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    SUMMARY INVESTMENT SCHEDULE
Gross Admitted Assets as Reported

Investment Holdings in the Annual Statement
1 2 3 4 5 6

Securities Lending Total
Reinvested (Col. 3 + 4)

Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage

1. Bonds:
1.1 U.S. treasury securities......................................................................................................... ........2,000,056 ............4.4 ........2,000,056 ............................ ........2,000,056 ............4.4
1.2 U.S. government agency obligations (excluding mortgage-backed securities):

1.21 Issued by U.S. government agencies.......................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0
1.22 Issued by U.S. government sponsored agencies........................................................ ......................... ............0.0 ......................... ............................ ......................0 ............0.0

1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities).............. ......................... ............0.0 ......................... ............................ ......................0 ............0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:

1.41 States, territories and possessions general obligations............................................... ......34,752,770 ..........75.6 ......34,752,770 ............................ ......34,752,770 ..........75.6
1.42 Political subdivisions of states, territories & possessions & political

subdivisions general obligations.................................................................................. ......................... ............0.0 ......................... ............................ ......................0 ............0.0
1.43 Revenue and assessment obligations......................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0
1.44 Industrial development and similar obligations............................................................ ......................... ............0.0 ......................... ............................ ......................0 ............0.0

1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511  Issued or guaranteed by GNMA....................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0
1.512  Issued or guaranteed by FNMA and FHLMC.................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0
1.513  All other............................................................................................................. ......................... ............0.0 ......................... ............................ ......................0 ............0.0

1.52 CMOs and REMICs:
1.521  Issued or guaranteed by GNMA, FNMA, FHLMC or VA................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0
1.522  Issued by non-U.S. Government issuers and collateralized by mortgage-
          backed securities issued or guaranteed by agencies shown in Line 1.521....... ......................... ............0.0 ......................... ............................ ......................0 ............0.0
1.523  All other............................................................................................................. ......................... ............0.0 ......................... ............................ ......................0 ............0.0

2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... ........6,801,493 ..........14.8 ........6,801,493 ............................ ........6,801,493 ..........14.8
2.2 Unaffiliated non-U.S. securities (including Canada)............................................................. ......................... ............0.0 ......................... ............................ ......................0 ............0.0
2.3 Affiliated securities................................................................................................................ ......................... ............0.0 ......................... ............................ ......................0 ............0.0

3. Equity interests:
3.1 Investments in mutual funds................................................................................................. ......................... ............0.0 ......................... ............................ ......................0 ............0.0
3.2 Preferred stocks:

3.21 Affiliated....................................................................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0
3.22 Unaffiliated................................................................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0

3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated....................................................................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0
3.32 Unaffiliated................................................................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0

3.4 Other equity securities:
3.41 Affiliated....................................................................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0
3.42 Unaffiliated................................................................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0

3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated....................................................................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0
3.52 Unaffiliated................................................................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0

4. Mortgage loans:
4.1 Construction and land development..................................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0
4.2 Agricultural............................................................................................................................ ......................... ............0.0 ......................... ............................ ......................0 ............0.0
4.3 Single family residential properties....................................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0
4.4 Multifamily residential properties........................................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0
4.5 Commercial loans................................................................................................................. ......................... ............0.0 ......................... ............................ ......................0 ............0.0
4.6 Mezzanine real estate loans................................................................................................. ......................... ............0.0 ......................... ............................ ......................0 ............0.0

5. Real estate investments:
5.1 Property occupied by company............................................................................................. ......................... ............0.0 ......................... ............................ ......................0 ............0.0
5.2 Property held for production of income (including $..........0 of property

acquired in satisfaction of debt)............................................................................................ ......................... ............0.0 ......................... ............................ ......................0 ............0.0
5.3 Property held for sale (including $.........0 property acquired in satisfaction of debt)............ ......................... ............0.0 ......................... ............................ ......................0 ............0.0

6. Contract loans............................................................................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0

7. Derivatives.................................................................................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0

8. Receivables for securities............................................................................................................. ......................... ............0.0 ......................... ............................ ......................0 ............0.0

9. Securities lending (Line 10, Asset Page reinvested collateral)..................................................... ......................... ............0.0 ......................... .........XXX............ .........XXX......... .........XXX..

10. Cash, cash equivalents and short-term investments.................................................................... ........2,409,521 ............5.2 ........2,409,521 ............................ ........2,409,521 ............5.2

11. Other invested assets................................................................................................................... ......................... ............0.0 ......................... ............................ ......................0 ............0.0

12. Total invested assets.................................................................................................................... ......45,963,840 ........100.0 ......45,963,840 .........................0 ......45,963,840 ........100.0
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  SCHEDULE A - VERIFICATION BETWEEN YEARS
  Real Estate

1. Book/adjusted carrying value, December 31 of prior year......................................................................................................................................................................

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, Column 9)........................................................................................... 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, Column 13........................................................................................................................................................

3.2 Totals, Part 3, Column 11........................................................................................................................................................ 0

4. Total gain (loss) on disposals, Part 3, Column 18..................................................................................................................................................................................

5. Deduct amounts received on disposals, Part 3, Column 15...................................................................................................................................................................

6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, Column 15........................................................................................................................................................

6.2 Totals, Part 3, Column 13........................................................................................................................................................ 0

7. Deduct current year's other than temporary impairment recognized:

7.1 Totals, Part 1, Column 12........................................................................................................................................................

7.2 Totals, Part 3, Column 10........................................................................................................................................................ 0

8. Deduct current year's depreciation:

8.1 Totals, Part 1, Column 11........................................................................................................................................................

8.2 Totals, Part 3, Column 9........................................................................................................................................................... 0

9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)................................................................................................................................. 0

10. Deduct total nonadmitted amounts.........................................................................................................................................................................................................

11. Statement value at end of current period (Line 9 minus Line 10).......................................................................................................................................................... 0

NONE

  SCHEDULE B - VERIFICATION BETWEEN YEARS
  Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prior year.....................................................................................................................

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, Column 8)........................................................................................... 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12........................................................................................................................................................

3.2 Totals, Part 3, Column 11........................................................................................................................................................ 0

4. Accrual of discount..................................................................................................................................................................................................................................

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9...........................................................................................................................................................

5.2 Totals, Part 3, Column 8........................................................................................................................................................... 0

6. Total gain (loss) on disposals, Part 3, Column 18..................................................................................................................................................................................

7. Deduct amounts received on disposals, Part 3, Column 15...................................................................................................................................................................

8. Deduct amortization of premium and mortgage interest points and commitment fees..........................................................................................................................

9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13........................................................................................................................................................

9.2 Totals, Part 3, Column 13........................................................................................................................................................ 0

10. Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, Column 11........................................................................................................................................................

10.2 Totals, Part 3, Column 10........................................................................................................................................................ 0

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...................................................................... 0

12. Total valuation allowance........................................................................................................................................................................................................................

13. Subtotal (Line 11 plus Line 12)............................................................................................................................................................................................................... 0

14. Deduct total nonadmitted amounts.........................................................................................................................................................................................................

15. Statement value at end of current period (Line 13 minus Line 14)........................................................................................................................................................ 0

NONE
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  SCHEDULE BA - VERIFICATION BETWEEN YEARS
  Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year......................................................................................................................................................................

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, Column 9)........................................................................................... 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 16........................................................................................................................................................

3.2 Totals, Part 3, Column 12........................................................................................................................................................ 0

4. Accrual of discount..................................................................................................................................................................................................................................

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........................................................................................................................................................

5.2 Totals, Part 3, Column 9........................................................................................................................................................... 0

6. Total gain (loss) on disposals, Part 3, Column 19..................................................................................................................................................................................

7. Deduct amounts received on disposals, Part 3, Column 16...................................................................................................................................................................

8. Deduct amortization of premium and depreciation.................................................................................................................................................................................

9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, Column 17........................................................................................................................................................

9.2 Totals, Part 3, Column 14........................................................................................................................................................ 0

10. Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, Column 15........................................................................................................................................................

10.2 Totals, Part 3, Column 11........................................................................................................................................................ 0

11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)....................................................................................................................... 0

12. Deduct total nonadmitted amounts.........................................................................................................................................................................................................

13. Statement value at end of current period (Line 11 minus Line 12)........................................................................................................................................................ 0

NONE

  SCHEDULE D - VERIFICATION BETWEEN YEARS
  Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year...................................................................................................................................................................... 60,846,863

2. Cost of bonds and stocks acquired, Part 3, Column 7............................................................................................................................................................................ 2,000,083

3. Accrual of discount.................................................................................................................................................................................................................................. 230,403

4. Unrealized valuation increase (decrease):

4.1 Part 1, Column 12.................................................................................................................................................................... (1,009,679)

4.2 Part 2, Section 1, Column 15...................................................................................................................................................

4.3 Part 2, Section 2, Column 13...................................................................................................................................................

4.4 Part 4, Column 11.................................................................................................................................................................... 1,005,789 (3,890)

5. Total gain (loss) on disposals, Part 4, Column 19.................................................................................................................................................................................. 4,282,847

6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7........................................................................................................................................... 23,435,563

7. Deduct amortization of premium............................................................................................................................................................................................................. 366,424

8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, Column 15....................................................................................................................................................................

8.2 Part 2, Section 1, Column 19...................................................................................................................................................

8.3 Part 2, Section 2, Column 16...................................................................................................................................................

8.4 Part 4, Column 15.................................................................................................................................................................... 0

9. Deduct current year's other than temporary impairment recognized:

9.1 Part 1, Column 14....................................................................................................................................................................

9.2 Part 2, Section 1, Column 17...................................................................................................................................................

9.3 Part 2, Section 2, Column 14...................................................................................................................................................

9.4 Part 4, Column 13.................................................................................................................................................................... 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)............................................................................................................................. 43,554,319

11. Deduct total nonadmitted amounts.........................................................................................................................................................................................................

12. Statement value at end of current period (Line 10 minus Line 11)........................................................................................................................................................ 43,554,319
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  SCHEDULE D - SUMMARY BY COUNTRY
  Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value

Description Carrying Value Fair Value Actual Cost of Bonds

BONDS 1. United States........................ .......................2,000,056 .......................2,011,640 .......................2,000,056 .......................2,000,000

Governments (Including all obligations 2. Canada................................. ......................................... ......................................... ......................................... .........................................

guaranteed by governments) 3. Other Countries.................... ......................................... ......................................... ......................................... .........................................

4. Totals.................................... .......................2,000,056 .......................2,011,640 .......................2,000,056 .......................2,000,000

U.S. States, Territories and Possessions

(Direct and guaranteed) 5. Totals.................................... .....................34,752,770 .....................38,577,855 .....................36,076,644 .....................32,360,000

U.S. Political Subdivisions of States, Territories

and Possessions (Direct and guaranteed) 6. Totals.................................... ......................................... ......................................... ......................................... .........................................

U.S. Special Revenue and Special Assessment

Obligations and All Non-Guaranteed Obligations

of Agencies and Authorities of Governments

and Their Political Subdivisions 7. Totals.................................... ......................................... ......................................... ......................................... .........................................

Industrial and Miscellaneous and Hybrid 8. United States........................ .......................6,801,493 .......................8,953,101 .......................9,284,849 .......................8,066,000

Securities (Unaffiliated) 9. Canada................................. ......................................... ......................................... ......................................... .........................................

10. Other Countries.................... ......................................... ......................................... ......................................... .........................................

11. Totals.................................... .......................6,801,493 .......................8,953,101 .......................9,284,849 .......................8,066,000

Parent, Subsidiaries and Affiliates 12. Totals.................................... ......................................... ......................................... ......................................... .........................................

13. Total Bonds......................... .....................43,554,319 .....................49,542,596 .....................47,361,549 .....................42,426,000

PREFERRED STOCKS 14. United States........................ ......................................... ......................................... .........................................

Industrial and Miscellaneous (Unaffiliated) 15. Canada................................. ......................................... ......................................... .........................................

16. Other Countries.................... ......................................... ......................................... .........................................

17. Totals.................................... ......................................0 ......................................0 ......................................0

Parent, Subsidiaries and Affiliates 18. Totals.................................... ......................................... ......................................... .........................................

19. Total Preferred Stocks....... ......................................0 ......................................0 ......................................0

COMMON STOCKS 20. United States........................ ......................................... ......................................... .........................................

Industrial and Miscellaneous (Unaffiliated) 21. Canada................................. ......................................... ......................................... .........................................

22. Other Countries.................... ......................................... ......................................... .........................................

23. Totals.................................... ......................................0 ......................................0 ......................................0

Parent, Subsidiaries and Affiliates 24. Totals.................................... ......................................... ......................................... .........................................

25. Total Common Stocks....... ......................................0 ......................................0 ......................................0

26. Total Stocks........................ ......................................0 ......................................0 ......................................0

27. Total Bonds and Stocks.... .....................43,554,319 .....................49,542,596 .....................47,361,549
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  SCHEDULE D - PART 1A - SECTION 1
  Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total

NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
1. U.S. Governments

1.1 Class 1............................................................................................. ................................... .................2,000,056 ................................... ................................... ................................... .................2,000,056 ............................4.6 .................9,451,407 ..........................15.5 .................2,000,056 ...................................
1.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
1.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
1.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
1.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
1.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
1.7 Totals............................................................................................... ...............................0 .................2,000,056 ...............................0 ...............................0 ...............................0 .................2,000,056 ............................4.6 .................9,451,407 ..........................15.5 .................2,000,056 ...............................0

2. All Other Governments
2.1 Class 1............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
2.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
2.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
2.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
2.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
2.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
2.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0

3. U.S. States, Territories and Possessions, etc., Guaranteed
3.1 Class 1............................................................................................. ................................... .................6,707,543 ...............21,429,227 .................4,527,098 ................................... ...............32,663,868 ..........................75.0 ...............38,992,572 ..........................64.1 ...............32,663,868 ...................................
3.2 Class 2............................................................................................. ................................... ................................... .................2,088,902 ................................... ................................... .................2,088,902 ............................4.8 .................1,038,449 ............................1.7 .................2,088,902 ...................................
3.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
3.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
3.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
3.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
3.7 Totals............................................................................................... ...............................0 .................6,707,543 ...............23,518,129 .................4,527,098 ...............................0 ...............34,752,770 ..........................79.8 ...............40,031,021 ..........................65.8 ...............34,752,770 ...............................0

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

4.1 Class 1............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
4.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
4.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
4.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
4.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
4.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
4.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0

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

5.1 Class 1............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
5.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
5.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
5.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
5.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
5.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
5.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
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  SCHEDULE D - PART 1A - SECTION 1 (continued)
  Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total

NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)

6.1 Class 1............................................................................................. ................................... ......................67,412 .................6,734,079 ................................... ................................... .................6,801,491 ..........................15.6 ...............11,364,434 ..........................18.7 .................6,801,491 ...................................
6.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
6.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
6.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
6.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
6.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
6.7 Totals............................................................................................... ...............................0 ......................67,412 .................6,734,079 ...............................0 ...............................0 .................6,801,491 ..........................15.6 ...............11,364,434 ..........................18.7 .................6,801,491 ...............................0

7. Hybrid Securities
7.1 Class 1............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
7.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
7.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
7.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
7.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
7.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
7.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0

8. Parent, Subsidiaries and Affiliates
8.1 Class 1............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
8.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
8.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
8.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
8.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
8.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
8.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
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  SCHEDULE D - PART 1A - SECTION 1 (continued)
  Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total

NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year

9.1 Class 1............................................................................................. (d)...........................0 .................8,775,011 ...............28,163,306 .................4,527,098 ...............................0 ...............41,465,415 ..........................95.2 ..............XXX............. ..............XXX............. ...............41,465,415 ...............................0
9.2 Class 2............................................................................................. (d)...........................0 ...............................0 .................2,088,902 ...............................0 ...............................0 .................2,088,902 ............................4.8 ..............XXX............. ..............XXX............. .................2,088,902 ...............................0
9.3 Class 3............................................................................................. (d)...........................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ..............XXX............. ..............XXX............. ...............................0 ...............................0
9.4 Class 4............................................................................................. (d)...........................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ..............XXX............. ..............XXX............. ...............................0 ...............................0
9.5 Class 5............................................................................................. (d)...........................0 ...............................0 ...............................0 ...............................0 ...............................0 (c)...........................0 ............................0.0 ..............XXX............. ..............XXX............. ...............................0 ...............................0
9.6 Class 6............................................................................................. (d)...........................0 ...............................0 ...............................0 ...............................0 ...............................0 (c)...........................0 ............................0.0 ..............XXX............. ..............XXX............. ...............................0 ...............................0
9.7 Totals............................................................................................... ...............................0 .................8,775,011 ...............30,252,208 .................4,527,098 ...............................0 (b)..........43,554,317 ........................100.0 ..............XXX............. ..............XXX............. ...............43,554,317 ...............................0
9.8 Line 9.7 as a % of Col. 6................................................................. ............................0.0 ..........................20.1 ..........................69.5 ..........................10.4 ............................0.0 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX............. ........................100.0 ............................0.0

10. Total Bonds Prior Year
10.1 Class 1............................................................................................. .............................31 .................4,038,062 ...............43,750,157 ...............12,020,163 ................................... ..............XXX............. ..............XXX............. ...............59,808,413 ..........................98.3 ...............58,842,985 ....................965,428
10.2 Class 2............................................................................................. ................................... .................1,038,449 ................................... ................................... ................................... ..............XXX............. ..............XXX............. .................1,038,449 ............................1.7 .................1,038,449 ...................................
10.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ..............XXX............. ..............XXX............. ...............................0 ............................0.0 ................................... ...................................
10.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ..............XXX............. ..............XXX............. ...............................0 ............................0.0 ................................... ...................................
10.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ..............XXX............. ..............XXX............. (c)...........................0 ............................0.0 ................................... ...................................
10.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ..............XXX............. ..............XXX............. (c)...........................0 ............................0.0 ................................... ...................................
10.7 Totals............................................................................................... .............................31 .................5,076,511 ...............43,750,157 ...............12,020,163 ...............................0 ..............XXX............. ..............XXX............. (b)..........60,846,862 ........................100.0 ...............59,881,434 ....................965,428
10.8 Line 10.7 as a % of Col. 8............................................................... ............................0.0 ............................8.3 ..........................71.9 ..........................19.8 ............................0.0 ..............XXX............. ..............XXX............. ........................100.0 ..............XXX............. ..........................98.4 ............................1.6

11. Total Publicly Traded Bonds
11.1 Class 1............................................................................................. ................................... .................8,775,011 ...............28,163,306 .................4,527,098 ................................... ...............41,465,415 ..........................95.2 ...............58,842,985 ..........................96.7 ...............41,465,415 ..............XXX.............
11.2 Class 2............................................................................................. ................................... ................................... .................2,088,902 ................................... ................................... .................2,088,902 ............................4.8 .................1,038,449 ............................1.7 .................2,088,902 ..............XXX.............
11.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ..............XXX.............
11.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ..............XXX.............
11.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ..............XXX.............
11.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ..............XXX.............
11.7 Totals............................................................................................... ...............................0 .................8,775,011 ...............30,252,208 .................4,527,098 ...............................0 ...............43,554,317 ........................100.0 ...............59,881,434 ..........................98.4 ...............43,554,317 ..............XXX.............
11.8 Line 11.7 as a % of Col. 6............................................................... ............................0.0 ..........................20.1 ..........................69.5 ..........................10.4 ............................0.0 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX............. ........................100.0 ..............XXX.............
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.............................. ............................0.0 ..........................20.1 ..........................69.5 ..........................10.4 ............................0.0 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX............. ........................100.0 ..............XXX.............

12. Total Privately Placed Bonds
12.1 Class 1............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ....................965,428 ............................1.6 ..............XXX............. ...............................0
12.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ...............................0 ............................0.0 ..............XXX............. ...............................0
12.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ...............................0 ............................0.0 ..............XXX............. ...............................0
12.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ...............................0 ............................0.0 ..............XXX............. ...............................0
12.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ...............................0 ............................0.0 ..............XXX............. ...............................0
12.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ...............................0 ............................0.0 ..............XXX............. ...............................0
12.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ....................965,428 ............................1.6 ..............XXX............. ...............................0
12.8 Line 12.7 as a % of Col. 6............................................................... ............................0.0 ............................0.0 ............................0.0 ............................0.0 ............................0.0 ............................0.0 ..............XXX............. ..............XXX............. ..............XXX............. ..............XXX............. ............................0.0
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.............................. ............................0.0 ............................0.0 ............................0.0 ............................0.0 ............................0.0 ............................0.0 ..............XXX............. ..............XXX............. ..............XXX............. ..............XXX............. ............................0.0

(a) Includes $..........0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $..........0 current year, $..........0 prior year of bonds with Z designations and $..........0 current year, $..........0 prior year of bonds with Z* designations.  The letter "Z" means the NAIC designation was not assigned by the

Securities Valuation Office (SVO) at the date of the statement.  "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes $..........0 current year, $..........0 prior year of bonds with 5* designations and $..........0 current year, $..........0 prior year of bonds with 6* designations.  "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments.  "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:  NAIC 1 $..........0;     NAIC 2 $..........0;     NAIC 3 $..........0;     NAIC 4 $..........0;     NAIC 5 $..........0;     NAIC 6 $..........0.
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  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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total

Distribution by Type or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
1. U.S. Governments

1.1 Issuer Obligations.................................................................................... ................................... .................2,000,056 ................................... ................................. ................................. .................2,000,056 ............................4.6 .................9,451,407 ........................15.5 .................2,000,056 .................................
1.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
1.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
1.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
1.5 Totals....................................................................................................... ...............................0 .................2,000,056 ...............................0 .............................0 .............................0 .................2,000,056 ............................4.6 .................9,451,407 ........................15.5 .................2,000,056 .............................0

2. All Other  Governments
2.1 Issuer Obligations.................................................................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
2.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
2.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
2.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
2.5 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

3. U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations.................................................................................... ................................... .................6,707,543 ...............23,518,129 ...............4,527,098 ................................. ...............34,752,770 ..........................79.8 ...............40,031,021 ........................65.8 ...............34,752,770 .................................
3.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
3.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
3.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
3.5 Totals....................................................................................................... ...............................0 .................6,707,543 ...............23,518,129 ...............4,527,098 .............................0 ...............34,752,770 ..........................79.8 ...............40,031,021 ........................65.8 ...............34,752,770 .............................0

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

4.1 Issuer Obligations.................................................................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
4.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
4.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
4.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
4.5 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

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

5.1 Issuer Obligations.................................................................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
5.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
5.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
5.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
5.5 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

6. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations.................................................................................... ................................... ......................67,412 .................6,734,079 ................................. ................................. .................6,801,491 ..........................15.6 ...............11,364,434 ........................18.7 .................6,801,491 .................................
6.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
6.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
6.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
6.5 Totals....................................................................................................... ...............................0 ......................67,412 .................6,734,079 .............................0 .............................0 .................6,801,491 ..........................15.6 ...............11,364,434 ........................18.7 .................6,801,491 .............................0

7. Hybrid Securities
7.1 Issuer Obligations.................................................................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
7.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
7.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
7.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
7.5 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

8. Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations.................................................................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
8.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
8.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
8.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
8.5 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
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  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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total

Distribution by Type or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year

9.1 Issuer Obligations.................................................................................... ...............................0 .................8,775,011 ...............30,252,208 ...............4,527,098 .............................0 ...............43,554,317 ........................100.0 ..............XXX............. ..............XXX........... ...............43,554,317 .............................0
9.2 Residential Mortgage-Backed Securities................................................ ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ..............XXX............. ..............XXX........... ...............................0 .............................0
9.3 Commercial Mortgage-Backed Securities.............................................. ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ..............XXX............. ..............XXX........... ...............................0 .............................0
9.4 Other Loan-Backed and Structured Securities....................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ..............XXX............. ..............XXX........... ...............................0 .............................0
9.5 Totals....................................................................................................... ...............................0 .................8,775,011 ...............30,252,208 ...............4,527,098 .............................0 ...............43,554,317 ........................100.0 ..............XXX............. ..............XXX........... ...............43,554,317 .............................0
9.6 Line 9.5 as a % of Col. 6......................................................................... ............................0.0 ..........................20.1 ..........................69.5 ........................10.4 ..........................0.0 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX........... ........................100.0 ..........................0.0

10. Total Bonds Prior Year
10.1 Issuer Obligations.................................................................................... .............................31 .................5,076,511 ...............43,750,157 .............12,020,163 ................................. ..............XXX............. ..............XXX............. ...............60,846,862 ......................100.0 ...............60,846,862 .................................
10.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ..............XXX............. ..............XXX............. ...............................0 ..........................0.0 ................................... .................................
10.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ..............XXX............. ..............XXX............. ...............................0 ..........................0.0 ................................... .................................
10.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ..............XXX............. ..............XXX............. ...............................0 ..........................0.0 ................................... .................................
10.5 Totals....................................................................................................... .............................31 .................5,076,511 ...............43,750,157 .............12,020,163 .............................0 ..............XXX............. ..............XXX............. ...............60,846,862 ......................100.0 ...............60,846,862 .............................0
10.6 Line 10.5 as a % of Col. 8....................................................................... ............................0.0 ............................8.3 ..........................71.9 ........................19.8 ..........................0.0 ..............XXX............. ..............XXX............. ........................100.0 ..............XXX........... ........................100.0 ..........................0.0

11. Total Publicly Traded Bonds
11.1 Issuer Obligations.................................................................................... ................................... .................8,775,011 ...............30,252,208 ...............4,527,098 ................................. ...............43,554,317 ........................100.0 ...............60,846,862 ......................100.0 ...............43,554,317 ..............XXX...........
11.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 ..............XXX...........
11.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 ..............XXX...........
11.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 ..............XXX...........
11.5 Totals....................................................................................................... ...............................0 .................8,775,011 ...............30,252,208 ...............4,527,098 .............................0 ...............43,554,317 ........................100.0 ...............60,846,862 ......................100.0 ...............43,554,317 ..............XXX...........
11.6 Line 11.5 as a % of Col. 6....................................................................... ............................0.0 ..........................20.1 ..........................69.5 ........................10.4 ..........................0.0 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX........... ........................100.0 ..............XXX...........
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9....................................... ............................0.0 ..........................20.1 ..........................69.5 ........................10.4 ..........................0.0 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX........... ........................100.0 ..............XXX...........

12. Total Privately Placed Bonds
12.1 Issuer Obligations.................................................................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ...............................0 ..........................0.0 ..............XXX............. .............................0
12.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ...............................0 ..........................0.0 ..............XXX............. .............................0
12.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ...............................0 ..........................0.0 ..............XXX............. .............................0
12.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ...............................0 ..........................0.0 ..............XXX............. .............................0
12.5 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ..............XXX............. .............................0
12.6 Line 12.5 as a % of Col. 6....................................................................... ............................0.0 ............................0.0 ............................0.0 ..........................0.0 ..........................0.0 ............................0.0 ..............XXX............. ..............XXX............. ..............XXX........... ..............XXX............. ..........................0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9....................................... ............................0.0 ............................0.0 ............................0.0 ..........................0.0 ..........................0.0 ............................0.0 ..............XXX............. ..............XXX............. ..............XXX........... ..............XXX............. ..........................0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS
Short-Term Investments

1 2 3 4 5
Other Short-term Investments in

Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a)  and Affiliates

1. Book/adjusted carrying value December 31 of prior year................................................................................................. .................................................507,181 .................................................507,181 ................................................................ ................................................................ ................................................................

2. Cost of short-term investments acquired........................................................................................................................... ..............................................1,206,956 ..............................................1,206,956 ................................................................ ................................................................ ................................................................

3. Accrual of discount............................................................................................................................................................. ............................................................0 ................................................................ ................................................................ ................................................................ ................................................................

4. Unrealized valuation increase (decrease)......................................................................................................................... ............................................................0 ................................................................ ................................................................ ................................................................ ................................................................

5. Total gain (loss) on disposals............................................................................................................................................ ............................................................0 ................................................................ ................................................................ ................................................................ ................................................................

6. Deduct consideration received on disposals..................................................................................................................... .................................................507,181 .................................................507,181 ................................................................ ................................................................ ................................................................

7. Deduct amortization of premium....................................................................................................................................... ............................................................0 ................................................................ ................................................................ ................................................................ ................................................................

8. Total foreign exchange change in book/adjusted carrying value..................................................................................... ............................................................0 ................................................................ ................................................................ ................................................................ ................................................................

9. Deduct current year's other than temporary impairment recognized............................................................................... ............................................................0 ................................................................ ................................................................ ................................................................ ................................................................

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)....................................................... ..............................................1,206,956 ..............................................1,206,956 ............................................................0 ............................................................0 ............................................................0

11. Deduct total nonadmitted amounts................................................................................................................................... ............................................................0 ................................................................ ................................................................ ................................................................ ................................................................

12. Statement value at end of current period (Line 10 minus Line 11).................................................................................. ..............................................1,206,956 ..............................................1,206,956 ............................................................0 ............................................................0 ............................................................0

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:...................................
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SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE
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  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

F
o Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CUSIP g Bond Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code n CHAR nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

U.S. Government - Issuer Obligations
912828 QE 3 U S TREASURY NOTE........................................................................ ....... .. ............ ......1 ..............2,000,056 ......100.580 ..............2,011,640 ..............2,000,000 ..............2,000,056 .......................... ....................(28) ............................ .......................... ..........0.625 .........0.625 Semi-Ann................2,129 ................6,182 04/28/2011 04/30/2013

0199999. U.S. Government - Issuer Obligations......................................................................................................... ..............2,000,056 ....XXX........ ..............2,011,640 ..............2,000,000 ..............2,000,056 .......................0 ....................(28) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ................2,129 ................6,182 .....XXX...... .....XXX......
0599999. Total - U.S. Government.............................................................................................................................. ..............2,000,056 ....XXX........ ..............2,011,640 ..............2,000,000 ..............2,000,056 .......................0 ....................(28) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ................2,129 ................6,182 .....XXX...... .....XXX......
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations

059132 4L 1 BALTIMORE CNTY MD....................................................................... ....... .. ............ ..1FE .................571,605 ......110.410 .................537,265 .................500,000 .................528,524 ..............14,760 .............(17,895) ............................ .......................... ..........5.000 .........5.000 Semi-Ann..............10,416 ..............25,000 07/28/2009 08/01/2013
084509 MF 2 BERKS CNTY PA................................................................................. ....... .. ............ ..1FE ..............1,404,990 ......116.880 ..............1,446,032 ..............1,215,000 ..............1,327,502 .............(26,001) .............(14,064) ............................ .......................... ..........5.850 .........5.850 Semi-Ann................9,082 ..............71,078 11/02/2005 11/15/2018
084509 MG 0 BERKS CNTY PA................................................................................. ....... .. ............ ..1FE .................791,276 ......115.530 .................855,576 .................675,000 .................755,571 .............(75,762) .............(14,064) ............................ .......................... ..........5.900 .........5.900 Semi-Ann................5,089 ..............39,825 11/02/2005 11/15/2021
123560 FA 7 BUTLER CNTY OHIO SWR SYS REV................................................. ....... .. ............ ..1FE ..............1,126,350 ......112.560 ..............1,209,180 ..............1,000,000 ..............1,072,467 .............(83,610) ...............(9,164) ............................ .......................... ..........5.000 .........5.000 Semi-Ann................4,167 ..............50,000 06/24/2005 12/01/2018
26349N BE 3 DU PAGE CNTY ILL TRANSN REV..................................................... ....... .. ............ ..1FE ..............1,509,839 ......109.370 ..............1,550,928 ..............1,455,000 ..............1,479,633 ..............40,347 .............(11,892) ............................ .......................... ..........5.000 .........5.000 Semi-Ann..............36,374 ..............72,750 04/13/2006 01/01/2014
29270C QB 4 ENERGY NORTHWEST WASH ELEC REV......................................... ....... .. ............ ..1FE .................568,795 ......115.160 .................589,050 .................500,000 .................546,006 .............(13,260) ...............(9,566) ............................ .......................... ..........5.000 .........5.000 Semi-Ann..............12,499 ..............25,000 07/28/2009 07/01/2016
295173 KQ 0 ERIE CNTY PA.................................................................................... ....... .. ............ ..1FE ..............1,839,365 ......112.500 ..............2,081,318 ..............1,680,000 ..............1,784,977 ...........(191,402) ...............(9,958) ............................ .......................... ..........5.250 .........5.250 Semi-Ann..............29,400 ..............88,200 11/03/2005 09/01/2020
296117 AV 6 ESCAMBIA CNTY FLA HEALTH FACS................................................ ....... .. ............ ..1FE ..............1,103,520 ......110.010 ..............1,087,210 ..............1,000,000 ..............1,025,181 ..............12,910 .............(13,268) ............................ .......................... ..........5.250 .........5.250 Semi-Ann................6,708 ..............52,500 06/14/2005 11/15/2013
455057 CN 7 INDIANA ST FIN AUTH REV................................................................ ....... .. ............ ..1FE ..............1,047,174 ......113.170 ..............1,129,570 ..............1,000,000 ..............1,026,587 ................2,090 ...............(8,103) ............................ .......................... ..........5.000 .........5.000 Semi-Ann..............20,834 ..............50,000 12/07/2005 02/01/2015
455057 ER 6 INDIANA ST FIN AUTH REV................................................................ ....... .. ............ ..1FE ..............1,095,610 ......116.530 ..............1,251,420 ..............1,000,000 ..............1,058,877 .............(86,170) ...............(8,103) ............................ .......................... ..........5.250 .........5.250 Semi-Ann..............21,875 ..............52,500 04/13/2006 02/01/2019
50825J FX 9 LAKE CNTY FLA SCH BRD CTFS PAR............................................... ....... .. ............ ..1FE ..............2,214,800 ......108.900 ..............2,225,620 ..............2,000,000 ..............2,101,612 .............(47,660) .............(21,107) ............................ .......................... ..........5.250 .........5.250 Semi-Ann................8,750 ............105,000 01/23/2006 06/01/2016
508759 HR 1 LAKE CNTY ILL CMNTY CONS SCH D............................................... ....... .. ............ ..1FE ...................15,673 ........58.050 ...................21,350 ...................30,000 ...................17,527 ...............(3,934) ...................782 ............................ .......................... ................... ................. Maturity ..........................  -   ..................... 07/21/2009 12/01/2023
516408 FC 0 LANSING MICH COMMUNITY COLLEGE........................................... ....... .. ............ ..1FE ..............3,284,775 ......113.520 ..............3,450,359 ..............2,925,000 ..............3,104,784 ...........(130,045) .............(30,568) ............................ .......................... ..........5.000 .........5.000 Semi-Ann..............24,375 ............146,250 06/28/2005 05/01/2017
575579 DT 1 MASSACHUSETTS BAY TRANSN AUTH............................................ ....... .. ............ ..1FE .................824,453 ......115.310 .................963,368 .................750,000 .................800,981 .............(98,513) ...............(4,321) ............................ .......................... ..........5.250 .........5.250 Semi-Ann..............19,687 ..............39,375 12/12/2005 07/01/2021
57582P AB 6 MASSACHUSETTS ST........................................................................ ....... .. ............ ..1FE ..............1,928,157 ......114.440 ..............2,189,906 ..............1,700,000 ..............1,862,516 ...........(244,494) .............(13,702) ............................ .......................... ..........5.250 .........5.250 Semi-Ann..............29,750 ..............89,250 10/05/2006 09/01/2021
575850 4X 7 MASSACHUSETTS ST HEALTH & EDL.............................................. ....... .. ............ ..1FE ..............1,944,765 ......125.870 ..............2,054,580 ..............1,500,000 ..............1,843,381 ...........(166,470) .............(36,364) ............................ .......................... ..........6.250 .........6.250 Semi-Ann..............23,438 ..............93,750 02/12/2009 04/01/2020
576002 BD 0 MASSACHUSETTS ST SPL OBLIG DED............................................. ....... .. ............ ..1FE ..............1,152,840 ......108.500 ..............1,203,480 ..............1,000,000 ..............1,099,469 ...........(118,460) ...............(9,203) ............................ .......................... ..........5.250 .........5.250 Semi-Ann..............26,249 ..............52,500 06/30/2005 01/01/2021
594636 RF 1 MICHIGAN ST COMPREHENSIVE TRAN........................................... ....... .. ............ ..1FE .................449,220 ......111.890 .................497,300 .................400,000 .................431,331 .............(49,736) ...............(3,132) ............................ .......................... ..........5.250 .........5.250 Semi-Ann................2,683 ..............21,000 08/18/2005 05/15/2020
604111 CW 2 MINNESOTA PUB FACS AUTH........................................................... ....... .. ............ ..1FE ..............1,170,910 ......116.490 ..............1,203,760 ..............1,000,000 ..............1,112,910 .............(38,880) .............(20,327) ............................ .......................... ..........5.000 .........5.000 Semi-Ann..............16,667 ..............50,000 01/28/2009 03/01/2017
645788 VW 7 NEW JERSEY ENVIRONMENTAL INFRA........................................... ....... .. ............ ..1FE ..............1,170,650 ......115.750 ..............1,247,200 ..............1,000,000 ..............1,122,894 .............(89,670) .............(16,608) ............................ .......................... ..........5.000 .........5.000 Semi-Ann..............16,667 ..............50,000 01/16/2009 09/01/2018
646136 DY 4 NEW JERSEY ST TRANSN TR FD...................................................... ....... .. ............ ..1FE ..............2,421,090 ......107.360 ..............2,711,565 ..............2,250,000 ..............2,367,506 ...........(296,010) .............(10,613) ............................ .......................... ..........5.250 .........5.250 Semi-Ann................5,250 ............118,125 05/24/2006 12/15/2020
735352 LS 3 PORT ST LUCIE FLA UTIL REV.......................................................... ....... .. ............ ..1FE .................551,120 ........99.230 .................579,195 .................500,000 .................543,504 .............(83,070) ...............(1,909) ............................ .......................... ..........5.250 .........5.250 Semi-Ann................8,750 ..............26,250 09/07/2007 09/01/2027
74526Q PL 0 PUERTO RICO ELEC PWR AUTH PWR............................................. ....... .. ............ ..1FE ..............1,076,820 ......101.440 ..............1,110,290 ..............1,000,000 ..............1,065,248 .............(95,920) ...............(2,865) ............................ .......................... ..........5.250 .........5.250 Semi-Ann..............26,249 ..............52,500 08/16/2007 07/01/2027
796253 S6 0 SAN ANTONIO TEX ELEC & GAS....................................................... ....... .. ............ ..1FE ..............1,816,903 ......107.630 ..............2,038,103 ..............1,750,000 ..............1,808,369 ...........(154,630) ...............(3,174) ............................ .......................... ..........5.250 .........5.250 Semi-Ann..............38,282 ..............91,875 02/27/2009 02/01/2025
841531 CY 0 SOUTHEAST WIS PROFESSIONAL BAS............................................ ....... .. ............ ..1FE .................114,660 ......117.230 .................125,173 .................100,000 .................108,482 ...............(7,945) ...............(1,054) ............................ .......................... ..........5.500 .........5.500 Semi-Ann...................244 ................5,500 06/14/2005 12/15/2018
845040 FZ 2 SOUTHWEST HIGHER ED AUTH INC................................................ ....... .. ............ ..1FE ..............1,110,170 ......109.100 ..............1,255,670 ..............1,000,000 ..............1,092,451 ...........(164,660) ...............(4,435) ............................ .......................... ..........5.250 .........5.250 Semi-Ann..............13,125 ..............52,500 09/13/2007 10/01/2026
84552Y EC 1 SOUTHWESTERN ILL DEV AUTH REV.............................................. ....... .. ............ ..2FE ..............2,125,760 ......104.000 ..............2,309,980 ..............2,000,000 ..............2,088,902 ...........(229,960) ...............(7,284) ............................ .......................... ..........5.000 .........5.000 Semi-Ann..............25,000 ............100,000 05/17/2006 10/01/2021
914115 RK 8 UNIVERSITY CENT ARK REV............................................................. ....... .. ............ ..1FE .................862,248 ......106.090 .................836,024 .................745,000 .................825,989 .............(45,653) ...............(7,026) ............................ .......................... ..........6.000 .........6.000 Semi-Ann..............11,175 ..............44,700 04/05/2006 04/01/2021
93974C DU 1 WASHINGTON ST............................................................................... ....... .. ............ ..1FE .................783,106 ......115.240 .................817,383 .................685,000 .................749,589 .............(28,003) .............(11,721) ............................ .......................... ..........5.000 .........5.000 Semi-Ann..............14,271 ..............34,250 01/22/2009 02/01/2017

1199999. U.S. States, Territories & Possessions - Issuer Obligations............................................... ............36,076,644 ....XXX........ ............38,577,855 ............32,360,000 ............34,752,770 ........(2,499,812) ...........(320,708) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ............467,057 .........1,699,678 .....XXX...... .....XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)....................................................... ............36,076,644 ....XXX........ ............38,577,855 ............32,360,000 ............34,752,770 ........(2,499,812) ...........(320,708) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ............467,057 .........1,699,678 .....XXX...... .....XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

084664 BE 0 BERKSHIRE HATHAWAY FINANCE COR........................................... ....... .. ............ ..1FE ..............1,007,540 ......109.710 .................583,110 ..............1,000,000 .................502,845 ............513,950 ..................(371) ............................ .......................... ..........5.400 .........5.400 Semi-Ann................3,450 ..............43,275 06/10/2009 05/15/2018
36962G 3U 6 GENERAL ELECTRIC CAPITAL CORP............................................... ....... .. ............ ..1FE ..............1,446,180 ......109.050 .................560,000 ..............1,500,000 .................486,855 .........1,179,296 ................2,166 ............................ .......................... ..........5.630 .........5.630 Semi-Ann................4,688 ..............64,219 12/15/2008 05/01/2018
NA4460 92 2 INTL BK FOR RECON & DEV.............................................................. ....... .. ............ ..1FE ..............1,086,750 ......132.490 ...................86,616 ...................66,000 ...................67,412 ...................827 ..................(330) ............................ .......................... ..........9.750 .........9.750 Annual ................6,040 .......................... 09/08/1989 01/23/2016
459056 JW 8 INTERNATIONAL BANK FOR RECONST............................................ ....... .. ............ ..1FE ..............5,744,379 ......140.430 ..............7,723,375 ..............5,500,000 ..............5,744,381 ...........(203,940) .............(22,536) ............................ .......................... ..........9.250 .........9.250 Semi-Ann............234,590 .......................... 07/29/2011 07/15/2017

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations....................................................................... ..............9,284,849 ....XXX........ ..............8,953,101 ..............8,066,000 ..............6,801,493 .........1,490,133 .............(21,071) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ............248,767 ............107,494 .....XXX...... .....XXX......
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  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

F
o Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CUSIP g Bond Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code n CHAR nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

3899999. Total - Industrial & Miscellaneous (Unaffiliated)........................................................................................... ..............9,284,849 ....XXX........ ..............8,953,101 ..............8,066,000 ..............6,801,493 .........1,490,133 .............(21,071) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ............248,767 ............107,494 .....XXX...... .....XXX......
Totals
7799999. Total - Issuer Obligations............................................................................................................................. ............47,361,549 ....XXX........ ............49,542,596 ............42,426,000 ............43,554,319 ........(1,009,679) ...........(341,807) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ............717,953 .........1,813,354 .....XXX...... .....XXX......
8399999. Grand Total - Bonds.................................................................................................................................... ............47,361,549 ....XXX........ ............49,542,596 ............42,426,000 ............43,554,319 ........(1,009,679) ...........(341,807) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ............717,953 .........1,813,354 .....XXX...... .....XXX......
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Sch. D-Pt. 2-Sn. 1
NONE

Sch. D-Pt. 2-Sn. 2
NONE
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

Bonds - U.S. Government
912828 QE 3 U.S. TREASURY NOTE..................................................................................................... ................ 04/28/2011 VARIOUS................................................................................................................ ............................................................ ................................................2,000,056 ................................................2,000,000 ................................................................

0599999. Total - Bonds - U.S. Government...................................................................................................................................... .............................................................................................................................................................................................. ................................................2,000,056 ................................................2,000,000 .............................................................0
8399997. Total - Bonds - Part 3....................................................................................................................................................... .............................................................................................................................................................................................. ................................................2,000,056 ................................................2,000,000 .............................................................0
8399999. Total - Bonds.................................................................................................................................................................... .............................................................................................................................................................................................. ................................................2,000,056 ................................................2,000,000 .............................................................0
9799998. Total - Common Stocks - Summary Item from Part 5........................................................................................................ .............................................................................................................................................................................................. ...........................................................27 ...........................XXX.............................. ................................................................
9799999. Total - Common Stocks.................................................................................................................................................... .............................................................................................................................................................................................. ...........................................................27 ...........................XXX.............................. .............................................................0
9899999. Total - Preferred and Common Stocks.............................................................................................................................. .............................................................................................................................................................................................. ...........................................................27 ...........................XXX.............................. .............................................................0
9999999. Total - Bonds, Preferred and Common Stocks.................................................................................................................. .............................................................................................................................................................................................. ................................................2,000,083 ...........................XXX.............................. .............................................................0
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
o Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received Contractual

CUSIP g Disposal Shares Par Actual Carrying Increase/ (Amortization)/ Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date

Bonds - U.S. Government
912803 AQ 6 U S TREASURY BD PRIN STRIP........................... ... 04/29/2011. Various........................................... ........................... ......13,228,571 ......16,700,000 ........6,307,665 ...........9,451,407 .....1,005,789 ........222,285 ..................... .......1,228,074 .................... ............9,673,692 ................... .....3,554,879 .....3,554,879 .................... 02/15/2019.

0599999. Total - Bonds - U.S. Government.............................................................. ..................................................................................... ......13,228,571 ......16,700,000 ........6,307,665 ...........9,451,407 .....1,005,789 ........222,285 ..................0 .......1,228,074 .................0 ............9,673,692 ................0 .....3,554,879 .....3,554,879 .................0 .....XXX......
Bonds - U.S. States, Territories and Possessions

401784 WL 3 GUILFORD CNTY N C............................................ ... 04/29/2011. Various........................................... ........................... ........1,177,920 ........1,000,000 ........1,183,520 ...........1,152,506 ..................... ...........(5,490) ..................... .............(5,490) .................... ............1,147,016 ................... .........30,904 .........30,904 ........37,222 02/01/2019.
455254 FC 1 INDIANAPOLIS IND ARPT AUTH REV................... ... 08/30/2011. Various........................................... ........................... ........1,677,270 ........1,500,000 ........1,578,450 ...........1,545,515 ..................... ...........(4,499) ..................... .............(4,499) .................... ............1,541,016 ................... .......136,254 .......136,254 ........86,063 01/15/2017.
604129 KA 3 MINNESOTA ST...................................................... ... 04/29/2011. Various........................................... ........................... ........1,185,400 ........1,000,000 ........1,168,310 ...........1,141,221 ..................... ...........(4,708) ..................... .............(4,708) .................... ............1,136,513 ................... .........48,887 .........48,887 ........37,222 08/01/2019.
763682 WL 1 RICHLAND CNTY S C SCH DIST NO..................... ... 04/29/2011. Various........................................... ........................... ........1,148,610 ........1,000,000 ........1,148,690 ...........1,126,849 ..................... ...........(3,920) ..................... .............(3,920) .................... ............1,122,929 ................... .........25,681 .........25,681 ........37,222 02/01/2020.

1799999. Total - Bonds - U.S. States, Territories & Possessions............................. ..................................................................................... ........5,189,200 ........4,500,000 ........5,078,970 ...........4,966,091 ..................0 .........(18,617) ..................0 ...........(18,617) .................0 ............4,947,474 ................0 .......241,725 .......241,725 ......197,729 .....XXX......
Bonds - Industrial and Miscellaneous

002819 AB 6 ABBOTT LABORATORIES...................................... ... 04/18/2011. Various........................................... ........................... ........1,127,820 ........1,000,000 ........1,041,670 ...........1,033,639 ..................... ...........(1,223) ..................... .............(1,223) .................... ............1,032,416 ................... .........95,404 .........95,404 ........21,467 11/30/2017.
084664 BE 0 BERKSHIRE HATHAWAY FINANCE COR.............. ... 06/22/2011. Various........................................... ........................... ...........562,835 ...........500,000 ...........503,770 ..............503,231 ..................... ..............(183) ..................... ...............(183) .................... ...............503,048 ................... .........59,787 .........59,787 ........43,275 05/15/2018.
36962G 3U 6 GENERAL ELECTRIC CAPITAL CORP.................. ... 06/22/2011. Various........................................... ........................... ........1,105,860 ........1,000,000 ........1,446,180 ..............970,842 ..................... ............1,067 ..................... ..............1,067 .................... ...............971,909 ................... .......133,951 .......133,951 ........64,219 05/01/2018.
46849L SB 8 JACKSON NATIONAL LIFE GLOBAL F.................. ... 04/18/2011. Various........................................... ........................... ........1,074,420 ........1,000,000 ...........939,990 ..............965,428 ..................... ............4,103 ..................... ..............4,103 .................... ...............969,531 ................... .......104,889 .......104,889 ........23,889 05/08/2013.
717081 DB 6 PFIZER INC............................................................ ... 04/18/2011. Various........................................... ........................... ........1,146,830 ........1,000,000 ........1,064,600 ...........1,056,265 ..................... ...........(1,646) ..................... .............(1,646) .................... ............1,054,619 ................... .........92,210 .........92,210 ........36,683 03/15/2019.

3899999. Total - Bonds - Industrial and Miscellaneous............................................. ..................................................................................... ........5,017,765 ........4,500,000 ........4,996,210 ...........4,529,405 ..................0 ............2,118 ..................0 ..............2,118 .................0 ............4,531,523 ................0 .......486,242 .......486,242 ......189,533 .....XXX......
8399997. Total - Bonds - Part 4............................................................................... ..................................................................................... ......23,435,536 ......25,700,000 ......16,382,845 .........18,946,903 .....1,005,789 ........205,786 ..................0 .......1,211,575 .................0 ..........19,152,689 ................0 .....4,282,846 .....4,282,846 ......387,262 .....XXX......
8399999. Total - Bonds............................................................................................ ..................................................................................... ......23,435,536 ......25,700,000 ......16,382,845 .........18,946,903 .....1,005,789 ........205,786 ..................0 .......1,211,575 .................0 ..........19,152,689 ................0 .....4,282,846 .....4,282,846 ......387,262 .....XXX......
9799998 Total - Common Stocks - Summary Item from Part 5................................ ..................................................................................... ....................27 .........XXX......... ....................27 ............................ ..................... ...................... ..................... ....................0 .................... .......................28 ................... ..................1 ..................1 .................... .....XXX......
9799999. Total - Common Stocks............................................................................ ..................................................................................... ....................27 .........XXX......... ....................27 .........................0 ..................0 ...................0 ..................0 ....................0 .................0 .......................28 ................0 ..................1 ..................1 .................0 .....XXX......
9899999. Total - Preferred and Common Stocks...................................................... ..................................................................................... ....................27 .........XXX......... ....................27 .........................0 ..................0 ...................0 ..................0 ....................0 .................0 .......................28 ................0 ..................1 ..................1 .................0 .....XXX......
9999999. Total - Bonds, Preferred and Common Stocks.......................................... ..................................................................................... ......23,435,563 .........XXX......... ......16,382,872 .........18,946,903 .....1,005,789 ........205,786 ..................0 .......1,211,575 .................0 ..........19,152,717 ................0 .....4,282,847 .....4,282,847 ......387,262 .....XXX......
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  SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
o Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign Exchange Gain Gain Dividends Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest

CUSIP g Date Disposal Shares Actual Value at Increase/ (Amortization)/ Impairment B./A.C.V. Change in (Loss) on on on During and
Identification Description n Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. Disposal Disposal Disposal Year Dividends

Common Stocks - Industrial and Miscellaneous
320517 10 5 FIRST HORIZON NATIONAL CORP..................... ... 08/11/2011 Various....................................... 11/25/2011 Various....................................... ................4.000 .....................27 .....................27 .......................28 ..................... ..................... ..................... ....................0 .................. .................. ..................1 ..................1 ................... ................

9099999. Total - Common Stocks - Industrial and Miscellaneous........................... .......................................................................................................................................................... .....................27 .....................27 .......................28 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................1 ..................1 ................0 .............0
9799998. Total - Common Stocks.......................................................................... .......................................................................................................................................................... .....................27 .....................27 .......................28 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................1 ..................1 ................0 .............0
9899999. Total - Preferred and Common Stocks.................................................... .......................................................................................................................................................... .....................27 .....................27 .......................28 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................1 ..................1 ................0 .............0
9999999. Total - Bonds, Preferred and Common Stocks........................................ .......................................................................................................................................................... .....................27 .....................27 .......................28 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................1 ..................1 ................0 .............0
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SCHEDULE D - PART 6 - SECTION 1
Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by

Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10

CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding

1.  Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $..........0.
2.  Total amount of intangible assets nonadmitted $..........0.

NONE

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned

Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6

CUSIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 11 12 15 16 17 18 19 20

F Amount
o Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for

CUSIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective When During Accrued
Identification Description Code n Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of Rate of Paid Year Interest

Class One Money Market Mutual Funds
996085 25 4 DREYFUS CASH MGMT FUND.................................. ......... .. 12/31/2011. VARIOUS................................................. ......XXX..... ............1,206,956 ......................... ......................... ......................... ......................... ...........1,206,956 ...........1,206,956 .......................... ........................ ................ ................ ........... ........................ ........................

8999999.  Total - Class One Money Market Mutual Funds........................................................................................................................................................... ............1,206,956 ......................0 ......................0 ......................0 ......................0 ............XXX......... ...........1,206,956 .......................0 ....................0 ...XXX...... ...XXX...... ..XXX.. ....................0 ....................0
9199999.  Total - Short-Term Investments................................................................................................................................................................................... ............1,206,956 ......................0 ......................0 ......................0 ......................0 ............XXX......... ...........1,206,956 .......................0 ....................0 ...XXX...... ...XXX...... ..XXX.. ....................0 ....................0
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Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn 1B-Broker List
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. B-Sn 2B-Broker List
NONE

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE
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SCHEDULE E - PART 1 - CASH
1 2 3 4 5 6 7

Amount of Amount of
Rate Interest Interest Accrued

of Received December 31 of
Depository Code Interest During Year Current Year Balance *

  TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January.............................. .............................5,476,326 4. April................................... .............................5,071,512 7. July.................................... .............................2,139,832 10. October............................ .............................2,980,682
2. February............................ .............................6,057,079 5. May.................................... .............................8,546,338 8. August............................... .............................2,164,360 11. November........................ .............................2,813,160
3. March................................ .............................2,951,207 6. June................................... .............................2,365,805 9. September......................... .............................3,150,620 12. December........................ .............................1,202,565

Open Depositories
TD Bank....................................................................................... Burlington, VT............................................................................... ........... .......................... ................................ ................................ ........................8,918 XXX
TD Bank....................................................................................... Burlington, VT............................................................................... ........... ................0.001 ......................7,374 ................................ .................1,193,647 XXX
0199999.  Total - Open Depositories..................................................................................................................................................... .XXX... ..........XXX......... ......................7,374 .............................0 .................1,202,565 XXX..
0399999.  Total Cash on Deposit.......................................................................................................................................................... .XXX... ..........XXX......... ......................7,374 .............................0 .................1,202,565 XXX..
0599999.  Total Cash........................................................................................................................................................................... .XXX... ..........XXX......... ......................7,374 .............................0 .................1,202,565 XXX..
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE
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