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INVESTED ASSET MIX
Non Affiliated

Corporate Bonds 24,143.8            5,820.2              18,323.6            
US Gov't, Agencies, Municipals, Foreign Gov't 5,770.8              1,321.9              4,448.9              
RMBS 386.5                 329.5                 57.0                   
CMBS 672.7                 260.5                 412.2                 
Other ABS (including CLOs) 2,829.9              372.2                 2,457.7              
Preferred Stock 377.0                 -                     377.0                 
Common Stock 338.5                 -                     338.5                 
Mortgage Loans and Real Estate 12,196.1            3,976.0              8,220.1              
Other Invested Assets (Schedule BA) 3,313.2              -                     3,313.2              

Total Non Affiliated 50,028.5           12,080.3           37,948.2           

  Affiliated
Corporate Bonds 2,200.0              -                     2,200.0              
US Gov't, Agencies, Municipals, Foreign Gov't -                     -                     -                     
RMBS -                     -                     -                     
CMBS -                     -                     -                     
Other ABS (including CLOs) -                     -                     -                     
Preferred Stock -                     -                     -                     
Common Stock -                     -                     -                     
Mortgage Loans and Real Estate -                     -                     -                     
Other Invested Assets (Schedule BA) 89.5                   -                     89.5                   

Total Affiliated 2,289.5             -                     2,289.5             

 Other
Cash, Cash Equivalents, and Short-Term Investments 2,625.5              46.3                   2,579.2              
Derivatives 282.6                 266.7                 15.9                   
Contract Loans 3,632.5              253.5                 3,379.0              
All Other 286.9                 7.5                     279.4                 

Total Other 6,827.5             574.0                 6,253.5             
   Overfunded Funds Witheld Adjustment down to Liability -                     (156.5)                156.5                 

Total Cash and Invested Assets 59,145.5           12,497.8           46,647.7           

CREDIT QUALITY
NAIC 1 21,319.9            5,556.8              15,763.1            
NAIC 2 13,055.3            2,504.3              10,551.0            

Investment Grade 34,375.2           8,061.1             26,314.1           

NAIC 3 1,016.3              38.0                   978.3                 
NAIC 4 842.4                 4.1                     838.3                 
NAIC 5 130.5                 1.1                     129.4                 
NAIC 6 16.3                   -                     16.3                   

Below Investment Grade 2,005.5              43.2                   1,962.3              
Total Fixed Maturities 36,380.7           8,104.3             28,276.4           

BONDS BY ASC 820 FAIR VALUE LEVEL at STATUTORY ADMITTED VALUE
Level 1 -                     -                     -                     
Level 2 31,647.1            8,104.3              23,542.8            
Level 3 4,356.6              -                     4,356.6              

Total Bonds 36,003.7           8,104.3             27,899.4           

INVESTMENT INCOME
Bonds & Equities 502.9                 75.0                   427.9                 
Mortgage Loans and Real Estate 146.6                 42.6                   104.0                 
Other Invested Assets (Schedule BA) 31.4                   -                     31.4                   
Derivatives (1,131.0)            (976.4)                (154.6)                
Other 72.2                   1.1                     71.1                   

Gross Investment Income (377.9)               (857.7)               479.8                 
Investment Expenses (135.4)                (10.1)                  (125.3)                

Net Investment Income (513.3)               (867.8)               354.5                 

CAPITAL GAINS (LOSSES)
 Realized

Bonds & Equities (5.8)                    (5.2)                    (0.6)                    
Mortgages & Real Estate (0.3)                    -                     (0.3)                    
Other Invested Assets (Schedule BA) (10.4)                  -                     (10.4)                  
Derivatives (117.9)                (14.5)                  (103.4)                
Other (incl. IMR adjustment and cap gains tax) (2.5)                    -                     (2.5)                    

Total Realized Gains (Losses) (136.9)               (19.7)                 (117.2)               

 Unrealized
Bonds & Equities (8.1)                    0.8                     (8.9)                    
Mortgages & Real Estate (7.9)                    (4.3)                    (3.6)                    
Other Invested Assets (Schedule BA) 32.5                   -                     32.5                   
Derivatives 82.2                   28.7                   53.5                   
Other (incl.cap gains tax) (18.6)                  -                     (18.6)                  

Total Unrealized Gains (Losses) incl unrealized F/X 80.1                   25.2                   54.9                   
Total Capital Gains (Losses) (56.8)                 5.5                     (62.3)                 
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