUNICATIONS INC |- 2.AFE ... ...85.6101 |..ceeennnnnnns 2,910,742 |.... ... 3,369,565 4.522 |...... 4.582 ....03/28/2016 ...|....09/15/2048 ...
92343V-DS-0 VERIZON COMMUNICATIONS INC L2.AFE .. ...91.4047 |. ..2,117,846 |. .2,614,280 |.. .5.012 |...... 4.200 ....06/08/2019 .. 04/15/2049
925650-AB-9 . VICI PROPERTIES LP . .2.CFE .. ...95.0538 |. .. 3,155,785 |. 3,317,775 |.. 4.750 |......4.765 ....04/20/2022 .. 02/15/2028
925650-AC-7 . VICI PROPERTIES LP .... .2.CFE .. ...95.3267 |. 1,582,424 |. .4.950 |......4.987 ....04/20/2022 .. 02/15/2030 ...
927804-FG-4 ..... VIRGINIA ELECTRIC AND POWER CO L2.AFE .. . 131.3989 |. .28,907,765 |. .8.875 |......6.356 ...10/19/2022 .. 11/15/2038 ...
927804-GC-2 ..... VIRGINIA ELECTRIC AND POWER CO L2.AFE .. ...71.8992 |. ..5,895,731 |. .8,200,000 .3.300 |......3.314 ... 1172172019 .. 12/01/2049 ...
928571-BM-1 ..... VODAFONE GROUP PLC .. 2.BFE ..|... ...88.5590 |... ....44,719,628 |.... 50,497,000 |.............43,946,706 |...eoeveeeeennns foeeeeeeen 27,546 oo e e 5.250 |...... 6.272 ....10/03/2022 ...|....05/30/2048 ...
9285711-BS-8 ..... VODAFONE GROUP PLC . [CR—. T .. 2.BFE ..|... ...84.0363 |... .8,075,000 |..evennennnnnn 9,031,418 [ e (20,133) o e e 4.875 |...... 4132 ...10/03/2022 ...|....06/19/2049 ...
92936U-AA-T ..... WP CAREY INC ..eeeeeee e eeeee e eeeee e e eeem e oo wen [ [ 1,2 s .. 2.BFE ..|... ...99.0982 |... +22200,000 |-eeeenieeeennnnn 199,146 [ e 170 [ e [t 4.600 |...... 4.958 ....09/28/2022 ...|....04/01/2024 ...
931427-AH-1 ... WALGREENS BOOTS ALLIANCE INC ...cevvvvvenvivviininnnnnns foee e e 1,2 s .. 2.BFE ..|... . ...97.5207 |... < ) I R MR R 3.800 |...... 3.827 ....11/06/2014 ...|....11/18/2024 ...
931427-A0-1 ..... WALGREENS BOOTS ALLIANCE INC .. 1.2 .. 2.BFE ..|... .. 7,996,010 |...95.1916 |....eennnnnens 7,615,330 |.... . s . ... 7,998,534 37 e e [t 3.450 |...... 3.456 ...05/27/2016 ...|....06/01/2026 ...
94973V-AH-0 ..... ELEVANCE HEALTH INC ...ecvvvniiiiiinnniniiiinninnnneienns fone ven | nnnnns 1o L 2BFE 6,819,759 [. 104.7207 |.............. 5,670,624 |.............. 5,415,000 [....ccevennnns 6,741,231 |ooovvvveiiiieiieee fornnnnnn (78,529) |.vvvenvvvvvnnnns fovviiiiiiiiiiiiin ovnnns 5.950 |...... 3.434 ...02/08/2022 ... |....12/15/2034 ...
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94973V-BB-2 ..... [ELEVANCE HEALTH INC ...ovvvniiiiiiiiiiiiiiiiiineccceniian foe e .2.BFE .. ...91.1007 |. ..3,119,288 |. . 3,424,000 .3,283,346 |.. .4.650 |......4.976 . 73,416 159,216 |....08/03/2015 .. 01/15/2043 ...
949746-SH-5 ..... [WELLS FARGO & CO . .. 2.AFE .. ...92.5577 |. .. 1,851,154 |. .1,950,902 |.. .3.000 |......3.697 .60,000 |....12/19/2016 .. 10/23/2026 ...
949748-FP-0 ..... WELLS FARGO & CO ... e | 2B FE ... ...93.4388 |......oonnnnns 9,180,360 |.... 10,502,118 [oeeneiiiiiiinees e (18,497) L o e 5.375 |...... 4.846 .. 528,004 |....08/03/2015 ... |....11/02/2043 ...
94974B-GA-2 ..... WELLS FARGO & CO ... v |- 2.AFE ... L9717 | 82875 e o122 | e s 3.300 |...... 4.959 ....09/28/2022 ...|....09/09/2024 ...
94974B-GH-7 ..... WELLS FARGO & CO ... - 2.AFE L. ...95.8726 |... 158,954 s e T2 e e e 3.000 |...... 5.126 e [-...09/28/2022 ... |....02/19/2025 ...
94974B-GU-8 ..... WELLS FARGO & CO ... .. 2.BFE ..|... ...84.2088 |....covnunnnnn 3,077,831 |.... 3,078,174 [ 2,980 [ e e 4.750 |...... 6.001 ... 86,806 |....10/03/2022 ...|....12/07/2046 ...
950000-2Z-5 ..... WELLS FARGO & CO ... | 2.AFE L ...85.1968 |... ... 37,622,929 |.... 37,485,758 o [ 22,622 e e e 4.611 |...... 5.660 1,018,109 |....10/03/2022 ...|....04/25/2053 ...
960413-AS-1 ..... WESTLAKE CORP .. .. 2.BFE ..|... ...83.5178 |... . 985,904 [ e (5,996) | e e 5.000 |...... 3.307 .. 38,750 |....09/01/2021 ...|....08/15/2046 ...
960413-AZ-5 ..... WESTLAKE CORP .. .. 2.BFE ..|... ...61.9739 |... ..2,138,100 |.... .3,450,000 |.. e 2,875 [ e e 3125 |...... 3.345 . 106, ....08/09/2021 ...|....08/15/2051 ...
961548-AV-6 ..... WESTROCK MWV LLC . .. 2.BFE ..|... .... 16,557,897 . 113.0230 |... ....14,031,809 |.... ...12,415,000 |.. 14,555,432 | e (245,734) |oeeeeeeeeeeens e oo 8.200 |...... 5.239 1,018,030 |....10/02/2012 ...|....01/15/2030 ...
963320-AV-8 ..... WHIRLPOOL CORP . .2.BFE .. . 10,193,013 |...77.5111 .. 9,533,867 |. 12,300,000 10,193,924 |.. . 8,966 |. .4.500 |......5.823 ....10/03/2022 .. 06/01/2046 ...
963320-AX-4 . WHIRLPOOL CORP ... .2.BFE .. . 15,681,800 |...79.9552 |. 15,991,046 |. 20,000,000 15,697,629 |.. .4.600 |......6.251 ...10/03/2022 .. 05/15/2050 ...
96950F-AP-9 . WILLIAMS COMPANIES INC .. .2.BFE .. ...85.5155 |. .. 4,275,776 |. .5,000,000 . 4,967,453 |.. .4.900 |......4.949 ....06/24/2014 .. 01/15/2045 ...
98389B-AN-0 ..... XCEL ENERGY INC e [ 1,2 .. 2.AFE ..|... ...87.8721 |t 4,970,927 |.... .5,657,000 |.. 8,667,686 ..oeeeeeeiiiieee e (39,277) | e e 4.800 |...... 3.468 ....05/14/2021 ...|....09/15/2041 ...
98417E-AC-4 ..... GLENCORE FINANCE CANADA LTD .... [CR—. T [ 2AFE L. . 105.6675 |... ....17,568,272 |.... 16,626,000 |.. 17,049,586 [.nneiiiiiinnins i (2,372) [ o e 6.900 |...... 6.628 ....10/03/2022 ...|....11/15/2037 ...
98417E-AN-0 ..... GLENCORE FINANCE CANADA LTD ... [V 1. |- 2.AFE ... .. 94.5773 |t 8,511,958 |.... .9,000,000 |.. 8,283,024 [oeeieiiiieeee e 5UBTA s e e 6.000 |...... 6.809 . ....10/08/2022 ...|....11/15/2041 ...
98417E-AR-1 ..... GLENCORE FINANCE CANADA LTD .... [CR—. T .. 2.AFE ..|... . ...90.2707 |... ... 22,635,368 |.... 23,345,678 |oiiiiiiiiiiiees e 10126 [ e e 5.550 |...... 6.143 1,003,163 |....10/03/2022 ... |....10/25/2042 ...
98419M-AK-6 ..... XYLEM INC e eeee e e e o ven | s 1,2 e .. 2.BFE ..|... .. 1,106,779 |...83.2741 |... 916,016 |.... . s . e 1,905,961 [eeeeceiieeee e (152) [ e e 4.375 |...... 4.337 . ... 48,125 |....10/03/2016 ...|....11/01/2046 ...
98978V-AH-6 ..... ZOETIS INC ..iiiiieiiiiiiiiiniiniiiiiinnineescnnnnnnneees foee vee | onnnens 1,2 e L2AFE L 5,202,689 [...90.1365 [.............. 4,957,479 |..oovvvnnnnnns 5,500,004 [....ccovunnnns 5,248,062 |.....ooovvvvnnnes forviiinnenn 7,701 i o e 4.700 |...... 5.066 |FA ... Joeeeeeenn..... 107,708 ... 258,500 |....08/03/2015 ...|....02/01/2043 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 3,779,210,405 | XXX 3,532,108, 684 4,103,289,722 3,762,410,405 XXX XXX XXX 49,235,297 91,096,918 XXX XXX
008684-AA-0 ... AHVA 2006-6 ATA = CMO/RMBS ......eeeeeeeeneeeermeneeeee oo vee | s 4 s AR e 3,952,540 |...81.1916 |.............. 4,468,609 |......cccnnnnn 5,503,783 |...ceeeeennnnn 4,458,910 |oeeeeeeeenniiieee e 25,338 | o e 4.579 |...... 8.709 |MON ... |ovnnneeeeennnnns 3,500 |oeeeunieaenee 85,840 |....09/25/2013 ... |....12/25/2046 ...
02660X-AD-6 ..... AHVA 2006-2 2A1 - CMO/RMBS .. i L L TAFRM L. ...84.8261 |... 1,116,575 |.. 903,276 eveeeieiceiiis feeeniind (110) e i e 4.769 ....11/15/2012 ...|....09/25/2046 ...
07387U-FW-6 ..... BSABS 2006-IM1 A3 - RMBS N L TAFRM ... . 141.4458 |... 854475 s e 22128 | e s 4.949 ...06/17/2015 ...|....04/25/2036 ...
07401M-AG-6 ..... BSWF 2007-AR1 2A3 - RMBS .. i L L TAFRM L. ...87.3634 |... 01,468,468 |.......oovvnieeens oeiennnn. 87,185 lll0 120,324 [ e 4.789 ....06/27/2020 ...|....02/25/2037 ...
07401N-AA-7 ..... BSWF 2006-AR5 1A1 - RMBS 4 C1LARN L ...84.6757 |. .2,676,536 |.. .4.549 |.. ....06/03/2014 .. 12/26/2036
07401T-AA-4 ..... BSWF 2007-AR2 A1 - RMBS 4 CARN L ...90.8307 |. .1,345,980 |.. .4.559 |.. ....02/19/2010 .. 03/25/2037 ...
07401Y-AA-3 ..... BSWF 2007-AR4 1A1 - RMBS .. 4 C1LARN L ,440,777 |...88.7273 |. 1,712,386 1,476,268 |.. .4.789 |.. ...11/19/2012 .. 04/27/2037 ...
12566Q-AG-8 ..... CMALT 2007-A1 1A7 - CMO/RVBS |4 C1ARN L 545,512 |...88.2936 |. ..634,007 .582,587 |.. .6.000 |.. ...07/21/2010 .. 01/25/2037 ...
12566X-AK-4 ..... CMALT 2007-A7 2A1 - CMO/RMBS |4 .1.DFM .. 166,506 |...81.1375 |. ..204,8% 180,064 |.. .4.789 |.. ....10/23/2009 .. 07/25/2037 ...
12665E-AC-4 ..... CSMC 22NaM4 A1 - CMO/RMBS i L .. 1.AFE ..|... .. 861,533 |...97.0873 |... ....862,220 887 [ i [ 4.819 ....06/28/2022 ...|....06/25/2067 ...
12667G-18-4 ..... CWALT 2005-27 1A2 - CMO/RMBS .. N L TAFRM ... ...89.91% |... ....308,225 e 8,184 s e s 3.449 ....03/13/2009 ...|....08/25/2035 ...
12667G-MF-7 ..... CWALT 2005-16 A4 - CMO/RMBS ... i L L TAFRM L. ...84.0794 |... ....357,912 e (1,902) [ e e 4.869 ....03/13/2009 ...|....06/25/2035 ...
12667G-NS-8 ..... CWALT 2005-24 1A1 - CMO/RMBS .. N L TAFRM ... ...81.7416 |... ....505,291 e 3,189 e e s 3.359 ...10/09/2012 ...|....07/20/2035 ...
12667G-Y9-8 ..... CWALT 2005-38 A1 - CMO/RMBS ... i L L TAFRM L. ...89.5455 |... .. 461,617 e 8,024 1 [ e 3.549 ....10/16/2012 ...|....09/25/2035 ...
126676-23-0 ..... CWALT 2005-38 A3 - CMO/RMBS .... N L TAFRM ... ...88.3748 |... e 5,806 e e s 5.089 ....10/15/2012 ...|....09/25/2035 ...
12668A-EV-3 ..... CWALT 2005-59 1A1 - CMO/RMBS 4 C1ARN L ...87.7580 |. 32,014 |. .5.013 ....10/09/2012 .. 11/20/2035 ...
12668A-GN-9 ..... CWALT 2005-56 1A1 - CMO/RMBS .. 4 C1LARN L ...89.0331 1,445,132 (1,883) | .5.849 ....03/13/2009 .. 11/25/2035 ...
12668A-TN-5 ... CWALT 2005-62 1A1 - CMO/RMBS .. 4 C1ARN L ...79.5247 |. .5,035,678 . 3,508,234 ..(80,833) |. . . ...10/16/2012 .. 12/25/2035 ...
126694-D7-0 ..... CWHL 2006-HYB2 4A1 - CMO/RVBS . 4 C1LARN L ...83.5317 |. 64,203 .3.391 |.. ...03/17/2009 .. 04/22/2036 ...
126694-D7-0 ..... CWHL 2006-HYB2 4A1 - CMO/RVBS . 4 C1FEERN L ...83.5317 |. ..642,026 .3.391 ....11/09/2020 .. 04/22/2036 ...
17312V-AD-0 ..... CMLTI 2007-6 12A - CMO/RMBS ... N L TAFRM ... s ... 74.4867 |... . 2,458,460 |.. 100 868,862 |eenneeeeeinies feeeeee e (11,808) | [ oo 3.506 ....08/17/2009 ...|....03/25/2037 ...
17312V-AE-8 ..... CMLTI 2007-6 13A = CMO/RMBS .......eeevvvvvnnniiviinnnns fone venfnnnnns 4. AR 211,7151...88.2430 |.................534,605 |................. 605,832 [..oiiiiiinnnnnnns 203,418 |vvveneiiiiiiins foeennnn 8041 i e o 2.960 ...03/17/2009 ... |....03/25/2037 ...
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Showing All Long-Term BONDS Owned December 31 of Current Year
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23242G-AE-4 ..... [CWALT 2006-0A16 A2 = RMBS .......covvvmviivrirnnnninecns foen o |4 C1ARN L ...87.7281 ...85,466 |. 97,421 ..69,212 |.. .4.769 1,854 [....02/09/2010 .. 10/25/2046 ...
232450-AA-T7 . CWALT 2006-0A21 A1 - CMO/RMBS . 4 C1LARN L ...79.4010 |. ..1,017,570 |. . 1,281,559 .822,990 |.. .4.543 . 21,242 |....11/20/2012 .. 03/20/2047 ...
233320-GM-0 ... DSLA 2006-AR1 21A - RMBS i L L TAFRM L. ...86.8698 |.............. 2,007,719 |.... .2,311,181 |.. 2,017,367 [ooeiiiiiiiiiiinees e 20,049 Lo o e 2.989 . 35,408 |....10/18/2012 ...|....04/19/2046 ...
24381Y-AA-2 ..... DRMT 223 A1 - CMO/RMBS .. N .. 1.AFE ..|... . 100.0031 |..ccevvnnnnnns 1,934,325 |.... 1,934,265 |.. e 1,982,856 oeeieeeeiiiiieee e (21) [ e e 5.300 . 51,256 |....06/29/2022 ...|....07/25/2067 ...
24381Y-AC-8 ..... DRMT 223 A3 - CMO/RMBS .. i L .. 1.F FE ..|... ...96.23%6 |.......ennns 1,308,071 |.... 1,312,979 Lo e 1,227 e e e 5.300 . 35,879 |....06/29/2022 ...|....07/25/2067 ...
31573E-AC-5 ..... EFMT 223 A3 - CMO/RMBS .... N .. 1.F FE ..|... ...92.9749 |t 5,993,158 |.... 106,080,455 [oiiiiiiiieeee oo 18771 152,230 [ e 5.000 .. 134,292 |....07/22/2022 ... |....08/25/2067 ...
32029G-AC-8 ..... FFML 2007-FF2 A2B - RMBS .. i L L TAFRM L. ...50.5876 |.......oennnns 8,513,902 |.... . 8,235,983 [ e (466,050) [ e e 4.489 .. 230,143 |....12/12/2016 ...|....03/25/2037 ...
3622E8-AE-5 ..... GSAA 2006-15 AF5 - RMBS ... N L TAFRM ... ...28.5938 |...coonnnnnnns 1,367,000 |.... .4,780,764 |.. e 1,436,021 [ e (136,094) [ e e 6.692 ... 86,129 |....10/04/2012 ...|....09/25/2036 ...
3622E8-AF-2 ..... GSAA 2006-15 AF6 - RMBS ... i L L TAFRM L. ...28.6193 |.......cceeens 1,758,200 |.... .6,143,410 |.. B I NCICICHN O R (173,787) [evveeiiiiies e e 6.376 ..110,672 |....10/18/2012 ...|....09/25/2036 ...
3622EQ-AC-9 ... GSAA 2007-1 2A1 - RMBS N L TAFRM ... ...63.7682 |....coennnnnns 3,627,857 |.... .5,689,133 |.. e 3,983,136 [oiiieiiiiiieeee [ (131,970) [oeeneeeeeeeiieee foeeeeeeeiieeeeen e 4.509 . 61,526 |....01/11/2018 ...|....02/25/2037 ...
39538II-EA-2 . GPMF 2005-ARS 1A1 - CMO/RMBS 4 C1ARN L ...90.4188 |. .. 1,676,025 |. . 1,853,624 1,630,135 |.. 17,018 |. .4.929 |.. . 38,180 |....12/20/2013 .. 11/25/2045 ...
39538Ii-HF-8 . GPMF 2006-AR3 4A1 - RMBS .. 4 C1LARN L ...83.2257 |. 1,771,450 |. .2,128,489 1,630,681 |.. . 7,526 |. .4.809 |.. . 32,138 |....10/18/2012 .. 04/25/2036 ...
41161P-L4-3 ..... HVMLT 2006-4 21A - CMO/RMBS . 4 C1ARN L ...55.8130 |. ..709,541 .264,570 |.. .. (24,129) |. 4739 |.. ...02/05/2016 .. 05/19/2046 ...
41161P-WC-3 ..... HVMLT 2005-13 2A2 - CMO/RMBS .. N L. 4.CFM .. |.. ...54.4750 |... e 187,880 e feeeee s (15,721) e e s 5.879 ....03/20/2014 ...|....02/19/2036 ...
411610-AB-7 ..... HVMLT 2006-3 2A - CMO/RMBS .. 4 [ TARM L ...53.0390 |.......coeeeennn 545,011 |oinniinnnnn i 1,027,566 |iciinnnnn 10,266 |onenniciiis o (36,324) | e e 3.329 ....03/17/2009 ...|....06/19/2036 ...
41162C-AC-5 ..... HVMLT 2006-10 21A - RMBS ... 4 | AN .. 87.7671 |eeeeeneee e 5,137,407 |oneeeeeenn. 5,853,451 | 05,196,227 |oveeiiiiiiiiees oot 73,379 s oo e 4.519 ....12/14/2015 ...|....11/19/2036 ...
411640-AA-3 ..... HVMLT 2007-7 1AA - RWBS ... 4 [LSARM L .... 12,089,866 |...83.8015 |... . . . 212,200,999 [ 90413 e e e 5.387 ...01/09/2018 ...|....10/25/2037 ...
452760-AA-2 ..... IMPRL 22NQM5 A1 - RMBS ... 4 | LA FE L ... 22,547,608 |...98.4086 |... ... 22,347,337 |.... ...22,708,733 |.. 22,548,334 o e 12T s e e 5.390 ....12/14/2022 ...|....08/25/2067 ...
456612-AA-8 ..... INDX 2006-AR6 A1A - RMBS .. 4 [ TD RN L .. 3,808,063 |...80.7472 |.....euvnnnnnn 3,353,679 |.... . 4,153,307 |.. 4,046,132 [ e 52,038 [0 33,999 [ e 2.969 ....12/11/2018 ...|....06/25/2046 ...
45661E-AA-2 ..... INDX 2006-AR2 A1A - RMBS .. N L TAFRM ... ...82.3377 |... .3,159,270 |.. 2,618,738 [ e 20,266 [ [ e 4.829 ....09/24/2013 ...|....04/25/2046 ...
45661E-AV-6 ..... INDX 2006-AR4 A1A - RMBS i L L TAFRM L. ...87.2677 |... .1,635,946 |.. e 1,439,269 [ o 180837 e e e 4.809 ...10/02/2012 ...|....05/25/2046 ...
45661E-DE-1 ..... INDX 2006-AR7 5A1 - CMO/RVBS 4 .3.BFNM .. ...79.7147 |. ..869,631 .883,792 |.. .3.318 |.. ....03/16/2020 .. 05/25/2036
45661K-AA-8 ..... INDX 2006-AR11 1A1 - CMO/RMBS . 4 C1ARN L ...80.5125 |. A . 1,435,095 1,307,160 |.. .3.297 |.. ....03/16/2020 .. 06/25/2036 ...
466302-AG-1 ..... JPALT 2006-S4 A4 - RUBS ...... 4 C1LARN L ...94.9078 |. .. 3,490,968 |. .3,678,272 .3,100,518 |.. .6.460 |.. ...08/25/2009 .. 12/25/2036 ...
466306-AA-5 ..... JPALT 2008-R2 A1 — CMO/RMBS ........evvnvivvimnnnnnnnnns foun oee |4 C1ARN L ...58.6200 |. ..1,862,812 |. 3,177,776 1,651,264 |.. .6.000 |.. ....02/06/2013 .. 06/25/2038 ...
525220-AL-5 ..... [LXS 2006-16N A31 - RMBS ... |4 C1LARN L ...85.4100 |. .8,681,841 .7,994,6% |.. 74,981 .4.809 |.. ...04/06/2015 .. 11/25/2046 ...
525220-AM-3 ... LXS 2006-16N A4A - RMBS ... i L L TAFRM L. ...84.4231 |... wen 1,140 ). 4.769 ....02/01/2011 ...|....11/25/2046 ...
52524G-AA-0 ..... LXS 2007-7N A1A - RMBS N L TAFRM ... ...89.2227 |... . .. ... (4,452) |. 4.829 ....10/25/2012 ...|....06/25/2047 ...
550279-BA-0 ..... LUM 2006-2 A1A - CMO/RMBS ... i L L TAFRM L. ...74.5449 |... . 2,285,869 |.. .........(16,307) . 4.789 ....10/02/2012 ...|....02/25/2046 ...
55275T-AE-8 ..... MABS 2007-WMC1 A5 - RMBS .. N L TAFRM ... ...28.9404 |... 10,263,986 |.. 892,588 | [ (97,463) |. 4.619 ...10/18/2012 ...|....01/25/2037 ...
59025E-AT-3 ..... MANA 2007-0AR4 A2 - RMBS .. i L L TAFRM L. ...86.0405 |... ... 675,780 |.. 372,984 [ e (13,347) |. 5.289 ....03/05/2009 ...|....08/25/2037 ...
61751D-AG-9 ..... MSM 2006-17XS A4 - RMBS ... N L TAFRM ... ...24.9372 |... .5,691,648 |.. JUR K3 TRV T U IR (166,402) |. 6.367 ....11/15/2012 ...|....10/25/2046 ...
61752J-AA-8 ..... MSM 2007-1XS 1A1 - RMBS ... 4 CARN L ...38.3192 |. .5,100,211 2,174,649 |.. .(159,574) |. .6.465 ...11/16/2012 .. 09/25/2046
61756V-AC-3 ..... MSM 2007-14AR 1A3 - CMO/RMBS 4 C1LARN L ...65.9290 |. ..132,233 ..20,273 |.. (2,003) | .3.815 |... ....03/11/2009 .. 10/25/2037
64829J-AN-3 ... NRZT 2017-1 B1 - CMO/RMBS 4 C1ARN L ...93.1174 |. A . 2,634,317 .2,671,5%5 |.. (8,732) | .4.500 ....03/03/2017 .. 02/26/2057 ...
65535V-MY-1 ..... NAA 2005-AR4 4A1 - RMBS ... 4 C1LARN L ...61.4177 |. 1,231,998 |. .2,005,933 01,197,991 |.. .. (34,2