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

1 2 Codes 6 Fair Value 1 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 Current
6] Year's
R Rate Other Total Gross
E Used to Book/ Unrealized Current Than Foreign Admitted Amount
CUSIP | NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received
Identi- G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization) Impairment Change in Rate Rate of How Due and During
fication Description * | N [CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of Interest Paid Accrued Year Acquired Maturity
U.S. Governments - Issuer Obligations
3134A2DT2 Federal Home Loan Mortgage Corporation . .......... [... [... [..... 1 1,495,179 1470494 | ....... 1,465,000 1,467,515 (15,000) | .o | | 5750 [..... 4679 | AO 17,858 84,238 | 03/30/2006 | 04/15/2008
31359MDU4 . . . . .| Federal National Mortgage Association ... ........... ... [... |..... 1. .. 785015 .. TT3850 | .. .. 770,000 | ........ 772503 |. I G (7508) [ e 6.000(..... 4.964 | MN 6,121 . 46,200 | 05/15/2006 | 05/15/2008
3134A3EM4 . . . . . | Federal Home Loan Mortgage Corporation . . [ POV PO PUDO 1. .. 507,250 ... 510,940 .. .. 500,000 |........ 503295 . (2636) | oo [ 5750 [..... 5.168 | MS 8,784 . 28,750 | 06/26/2006 | 03/15/2009
9128273X8 .. ... US Treasury Note .. .......oovvvnn.. I PO FUDR OO 1. .. 301,406 ... 300,774 .. .. 300,000 |........ 300074 . (888) ..o | 5500 ..... 5500 | FA 6,325 . 24,750 | 07/12/2006 | 02/15/2008
3128X5C48 .. ... Federal Home Loan Mortgage Corporation . .......... [... [... [..... 1. .. 304,888 ... 305431 .. .. 305000 (........ 304918 . 30 e 5375(..... 5.386 | FA 7,104 ..8,197 | 04/11/2007 | 02/08/2010
3134A33L8 Federal Home Loan Mortgage Association . . N PUUE PO 1. .. 527,035 ... 535940 .. .. 500,000 |........ 521,386 (. (B84 [ e 7.000(..... 4.900 | MS 10017 .. 17500 | 0513022007 | 03/15/2010
3133XLZU0 Federal Home Loan Bank .............. T 1. Co]e01,960,613 L 1,991526 | ... 1,940000 | . ... . 19595546 | . L (1,086) | e 5375(..... 5122 |FA ... |...... 40089 |............. 10/15/2007 | 08/20/2012
0199999 Subtotal - U.S. Governments - Issuer OBIGations . . . . . . ... ...ueueirtiieeiiiiaaaenn.. 5881,386 | . .. 5888955 | ....... 5,780,000 5,829,237 (32,807) XXX XXX | XXX ] 96,278 | ....... 209635[.. XXX.. [.. XXX..
0399999 Subtotal - U.S. Governments 5881,386 | . . . 5,888,955 5,780,000 5,829,237 (32,807) XXX XXX XXX 96,278 209635|.. XXX .. [.. XXX..
5499999 Subtotals - Issuer Obligations . . . C|.......5881,386]... ..5888,955|.......5780,000(.......5829237. . (32,807) XXX XXX XXX . 96,278 .. 209635 .. XXX.. |.. XXX..
6099999 Grand TOEl = BONMS . . . . ... ettt e ettt ettt 5881,386 | . .. 5,888,955 5,780,000 5,829,237 (32,807) XXX XXX XXX 96,278 209635[.. XXX .. |.. XXX..

803
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E09 Schedule D - Part 2 Sn 1 Prfrd Stocks Owned ...
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L3

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - U.S. Governments
3128X5C48 ...... Federal Home Loan Mortgage Corporation ..................coocooiii [ ... 04/11/2007 .. |Bankof America ...................c XXX oo 304,888 ......... 305,000.00(............... 2,823
3134A33L8 ...... Federal Home Loan Mortgage Association ... ... 05/30/2007 .. |Regions MorganKeegan ...................coocviiiiiiii | XXX oo 527,035|......... 500,000.00............... 7,292
3133XLzZU0 ....... Federal Home LoanBank ............... ... ... 10/15/2007 .. | Regions MorganKeegan ..............................ooo | XXX oo 1,960,613 ....... 1,940,000.00|............. 15,931
0399999 SUbtOtal - BONAS = U.S. GO B MM . ..ttt e e et [ 2,792,536 ....... 2,745,000.00 | ............. 26,046
8099997 SUDIOtAl - BONGS = Pt 3 .. e e 2,792,536 ....... 2,745,000.00 | ............. 26,046
6099998 Summary item from Part 5 fOr BONGAS .. ... ... ..o | | |
6099999 SUDLOtAL - BONGS . ... ... L 2,792,536|....... 2,745,000.00............. 26,046
6599998 Summary Iltem from Part 5 for Preferred SIOCKS . ... . ... ... | | XXX oo [
7299998 Summary Item from Part 5 for COMMON STOCKS .. ... ... e | | XXX oo [
7399999 Subtotal - Preferred and COMMON STOCKS .. ... ... e | | XXX oo [
7499999 TOAS . .. .. .. L 2,792,536 ...... XXX | 26,046
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SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Otherwise DISPOSED OF During Current Year
4 5 6 7 8 9 10

1 2 3 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

e Prior Year Unrealized Other Than Total Foreign Carrying Foreign Stock

i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends

CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization)| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
Bonds - U.S. Governments
31359MGHO | Federal National Mortgage Association ......... ... [10/15/2007| AmSouth Capital Markets |... XXX ... |.... 210,000{... 210,000.00]...... 228375 ......21501 | ... [ B0 [ GO 210,000 e e e 13,913 |10/15/2007|
31359MGHO | Federal National Mortgage Association ......... ... [10/15/2007| AmSouth Capital Markets |... XXX ... |.... 100,000{... 100,000.00]...... 106,550 | ......102,033|........... |..... (2033)].......oooo oo (2083) )i [ 100,000 L e e 6,625 (10/15/2007
31359MGHO | Federal National Mortgage Association . ........ ... [10/15/2007| AmSouth Capital Markets |... XXX ... |.... 330,000 ... 330,000.00]...... 348,150 ...... 336534 | . .......... [..... (6534)| ... | (8534)] s 0830000 e e e 21,863 [10/15/2007
31359MGHO| Federal National Mortgage Association ......... ... [10/15/2007| AmSouth Capital Markets |... XXX ... |... 1,300,000 . 1,300,000.00].... 1,362,400 .... ! 01,300,000 e 86,125 [10/15/2007
0399999 Subtotal - Bonds - U.S. GOVEIMMENTS . . .. ...ttt ... 1,940,000 | . 1,940,000.00].... 2,045475|.... 1,976,978 . (36978) .. | (36,978) [ .......... ... 1,940,000 ... 128,526 |. XXX
6099997 Subtotal - Bonds - Part4 ................. ... |...1,940,000|. 1,940,000.00].... 2,045475|.... 1,976,978 ... . (36978) | . ... | (36,978) | ... . 1,940,000 .. .. ... 128526 (. XXX
6099998 Summary Item from Part 5 for Bonds .. .. T I P U PP P PO P [P P B [P I P DU . XXX
6099999 Subtotal -Bonds ... ... 1,940,000 | . 1,940,000.00].... 2,045475|.... 1,976,978 ... o (38978) L | (36,978) 1,940,000 ... 128526 (. XXX
6599998 Summary Item from Part 5 for Preferred Stocks ......... ... o XXX e e e e e e e e . XXX
7299998 Summary Item from Part 5 for Common Stocks ............... .. ..o o o XXX e e e e . XXX
7399999 Subtotal - Preferred and Common Stocks ... XXX e e e e e e e . XXX
TA99999 TOAIS . .. ... ... 1,940,000 (... XXX ... |....2045475|....1,976978|........... L (38978) [ | (36,978) | .......... 01,940,000 L e ... 128526 (. XXX

[AE]
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E13  Schedule D - Part 5 LT Bonds/Stocks Acquired/Disp ...............ccouvtn.
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E16  Schedule DB - Part A Sn 2 Opt/Cap/Floor Acquired .................c.ounnn.

E17  Schedule DB - Part A Sn 3 Opt/Cap/FloorTerm ..............ccovvvviinnnn.

E17  Schedule DB - Part B Sn 1 Opt/Cap/Floor In-force .........................

E18 Schedule DB - Part B Sn 2 Opt/Cap/Floor Written .........................

E18 Schedule DB - Part B Sn 3 Opt/Cap/FloorTerm ..............cccovvvvinnnn.

E19 Schedule DB - Part C Sn 1 Col/Swap/FrwrdOpen ...............c.ccviunnn.

E19  Schedule DB - Part C Sn 2 Col/Swap/Frwrd Opened .......................

E20 Schedule DB - Part C Sn 3 Col/Swap/Frwrd Term .................ccoouvnn.
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E21 Schedule DB - Part D Sn 3 Futures Contracts Term .................cvvun.
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Bank of America, NAA. ........................... Atlanta, Georgia ... e 3.930(...... 340,543 .............. ... 1,433,319 [X X X|
Fith ThirdBank ................................. Nashville, Tennessee ...................oooooo oo oo oo 253203 .............. .. 5,316,128 [X X X
RegionsBank ... Nashville, Tennessee ........................... | oo o 1.230........ 1927 .............. |...... 140,923 (X X X|
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
INStructions) - OPEN AEPOSHOTIES ... ... ...\t XXX oo L X XX
0199999 Totals - Open DEPOSHOMES . . ... ... XXX |...... 595,673 |.............. 12,890,370 [X X X
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended dePOSItONIES . . ........ ..o XXX e X XX
0299999 Totals - Suspended DEPOSIHOMES . . ... ... ..o XXX e X XX
0399999 Total Cash ON DEPOSIE . . .. ...\ttt e XXX 595673 .. ... 12,890,370 X X X
0499999 Cash in Company's Office ......... ... ... XXX ] XXX XXX oo X XX
0599999 T0tal CaSN . .. . XXX 595673 .. ........... .. 12,890,370 X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1 Jdanuary ......... | 6,517,146 [4. April ... 12943813 [7.duly ............. | 16,330,534 | 10. October .........|......... 20,008,708

2.February .........[......... 12,771,717 (5. May ............. | oo 13,410,613 [8. August ...........|......... 30,575,717 | 11. November ...... |......... 26,508,913

3.March ... [ 26,126,34116.June ............ [l 28,656,548 | 9. September .......[......... 20,483,436 | 12. December ...... [......... 12,890,371

E23
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vZ3

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Amount of
Date Rate Maturity Book/Adjusted Interest Due Gross
Description Code Acquired of Interest Date Carrying Value & Accrued Investment Income
Columbia Cash Reserves Capital .......................... | ... 04/01/2002 ... |.............. 4669 ... 35,690 .. 1,788
Columbia Cash Reserves Capital ........................... ... 02117/2006 ... |.............. 4669 ... 568,678 | ... 28,495
Butler Cnty Surgical Pptys LLC ..............oooooi [ ... 09/21/2006 ... |............ 4910(... 03/01/2023 ... |......... 1,900,000 | .......ooooiii | 102,714
Consolidated Equities Rlty ....................ooo ... 09/21/2006 ... |............ 4910(... 09/01/2025 ... |......... 2,040,000 . ... 108,304
Lighting Direct LLC ... ... 09/21/2006 ... |.............. 4910(... 02/01/2035 ... |......... 1,740,000 (... 93,702
AFS Assoc LP TaxbINTAdj ... ... 09/21/2006 ... |............ 4910(... 09/01/2040 ... |........... 280,000 . ..o [ 16,478
Fifth Third Instt MMkt Core ... L . 10/03/2006 ... [.............. 4670 .o 458,785 . 11,943
0199999 Total Cash Equivalents ... 7,023,153 .o 363,424
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Type of
Deposit

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

6
Fair
Value

Pledged for Statutory Requirements

521,386

535,940

States. Efc.

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

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

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

E25
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