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ANNUAL STATEMENT FOR THE YEAR 2010 oF THE QCA Health Plan, Inc.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

3
Amount

4
Percentage

© ®© N o

Bonds:
1.1 U.S.treasury securities ..............................c
1.2

1.21

1.3
securities)

Issued by U.S. government agencies ..................
1.22 Issued by U.S. government sponsored agencies ...
Non-U.S. government (including Canada, excluding mortgage-backed

U.S. government agency obligations (excluding mortgage-backed securities):

1.4 Securities issued by states, territories, and possessions and political

subdivisions in the U.S.:
1.41
142
political subdivisions general obligations .............
143
1.44
15

1.51 Pass-through securities:

1.511 Issued or Guaranteed by GNMA ........................................

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

1.52 CMOs and REMICs:

Revenue and assessment obligations .................
Industrial development and similar obligations .......
Mortgage-backed securities (includes residential and commercial MBS):

States, territories and possessions general obligations .....................
Political subdivisions of states, territories and possessions and

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA ............
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

1523 Allother ...

Other debt and other fixed income securities (excluding short term):

2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid
SECUNtIES) ...

2.2 Unaffiliated Non-U.S. securities (including Canada) ........

2.3 Affiliated securities ...........................

Equity interests:

3.1 Investmentsinmutualfunds ...

3.2 Preferred stocks:
3.21 Affiliated

3.22 Unaffiliated

33
3.31 Affiliated
3.32 Unaffiliated
3.4  Other equity securities:

Publicly traded equity securities (excluding preferred stocks):

341 Affiliated ...

342 Unaffiliated ....................
3.5  Other equity interests including tangible personal property under lease:

351 Affiliated ...

352 Unaffiliated ...................
Mortgage loans:
41  Construction and land development ..................................
4.2 Agricultural ...
4.3 Single family residential properties ........................cccc
4.4 Multifamily residential properties ......................ccocoo
45 Commercial [0ans ...
46 Mezzaninerealestate 10ans ...
Real estate investments:
5.1 Property occupied by company ...
5.2 Property held for production of income (including §............... 0 of property

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

Contract 10@NS ...
Receivables for securities ........................
Cash, cash equivalents and short-term investments ........................................
Otherinvested @SSetS ...
Total iNVeSted @SSEIS ...

27,555,551
............... 5,616

............... 9.027

Gross
Investment Holdings
1 2
Amount Percentage

.......... 3,872,103]............... 9.027
.......... 9,960,820]..............23.222
.......... 1,500,000 (............... 3.497
........ 27,555,5511..............64.241
............... 5616]............... 0.013
........ 42,894,090]............ 100.000

42,894,090
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ANNUAL STATEMENT FOR THE YEAR 2010 oF THE QCA Health Plan, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

31 Totals, Part 1, Column 13 ...

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

6.1 Totals, Part1,Column15...................... N O N E .................................

6.2 Totals,Part3,Column13 .....................l
7. Deduct current year's other than temporary impairment recognized:

7.1 Totals, Part 1, Column 12 ...

7.2  Totals, Part3, Column 10 ...
8.  Deduct current year's depreciation:

8.1 Totals, Part 1, Column 11 ...

8.2 Totals,Part3, Column O ...
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines 9minus 10) ...

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
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) ........................... |
3. Capitalized deferred interest and other:

31 Totals,Part 1, Column 12 ...

3.2 Totals, Part 3, Column 11 ...
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

51 Totals,Part1,Column O ... .

52 Totals,Part3, Column 8 ... .
6.  Total gain (loss) on disposals, Part 3, Column 18 .—————J...........| |
7. Deduct amounts received on disposals,Part3,Coi M § & X\ REI & _ | | |
8. Deduct amortization of premium and mortgage intei N O N E ..................................
9.  Total foreign exchange change in book value/recorded nvestment excluding accrued Interest

9.1  Totals, Part 1, Column 13 ...

9.2 Totals,Part3, Column 13 ... ..
10.  Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, Column 11 ..

10.2 Totals, Part 3, Column 10 ...
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12.  Total valuation allowance ...
13, Subtotal (Lines 11 pIUS 12) ...
14.  Deduct total nonadmitted amounts ........................ |
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2010 oF THE QCA Health Plan, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo | 5,604
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... |
3. Capitalized deferred interest and other:

31 Totals,Part1,Column 16 ...

3.2 Totals,Part3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  Totals, Part 1, Column 13 ... 12

52 Totals,Part3, Column O ... 12
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 ............................oo
9. Total foreign exchange change in book/adjusted carrying value:

9.1  Totals, Part 1, Column 17 ...

9.2 Totals, Part3, Column 14 ...
10.  Deduct current year's other than temporary impairment recognized:

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

10.2 Totals, Part 3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10 5,616
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) ..................ooooo | L 5,616

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 13,661,046
2. Cost of bonds and stocks acquired, Part 3, Column 7 ... 8,480,529
3. Accrual of DISCOUNt ... .. 3,408
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

4.2 Part2,Section 1, Column 15 ... .

4.3  Part2, Section 2, Column 13 ...

4.4 Partd, Column 11 o
5. Total gain (loss) on disposals, Part4, Column 19 ... 1,233
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 6,770,000
7. Deduct amortization of premium ... 43,293
8. Total foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other than temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2. Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 15,332,923
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 15,332,923
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ANNUAL STATEMENT FOR THE YEAR 2010 oF THE QCA Health Plan, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 13,832,923 |......... 14,012,227 ......... 13,885,844 |......... 13,670,000
Governments 2. Canada ... | e L
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. Totals ... | 13,832,923 |......... 14,012,227 |......... 13,885,844 |......... 13,670,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. Totals ... |
U.S. Political Subdivisions of States, Territories and
Possessions (Diresct 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 ... e e
8. United States ... [ [ [
Industrial and Miscellaneous, Credit Tenant Loans and | 9. Canada ... e e
Hybrid Securities (unaffiliated) 10.  OtherCountries ............... oo oo
1. Totals ... oo
Parent, Subsidiaries and Affiliates 12, Totals ... e
13.  TotalBonds ....................|......... 13,832,923 |......... 14,012,227 |......... 13,885,844 |......... 13,670,000
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries ............... | |
17. Totals ... |
Parent, Subsidiaries and Affiliates 18.  Totals ......................... | 1,500,000 |........... 1,500,000 ........... 1,500,000
19.  Total Preferred Stocks ........|........... 1,500,000 |........... 1,500,000 ........... 1,500,000
COMMON STOCKS 20.  United States .............oooo oo [
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22. OtherCountries ..............o | oo |
23. Totals............ooooi | |
Parent, Subsidiaries and Affiliates 24, Totals ...
25.  Total Common Stocks ........ [..............o
26. TotalStocks ................... [ 1,500,000 ........... 1,500,000 (........... 1,500,000
27.  Total Bonds and Stocks .......[......... 15,332,923 |......... 15,512,227 |......... 15,385,844
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GoIS

SCHEDULE D - PART 1A - SECTION 1

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

Quality Rating Per the
NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of
Line 10.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

31 Classt ...

47 TOTALS ...

U.S. Special Revenue & Special Assessment Obligations etc.,

Non-Guaranteed
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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

Quality Rating Per the
NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of
Line 10.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

Industrial and Miscellaneous (unaffiliated)
6.1 Class 1
6.2 Class2
6.3 Class3
6.4 Class 4
6.5 Class5
6.6 Class6 ..............ccooviiii
6.7 TOTALS

7.1 Class 1
7.2 Class?2
7.3 Class 3
74
75 Class5
76 Classb .......oooooioiiii
7.7 TOTALS ...

Hybrid Securities
8.1 Class1
8.2 Class2
8.3 Class3
84 Class4
85 Class5
8.6 Class6
87 TOTALS ... ...

Parent, Subsidiaries and Affiliates
9.1 Class 1
9.2 Class2
9.3 Class3
94
9.5
9.6
9.7 TOTALS




ANNUAL STATEMENT FOR THE YEAR 2010 o THE QCA Health Plan, Inc.

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

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations
1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
Quality Rating Per the or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Current Year Line 10.7 Prior Year Prior Year Traded Placed (a)

10. Total Bonds Current Year
101 Class T ..o (d)........ 3,955,787 | ........... 9,521,667 |............. 355469 [ ... [ 13,832,923 |.............. 100.00....... XXX o] XXX 13,832,923 | ...
102 ClaSS2 ...oiiviieii e (d)r | e e L L XXX oo, XXX [
103 Class3 ..o (d)r | e e L L XXX oo, XXX [
104 Classd ..o (d) e e e [ e XXX o] XXX o [
105 Classb ..o (d) e e e [ (©) e | XXX o] XXX o [
106 ClassB ........oooovieiii (). L e L L (€ L XXX oo | XXX oo [ [
107 TOTALS ... [ 3,955,787 | ........... 9,521,667 |............. 355,489 [ ..o ®)...... 13,832,923 |.............. 100.00....... XXX oo, XXX oo 13,832,923 | ...
108 Line10.7asa%of Column®6 ...................... | 28.60|................ 68.83]................. 257 | L 100.00....... XXX .o ] XXX o] XXX oo [ 100.00 ..o

11. Total Bonds Prior Year
111 Class T .o [ [ 13,661,046 | ......oooovve [ L XXX o, XXX oo 13,661,046 |.............. 100.00(......... 13,661,046 |...........oooviiinnn,
112 Class2 ..o L L e L [ XXX o] XXX o i e
113 Class3 ..o L e e e e XXX o] XXX o | e e
M4 Classd ..o L e e e e XXX o] XXX o | e e
115 Classh .o e e e e e XXX oo XXX ... (C) e L L
1.6 ClassB ... e L e L L XXX oo | XXX ... (©) e L L
1.7 TOTALS ..o e 13,661,046 | ... [ L XXX o] XXX ... (®)...... 13,661,046 |.............. 100.00(......... 13,661,046 |...........oooiiiinn
118 Line11.7asa%ofCol.8 ................oooooo | [ 100.00 .o [ | XXX o] XXX oo [ 100.00....... XXX oo [ 100.00 ..o

122) 12. Total Publicly Traded Bonds
< 120 Class T .o L 3,955,787 |........... 9,521,667 |............. 3554689 [ ... [ 13,832,923 |.............. 100.00(......... 13,661,046 |.............. 100.00(......... 13,832,923 ]....... XXX ...

122 Class2 ..o L e e e e L L e e e XXX ...
123 Class3 ..o L L e e e L L e e e XXX ...
124 Class4 ... L L e e L L L L e e XXX ...
125 Class b ..o L L e e L L L L e e XXX ...
126 Classb .......cooooeieveiiiinoin e e e e e L L e e XXX ...
127 TOTALS ..o L 3,955,787 | ........... 9,521,667 |............. 3554689 [ ... [ 13,832,923 |.............. 100.00(......... 13,661,046 |.............. 100.00(......... 13,832,923 ....... XXX ...
128 Line127asa%ofCol.6 ............coooveviniii [ 2860(......cccceeinn. 68.83|......ccociiiin 257 [ L 100.00....... XXX, XXX, XXX o[, 100.00....... XXX ...
129  Line 12.7 as a % of Line 10.7, Col. 6, Section 10 . |................ 2860 68.83]. ... 257 L L 100.00]....... XXX [, XXX [, XXX o [ 100.00]....... XXX

13. Total Privately Placed Bonds
130 Class .o L e e e e e [ e e XXX |
132 Class2 ..o L L e L L L L L L XXX
133 Class3 ..o L L e L L L L L L XXX
134 Classd ..o L e e e e e [ e e XXX o |
135 Classb ..o L e e e e e [ e e XXX |
136 Class6.......cooovveviviii L L e L L L L L L [ XXX o [
137 TOTALS ..o L L e e e e [ e e XXX o |
138 Line13.7asa%ofCol.6 ..........oooovveiino Lo [ e e e e XXX o] XXX o] XXX o] XXX o |
139  Line 13.7asa % of Line 10.7, Col. 6, Section 10 . | ........ooooviveioe Lo foviiiiiii L L L [ XXX | XXX | XXX | XXX o [

(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 is 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 28§............... 0; NAIC 3§............... 0;NAIC4§.......... 0;NAIC58§.......... 0;NAIC6S........ 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

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of
Line 10.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed

1. U.S. Governments
1.1 Issuer Obligations ...
1.2 Single Class Mortgage-Backed/Asset-Backed Securities .....................c.coooin.
1.7 TOTALS L

2. All Other Governments
2.1 1sSUEr OBlIgations ...
2.2 Single Class Mortgage-Backed/Asset-Backed Securities ......................ccoo
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
2.5 DEfiNed ...
2.6 DN
2.7 TOTALS L

3. U.S. States, Territories and Possessions, Guaranteed
3.1 IsSuer Obligations ... ...
3.2 Single Class Mortgage-Backed/Asset-Backed Securities ..........................o
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
3.3 DefiNed ..
B ONer o
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:

3.7

4. U.S. Political Subdivisions of States, Territories & Possessions, Guaranteed
4.1 IsSUer OblIgations ..o
4.2 Single Class Mortgage-Backed/Asset-Backed Securities ......................c.cooo
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
4.3 DEfiNed ...
A ONEr
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
4.5 DefiNed ...
48 OtNET .o
47 TOTALS L

5. U.S. Special Revenue & Special Assessment Obligations etc., Non-Guaranteed
5.1 Issuer Obligations ...
5.2 Single Class Mortgage-Backed/Asset-Backed Securities .......................ooo
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
5.3 DefiNed .. o
B ONEr
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
5.5 DEfiNed ...
BB OBNer L
5.7 TOTALS
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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

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of
Line 10.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed

6.  Industrial and Miscellaneous
6.1 Issuer Obligations ...............ccoooiiiii
6.2 Single Class Mortgage-Backed/Asset-Backed Securities ............
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
6.3 Defined
6.4 Other ...
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED
SECURITIES:
6.5 Defined
6.6 Other ...
6.7 TOTALS .o

7. Credit Tenant Loans
7.1 lssuer Obligations ...
7.2 Single Class Mortgage-Backed Securities
7.7 TOTALS

8. Hybrid Securities
8.1 Issuer Obligations ...
8.2 Single Class Mortgage-Backed/Asset-Backed Securities ............
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
8.3 Defined
84 Other.. ...
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED
SECURITIES:
8.5 Defined
86  Other ... ..o
8.7 TOTALS .o

9.  Parent, Subsidiaries and Affiliates
9.1 Issuer Obligations ...
9.2 Single Class Mortgage-Backed/Asset-Backed Securities ............
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
9.3 Defined
9.4 Other ...
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED
SECURITIES:
9.5 Defined
9.6 Other
9.7

TOTALS
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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 1
1 Year Over 1 Year Over 5 Years | Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 10.7 Prior Year Prior Year Traded Placed
10. Total Bonds Current Year
10.1  Issuer Obligations ...............coooooiiiiiiiii 3,955,787 |......... 9,521,667 |........... 355,469 | ... e 13,832,923 |............. 100.00]...... XXX .| XXX oo, 13,832,923 | ...
10.2  Single Class Mortgage-Backed/Asset-Backed Securities ...................coo| oo Lo [ s [ e e XXX XXX oo
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
103 Defined .......oooiii e e e e s e e XXX .| XXX o [
104 Other ..o e e e e s e [ XXX .| XXX oo [ [
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
105 Defined .......ooooiiiiii e e e e s e e XXX .| XXX oo [
106  Other ... e e e s e e e | XXX .| XXX oo [
10.7 TOTALS .o 3,955,787 |......... 9,521,667 |........... 355,469 | ... e 13,832,923 |............. 100.00]...... XXX | XXX, 13,832,923 | ...
108  Line10.7asa%of Column B ...........cooveviiiiiiiiiiiiiiiiiiiiiiii e 28.60[.............. 68.83]. ... 257 [ e 100.00]...... XXX oo |, XXX oo |, XXX oo e 100.00 . oo,
11.  Total Bonds Prior Year
110 Issuer Obligations ...........ccooiiiiiiiiii e L 13,661,046 ..o e L | XXX | XXX |, 13,661,046 |............. 100.00]........ 13,661,046 |..........coooei
11.2  Single Class Mortgage-Backed/Asset-Backed Securities ..................o.o | [ [ e e XXX .o XXX L e
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
113 Defined ..o e e e [ e XXX | XXX oo e e L e
114 Other ..o e e e [ e XXX .| XXX oo e i L e
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
115 Defined .......ooooiii e e e e e XXX | XXX oo [ e e
116 Other ..o s s | s | XXX .| XXX oo i Lo oo o
w 1.7 TOTALS . e 13,661,046 ..o [ e | XXX | XXX |, 13,661,046 |............. 100.00]........ 13,661,046 |...........cooei
= 11.8  Line11.7asa%ofColumn8 ...................ocoooiiiiii e L 10000 .o | [ XXX .| XXX ool 100.00]...... XXX ool 10000 ...
© [12.  Total Publicly Traded Bonds
121 lIssuer Obligations ...............ccooooiiiiiii 3,955,787 |......... 9,521,667 |........... 355,469 | ... e 13,832,923 |............. 100.00]........ 13,661,046 |............. 100.00]........ 13,832,923 ...... XXX ...
12.2  Single Class Mortgage-Backed/Asset-Backed Securities ..................ooo oo [ [ e e L e e e e XXX ...
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
123 Defined ..o e e e e s s e e e e XXX ...
124 Other ... e e e e s s e e e e XXX ...
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
125 Defined ... e L e s L e e e e L XXX
126 Other ..o e L e s e e e e e [ | XXX ...
12.7 TOTALS .o 3,955,787 |......... 9,521,667 |........... 355,469 | ... e 13,832,923 |............. 100.00]........ 13,661,046 |............. 100.00]........ 13,832,923 ]...... XXX ...
128  Line127asa%of Column B .............oooooieiiiiiiiii 2860(.............. 68.83 ... 257 o e 100.00]...... XXX | XXX .| XXX o [, 100.00]...... XXX ...
12.9  Line 12.7 as a % of Line 10.7, Column 6, Section 10 .....................c..oo | 2860(.............. 68.83]................ 257 o e L 100.00]...... XXX .| XXX .| XXX ool 100.00]...... XXX......
13.  Total Privately Placed Bonds
131 Issuer Obligations .............ccooiiiiiiiii e L e e e e e e e XXX o
13.2  Single Class Mortgage-Backed/Asset-Backed Securities ..................oo | [ [ e e e e e XXX o |
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
133 Defined ... e L e e e e e e e XXX o
134 Other ... e e e e s s e e e XXX o |
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
135 Defined ... e L e e e e L e e XXX o
136 Other ... e L L e e L L L e XXX ool
13.7 TOTALS .o L L L e L L e | e XXX [
138  Line13.7asa%of Column 6 .............ooooiviiiiiiiiii e e s e e e XXX | XXX | XXX .| XXX o |
13.9  Line13.7 as a % of Line 10.7, Column 6, Section 10 ... e XXX oo XXX oo XXX oo XXX .o
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LIS

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

© Nk W=

9.
10.
1.
12.

Book/adjusted carrying value, December 31 of prioryear ...
Cost of short-term investments acquired ...
Accrual of diSCOUNT ...
Unrealized valuation increase (decrease) ...............ooooiiiiiiiiiiiii
Total gain (10ss) 0N diSPOSAlS ...........ccooii i
Deduct consideration received on disposals ...
Deduct amortization of premium ...
Total foreign exchange change in book/adjusted carryingvalue .....................................
Deduct current year's other than temporary impairment recognized ..........................o.o...
Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......
Deduct total nonadmitted amounts .................
Statement value at end of current period (Line 10 minus Line 11) ..............................

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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S12  Schedule DB Part A Verification ........................cccoit NONE
S12  Schedule DB Part B Verification ..........................ccooo s NONE
SI13  Schedule DB Part C Sn 1 - Sum Replicated Assets ....................... NONE
SI14  Schedule DB Part C Sn 2 - Recon Replicated Assets ..................... NONE
SI15 Schedule DB Verification ..............ccoiiiiiiiiiiii i NONE

SI12, SI13, SI14, SI15
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SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 of prioryear ... e L
2. Cost of cash equivalents acquired ... e e
3. Accrual of diSCOUNt ... L e
4. Unrealized valuation increase (decrease) ................coooveeveieiniiaiieiiniieie e L [
5. Total gain (10SS) On diSPOSAIS ...........ooiiii i e
6. Deduct consideration received on disposals ... | L
7. Deduct amortization of premium ... e e
8. Total foreign exchange change in book/adjusted carrying value .................coooooo | L
9. Deduct current year's other than temporary impairment recognized ... |
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......| ... [
1. Deduct total nonadmitted amounts ... L L
12. Statement value at end of current period (Lines 10 minus 11) ... | L L

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

SI16
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E01  Schedule A - Part 1 Real Estate Owned ...................ccoviiiunnt. NONE
E02 Schedule A - Part 2 Real Estate Acquired ..................coiiiiinn... NONE
E03 Schedule A - Part 3 Real Estate Sold ....................ccovviiiinnt. NONE
E04 Schedule B - Part 1 Mortgage LoansOwned ..........................s. NONE
E05 Schedule B - Part 2 Mortgage Loans Acquired . .................cccvvunnn. NONE
E06  Schedule B - Part 3 Mortgage Loans DISPOSED ......................... NONE

E01, E02, E03, E04, E05, E06
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103

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 Book/ 13 14 15 16 17
Adjusted Current Year's Total
Name of Carrying Unrealized | Current Year's | Otherthan | Capitalized Foreign
Vendor or Date Type Value Valuation | (Depreciation) or | Temporary Deferred Exchange Commitment | Percentage
CUsIP Name or General NAIC Originally and Actual Fair Less Increase (Amortization)/ | Impairment | Interestand | Changein Investment | for Additional of
Identification Description Code City State Partner Designation Acquired Strategy Cost Value Encumbrances| (Decrease) Accretion Recognized Other B.J/A.C.V. Income Investment | Ownership
Any Other Class of Assets - Affiliated
............... QCA Insurance Agency, LLC .............. ceiiiiooeoo| . 02/17/2005 ........ 5000 ........5616
3899999 Subtotal - Any Other Class of Assets - AffilIated . . . . ... .. .. et e e 5000|........5616|........ 5616 | .. XXX
3999999 Total - Unaffiliated .. ......... . . . . . . e e XXX
4099999 TOAl = AFBIEA . . . ...\ e ettt e et e e e e e e e e 5000 (........5616(........ 5,616 XXX
4199999 TOtAlS ... ... o e | 5000|........5616|........ 5,616 XXX
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E08 Schedule BA - Part 2 Invested Assets Acquired

E09 Schedule BA - Part 3 Invested Assets DISPOSED

E08, E09
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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 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 Current
0 Year's
R Rate Other Total
E Used to Book/ Unrealized Current Than Foreign Admitted Amount
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received
CUSIP G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When Due and During
Identification Description Code| N |CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized BJ/ACV. of Interest Paid Accrued Year Acquired | Maturity
U.S. Governments - Issuer Obligations
31331YG46 ..... FEDERAL FARM CREDITBANK ................... U PUDRN DUR P I ORI IR 996,850 | ....... 1.0070 [ ....... 1,007,335 | ....... 1,000,000 [ ........ 997,139 | oo | 1,092 04/21/2008(04/21/2011
3133XQQQ8 ... FEDERAL HOME LOAN BANK . ... % U PUDUN ORI I PO ..102,530 | .. 1.0090 | ... .100,923 | .. ..100,000 | ... (1,194) | ... 04/02/2009(05/20/2011
3133XQQQ8 ... FEDERAL HOME LOAN BANK .. . 118128 | .. 1.0090 | ......... 116,081 .. 115,000 (1475) | ... 03/31/2009(05/20/2011
3133XQQQ8 ... FEDERAL HOME LOAN BANK .. ...51,360 | .. 1.0090 [ ..........50462 .. 50,000 ... 50244 | [ (641) ] ... 03/31/2009(05/20/2011
3133XTAWG ..... FEDERAL HOME LOAN BANK .. ..101,040 | .. 1.0230 [ .........102,262 .. 100,000 | ......... 100,446 [ ....ooiiiii [ (343) ] ... 04/02/2009|04/13/2012
3133XTAWE ..... FEDERAL HOME LOAN BANK .. .. 115874 | .. 1.0230 | ... 117,601 115,000 [ ......... 15373 (... | (288) ... 03/31/2009{04/13/2012
3133XTAWE ..... FEDERAL HOME LOAN BANK .. ...50450 | .. 1.0230 | ... 51,131 50,000 ..........50193 | ... e (148) | ... 03/31/2009{04/13/2012
3133XTYG5 ... FEDERAL HOME LOANBANK ........ ...66,737 | .. 1.0500 | ... 68,281 65000|..........66,108 | ............... [ (433) ... 07/15/2009{06/24/2013
3137EABF5 ..... FEDERAL HOME LOAN MORTGAGE .. ..103,690 | .. 1.0040 | ... 100,416 100,000 (1,91) | ... 04/02/2009{02/25/2011
3137EABF5 ..... FEDERAL HOME LOAN MORTGAGE .. .. 114,269 | .. 1.0040 | ... 110,458 110,000 (2,264) | ... 03/31/2009{02/25/2011
3137EABJT ..... FEDERAL HOME LOAN MORTGAGE .. ..105.850 | .. 1.0620 | ... 106,215 100,000 (1,390) | ... 04/02/2009{05/29/2013
3137EABJT ..... FEDERAL HOME LOAN MORTGAGE .. 132,062 1.0620 | ... 132,769 125,000 (1678) | ... 03/31/2009(05/29/2013
3137EABK4 ..... FEDERAL HOME LOAN MORTGAGE .. 102,860 1.0070 | ... 100,692 100,000 (1423) | ... 04/02/2009(04/11/2011
3137EABK4 ..... FEDERAL HOME LOAN MORTGAGE .. 118,484 1.0070 | ... 115,796 115,000 (1731 ... 03/31/2009(04/11/2011
3137EABX6 ..... FEDERAL HOME LOAN MORTGAGE .. 25,365 1.0400 | ... 26,001 25,000 | ...oi e 25269 i [ 86) ... 11/17/2009{01/07/2014
3137EABX6 ..... FEDERAL HOME LOAN MORTGAGE .. 100,360 1.0400 | ... 104,003 100,000 | ...\ 100,232 [ i [ 4 |... 04/02/2009(01/17/2014
3137EABX6 ..... FEDERAL HOME LOAN MORTGAGE .. 125,562 1.0400 | ... 130,004 125,000 | ... 125361 [ (116) | ... 03/31/2009(01/07/2014
3137EABX6 ..... FEDERAL HOME LOAN MORTGAGE .. . 60,270 1.0400 | ... . 62,402 60,000 | .......... 80473 oo [ (56) | ... 03/31/2009(01/07/2014
3137EABY4 ..... FEDERAL HOME LOAN MORTGAGE .. . 267,199 1.0200 | ... .270,281 265000 (.........265912|............. | (744) | ... 04/03/2009{03/23/2012
31398AMW9 ... .. FED NATL MORTGAGE ASSOC . 104,720 1.0560 | ... 105,576 100,000 (1,162) | ... 04/02/2009 | 04/09/2013
31398AMW9 ... .. FED NATL MORTGAGE ASSOC ................... 62,760 1.0560 | ... 63,346 60,000 |..........61881 | ............... | 679) (... 03/31/2009 | 04/09/2013
T 31398AMW9 ... .. FED NATL MORTGAGE ASSOC ................... 130,688 1.0560 | ... 131,970 125,000 (1,400) | ... 03/31/2009{04/09/2013
o 31398APGT ..... FED NATL MORTGAGEASSOC ................... 102,890 1.0070 | ... 100,692 100,000 (1,443) | ... 04/03/2009{04/11/2011
31398APGT ..... FED NATL MORTGAGEASSOC ................... 118,439 1.0070 | ... 115,796 115,000 (1,708) | ... 03/31/2009{04/11/2011
31398APGT ..... FED NATL MORTGAGE ASSOC ................... 51,495 1.0070 | ... 50,346 50,000 | ...t 50,202 | it [ (742) | ... 03/31/2009(04/11/2011
31398AUJ9 ......| FED NATL MORTGAGE ASSOC ................... 102,300 1.0510 | ... 105,122 100,000 | ... AOTA70 oo (480) | ... 04/02/2009(12/11/2013
31398AUJ9 ......| FED NATL MORTGAGE ASSOC ................... 127,913 1.0510 | ... 131,403 125,000 | ... 126,856 [ [ (609) | ... 03/31/2009(12/11/2013
31398AUJ9 ......| FED NATL MORTGAGE ASSOC ................... 61,500 1.0510 | ... 63,073 60,000 | ..........60,956 | ....oiiiiiin [ (314)] ... 03/31/2009(12/11/2013
31398AUU4 ..... FED NATL MORTGAGE ASSOC ................... 100,660 1.0160 | ... 101,610 100,000 | ...\ ... 100,245 [ oo (239) | ... 04/02/2009(01/09/2012
31398AUU4 ..... FED NATL MORTGAGE ASSOC ................... 116,196 1.0160 | ... 116,852 115,000 | ... 115443 [ (433)] ... 03/31/2009(01/09/2012
31398AUU4 ..... FED NATL MORTGAGEASSOC ................... 50,550 1.0160 | ... 50,805 50,000 |..........50204 | ..............0 e 199 .. 03/31/2009{01/09/2012
31398AVD1 ..... FED NATL MORTGAGE ASSOC . 101,470 1.0450 | ... 104,497 100,000 | ......... 100,957 ............... | (97) (... 04/02/2009{02/05/2014
31398AVD1 ..... FEDE NATL MORTGAGE ASSOC . 127,000 1.0450 | ... 130,621 125,000 f.........126,300 [ ............... | (404) (... 03/31/2009{02/05/2014
31398AVD1 ..... FED NATL MORTGAGE ASSOC . 60,960 1.0450 | ... 62,698 60,000|..........60624|............... |l (194) ... 03/31/2009{02/05/2014
31398AVZ2 ... .. FED NATL MORTGAGE ASSOC ................... 101,100 1.0450 | ... 104,521 100,000 | ......... 100,725 ............... | 7 f... 04/02/2009{03/13/2014
31398AVZ2 ..... FED NATL MORTGAGEASSOC ................... 126,438 1.0450 | ... 130,651 125,000 f......... 125045 (... ........... | (284) | .. 03/31/2009{03/13/2014
31398AVZ2 ..... FED NATL MORTGAGE ASSOC .. . 60,690 1.0450 | ... 62,713 60,000 | ..........60454 | ... [ (136) | .. 03/31/2009(03/13/2014
912828JW1 ..... US TREASURY NOTE ........ 99,422 1.0140 | ... 101,438 100,000 | ...\t 99,830 i [ 120 . 04/02/2009 | 12/31/2013
912828JW1 ..... US TREASURY NOTE ....... 124,570 1.0140 | ... 126,798 125,000 | ... 24725 89 . 03/31/2009(12/31/2013
912828JW1 ..... | US TREASURY NOTE ...... 59,878 1.0140 | ... 60,863 60,000 | ...t 59,922 | i [ 25]. 03/31/2009(12/31/2013
912828KF6 .| US TREASURY NOTE ...... 75,100 1.0240 | ... 76,805 75,000 | ..ooe 75,085 | [ (20) | .. 04/06/2009|02/28/2014
912828KF6 .| US TREASURY NOTE ...... 126,329 1.0240 | ... 128,008 125,000 | ... 125,866 [ [ (266) | .. 03/31/2009|02/28/2014
912828KF6 .| US TREASURY NOTE ...... 60,675 1.0240 | ... 61,444 60,000 | ..........60440 | ... [ (135) | . 03/31/2009|02/28/2014
912828KG4 ..... | US TREASURY NOTE ...... 115,754 1.0120 | ... 116,428 115,000 [ ......... 15309 [............... ... (256) | .. 03/31/2009{03/15/2012
912828KG4 ..... US TREASURY NOTE ...... . 50,367 1.0120 | ... 50,621 50,000 ..........50150 | ... e (125) | .. 03/31/2009{03/15/2012
31398AYMS ..... US TREASURY NOTE ........ .629,541 1.0190 | ... 636,928 625,000 (1,465) | .. 10/14/200908/10/2012
3133XVRS2 ..... FEDERAL HOME LOAN BANK .. 999,733 1.0060 | ... 1,006,150 1,000,000 | ......... 999,863 .............c. [ 130 .. 01/15/2010{12/28/2011
912828LMO ..... US TREASURY NOTE ... 1,001,953 1.0150 | ... 1,014,645 1,000,000 | ....... 1,001,383 | ............... [ (570) | .. 04/16/2010{09/15/2012
3137EACET ..... FED HOME LOAN MORTG .. 1,017,610 1.0260 | ... 1,026,030 1,000,000 (5,067) | .. 04/16/2010{09/21/2012
912828MX5 ... US TREASURY NOTE ........ e 1,003,438 1.0230 | ... 1,023,125 1,000,000 [ ....... 1,002,641 | .. ..cooiiiiis |, (797) | .. 04/16/2010(04/15/2013
31398AXJ6 .| FED NATL MORTGAGE ASSOC ................... 161,483 1.0380 | ... 166,002 160,000 | ... 161,242 [ (241) | .. 04/28/2010(05/15/2014
31398AZV7 FED NATL MORTGAGE ASSOC .. 160,725 1.0380 | ... 166,083 160,000 | ...\ .. 160,622 ..ot [ (102) | .. 04/28/201011/20/2014
912828KT6 ......| US TREASURY NOTE ........ . 173626 | .. 10130 | ......... 177,216 | .. L A75,000 [ 173763 [ 137 | . 06/03/2010(03/31/2016
912828NR7 ..... | US TREASURY NOTE ...... 179,785 | .. 0.9870 | ......... 172,704 | .. 75,000 [ 179,558 | L | (227)] . 08/25/2010(07/31/2017
912828NR7 ..... US TREASURY NOTE ...... ... 25400 (.. 0.9870 | ..........24672].. 25000 (.. 25393 L [ (16) | .. 09/17/2010(07/31/2017
912828NW6 .. ... US TREASURY NOTE ...... ..150,527 | .. 0.9550 | ... .. 143,192 | .. .150,000 | .... ) |- 11/10/2010{08/31/2017
880591CWO0 ..... TENN VALLEY AUTHORITY . 1114310 | .. 11120 ... 1,111,990 | .. 1 ,000,000 | ... . 12/15/2010{03/15/2013
31398A4Q2 ..... FED NATL MORTGAGE ASSOC . ..991,930 | .. 0.9930 | ... ..992,940|....... 1,000,000 |.........991,932 . |12/15/2010{10/18/2013
0199999 Subtotal - U.S. Governments - IssuerObIlgatlons .. . 12,888,874 ... XXX ... |...... 12,989,467 |...... 12,670,000 (...... 12,832,923 C (34201 [ e [ XXX XXX [OXXX [ 71,990 L 189,720 |. XXX [. XXX
0399999 Subtotal - U.S. GOVEIMMENLS .. ... ... .. uewsteeen et en et ae et a e i 12,888,874 ... XXX ... |...... 12,989,467 | ...... 12,670,000 | ...... 12,832,923 [ ... (34290 [ oo [ XXX [ XXX XXX [ 71990 ] 189,720 | . XXX [. XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
86801BAB1 ..... SUNTRUST BANK .. FE oo |, 996,970 | ....... 12300 [....... 1,022,760 [ ....... 1,000,000 [ ....... 1,000,000 [ ..o | 984 | | | 3.000..... 3410 [MN ... [........ 3468 [........ 30,000 |12/16/200811/16/2011
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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 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
0 Year's
R Rate Other Total
E Used to Book/ Unrealized Current Than Foreign Admitted Amount
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received
CUsIP G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When Due and During
Identification Description Code] N [CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest Paid Accrued Year Acquired | Maturity
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ..............................|. oo, 996,970 | ... XXX ... |....... 1,022,760 [ ....... 1,000,000 | ....... 1,000,000 [ ... 984 | | COXXX L[ XXX XXX L 3468 [........ 30,000 |. XXX [. XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ....................o.oveeieiriiininaiiinis |, 996,970 | ... XXX ... [....... 1,022,760 [ ....... 1,000,000 [ ....... 1,000,000 ... [ 984 | | XXX XXX XXX L 3468 ........ 30,000 |. XXX [. XXX
7799999 Subtotals - ISSUEr OBIIGAIONS .. ... .. ...ttt | 13,885,844 [ ... XXX ... |...... 14,012,227 | ...... 13,670,000 [ ...... 13,832,923 ..o (33,307) [ ..o e XXX [ XXX XXX [ 75458 | ....... 219,720 . XXX [. XXX
8399999 Grand Total = BONGS .. ... .. ...\ttt ettt ettt ettt 13,885,844 ... XXX ... |...... 14,012,227 | ...... 13,670,000 [ ...... 13,832,923 ... [ (33,307) ..o e COXXXL [ XXX [OXXX [ 75458 |....... 219,720 . XXX [. XXX

L'ol3
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21

3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total

Nonadmitted Unrealized Current Other than Change Foreign

Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange

CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Change in NAIC Date
Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./JA.CV. |Designation| Acquired
Industrial an|d Miscellaneous (Unaffiliated)

............... 0
8499999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ... XXX oo o XXX XXX
Parent, Subsidiaries, and Affiliates
000000000 ..... | QualChoice Life & Health Preferred Stock|.... |.... |... 1,500.000]...... 1,000.00]..... 1,000.000|..... 1,500,000 ..... 1,000.000..... 1,500,000 ..... 1,500,000 [ ... | [ [ e L e P1Z...... 01/29/2010
8599999 Subtotal - Parent, Subsidiaries, and Affiliates ....................... 1,500,000 ... XXX ... |..... 1,500,000 ..... 1,500,000 [ ... | [ [ e XXX . |. XXX.
8999999 Total Preferred SIOCKS ... ...\ttt | 1,500,000 ... XXX... |..... 1,500,000 ..... 1,500,000 [ ... | L [ e L s | XXX. |. XXX.
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other Than Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B./A.CV. Change in Indicator Date

Identification Description Code | eign of Shares | Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
9799999 Total CoMMON STOCKS ... ...\t [ L XXX XXX XXX
9899999 Total Preferred and Common Stocks 01,500,000 ... XXX .. XXX XXX
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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
3133XVRS2 ... FEDHOME LOAN BANK ... oo ... 01/15/2010 .. |ARVESTTRUST ...t L XXX 999,733 |....... 1,000,000.00|.................. 472
3137EACET ...... FED HOME LOAN MORTGAGE ..o e ... 04/16/2010 .. |ARVESTTRUST ..o L XXX oo 1,017,610(....... 1,000,000.00|................ 1,476
912828LMO ...... USTREASURY NOTE ... ... 04/16/2010 .. |ARVESTTRUST .......ooiiiiiiie L XXX oo 1,001,953 (....... 1,000,000.00|................ 1,196
912828MX5 ...... USTREASURY NOTE ... ... 04/16/2010 .. |ARVESTTRUST .......oiiiiiiiee [ XXX oo 1,003,438 (....... 1,000,000.00|................... 48
31398AZV7 ...... BN A ... 04/28/2010 .. |STEPHENSTRUST .........cooooiiiiii [ XXX o 160,725 ......... 160,000.00|................ 1,843
31398AXJ6 ...... N e ... 04/28/2010 .. |STEPHENSTRUST .........cocooiiiiiiiii [ XXX 161,483 ......... 160,000.00|................ 1,811
912828KT6 ...... USTREASURY NOTE ... ..o ... 06/03/2010 .. |STEPHENSTRUST .........c.cooiiiiiiii XXX o 173,626 ......... 175,000.00|.................. 727
912828NR7 ...... USTREASURY NOTE .. ..o ... 08/25/2010 .. |STEPHENSTRUST .........cocooiiiiiiiii [ XXX 179,785 ......... 175,000.00 | .................. 282
912828NR7 ...... USTREASURY NOTE ... e ... 09/17/2010 .. |STEPHENSTRUST .........cooooiiiii XXX oo 25409(........... 25,000.00|................... 77
912828NW6 ..... USTREASURY NOTE ... ..o .. 11/10/2010 .. |STEPHENSTRUST .........cooooiiii XXX o 150,527 ......... 150,000.00|.................. 552
880591CWO ... TENN VALLEY AUTHORITY ..o . 12/15/2010 .. |ARVESTTRUST ... [ XXX oo 1,114,310 ... 1,000,000.00.............. 15,167
31398A4Q2 ...... FED NATL MORGAGE ASSOC. ... .. 12/15/2010 .. |ARVESTTRUST ..............ooo XXX oo 991,930(....... 1,000,000.00|................ 1,639
0399999 Subtotal - BONAS = U.S. GOVEIMIMENS ... e e e e e e 6,980,529 |....... 6,845,000.00(.............. 25,290
8399997 SUbtOtal - BONAS - PAMt3 ... e 6,980,529 |....... 6,845,000.00(.............. 25,290
8399998 Summary item from Part 5 fOr BONAS . ... e L L [
8399999 SUDLOtAl - BONAS ... 6,980,529 ....... 6,845,000.00(.............. 25,290
Preferred Stocks - Parent, Subsidiaries and Affiliates
000000000 ...... j Qualchoice Life & Health Insurance Comp. .........................cc 01/29/2010 Initital purchase of affiliated stock ...................................|........... 1,500.000........... 1,500,000 ....... 1,500,000.00(......................
8599999 Subtotal - Preferred Stocks - Parent, SUbsidiaries and Affates ... o 1,500,000 ....... XXX oo
8999997 Subtotal - Preferred StOCKS - Part 3 ... . 1,500,000 ....... XXX oo
8999998 Summary ltem from Part 5 fOr Preferred SIOCKS ......... ... e L L XXX o[
8999999 SUDLOtAl - PrefErTeA STOCKS . ... ... .. e [ 1,500,000 ....... XXX o[
9799998 Summary Item from Part 5 for COmMMON STOCKS ........ ... XXX
9899999 Subtotal - Preferred and CommMOn SHOCKS . ... .o 1,500,000 (....... XXX oo
9999999 TOMAIS ... ...\t L 8,480,529 |....... XXX oo 25,290
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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.JA.C.V. Date on Disposal | onDisposal | onDisposal | During Year Date
Bonds - U.S. Governments
3133XNTD1 | FEDERAL HOME LOANBANK ................. ... |01/08/2010] ARVEST TRUST ........ ... XXX...[... 1,000,000 ..1,000,000.00f..... 1,010,112 ..... 1,000,112 .o e (M) e e (M) 1,000,000 01/08/2010
3133XES83 | FEDERAL HOME LOANBANK ........ ... |03/12/2010] STEPHENSINC. ........|... XXX ... [..... 100,000 | ... 100,000.00]...... 103,721 ...... 100,763 | ..o | (TB3) [ (TB3) [ 100,000 03/12/2010
3133XES83 | FEDERAL HOME LOAN BANK ... ... |03/12/2010] STEPHENS INC. .. o XXX 50,000 ..... 50,000.00....... 51,861(....... 50,381 [ oveini | BB BB 50,000 03/12/2010
912828HU7 | US TREASURY NOTE ........... ... |03/31/2010] ARVEST TRUST .. ... XXX...[...2000,000..2000,000.00f..... 1,983,672 ..... 1997886 ..o | 214 214 2,000,000 03/31/2010
31398AMV1 | FED NATL MORTGAGE ASSOC ... ... |04/09/2010] STEPHENSINC. ........|... XXX ... [..... 100,000 | ... 100,000.00...... 101,656 |...... 100437 oo | @3 [ @3 100,000 04/09/2010
31398AMV1 | FED NATL MORTGAGE ASSOC ............... ... |04/09/2010] STEPHENS INC. ........ o XXX 50,000 ..... 50,000.00....... 50,829 ....... 50219 .o e 19 19 50,000 04/09/2010
31398AVQ2 | FED NATL MORTGAGE ASSOC ... |06/03/2010] STEPHENS INC. ........ o XXX 110,000 | ... 110,000.00...... 110,857 | ...... 110,533 oo | 183 1B 110,348 03/23/2011
31398AVQ2 | FED NATL MORTGAGE ASSOC ... ... |06/03/2010] STEPHENS INC. .. o XXX 50,000 ..... 50,000.00....... 50,390 ....... 50,242 (... 882 882 50,158 03/23/2011
31398ASU7 | FED NATL MORTGAGE ASSOC ... ... |08/12/2010] STEPHENS INC. .. o XXX 110,000 | ... 110,000.00]...... 113567 | ...... 11,603 ..o | (1803) [ (1B03) [ 110,000 08/12/2010
31398ASU7 | FED NATL MORTGAGE ASSOC ... ... |08/12/2010] STEPHENS INC. .. c XXX 50,000 ..... 50,000.00....... 51,622 ....... 50,729 ..o e (T2 e (T29) | 50,000 08/12/2010
3128X6W44 | FED HOME LOAN MORTGAGE ... ... |08/13/2010] ARVEST TRUST ... XXX...[... 1,000,000 ..1,000,000.00f..... 1,000,000 ..... 1,000,000 [ ..o | [ L e 1,000,000 08/13/2010
31331GP78 | FEDERAL FARM CREDITBANK ... ... |09/17/2010] ARVEST TRUST ... XXX...|... 1,000,000 ..1,000,000.00f...... 999,500 ...... 999546 ... o dBA L B 999,662 09/17/2012
3137EABU2 | FEDERAL HOME LOAN BANK ... ... |09/17/2010] STEPHENS INC. .. o XXX 100,000 | ... 100,000.00...... 103,197 | ...... 101,667 ..o | (1867) [ (1BBT) [ 100,000 10/25/2010
3137EABU2 | FEDERAL HOME LOAN BANK ... . |09/17/2010] STEPHENS INC. .. c XXX 50,000 ..... 50,000.00....... 51,699 ....... 50,833 (... | B3 B33 e 50,000 10/25/2010
31398AB76 | FED NATL MORTGAGE ASSOC . ..| ... [12/28/2010| ARVEST TRUST ........ [... XXX ... |... 1,000,000 |..1,000,000.00]..... 1,000,000 ..... 1,000,000 | ... | [ 1,000,000 12/28/2012
0399999 Subtotal - Bonds - U.S. GOVEIMMENES ..ottt ... 6,770,000 | ..6,770,000.00 | ..... 6,782,583 |..... 6774951 | ... | BB [ BB | | 6,770,168 . XXX
8399997 Subtotal - BONAS - Part 4 ... ... ... 6,770,000 | ..6,770,000.00 | ..... 6,782,583 |..... 6774951 | ............ | BB [ BB | | 6,770,168 . XXX
8399998 Summary Item from Part 5for Bonds ..o L e e e e . XXX
T 8399999 SUbtOtal - BOMAS . .. ...\ ... 6,770,000 | ..6,770,000.00 | ..... 6,782,583 |..... 6774951 . ............ |...... B[ | B[ | 6,770,168 . XXX
B 8999998 Summary Item from Part 5 for Preferred Stocks ... o XXX e e e e e e . XXX

9799998 Summary Item from Part 5 for Common Stocks ............ .. ..o o XXX . XXX
9899999 Subtotal - Preferred and Common Stocks ............. ... ... o XXX e e . XXX
9999999 TOAIS .. .. ...ttt ... 6,770,000 |... XXX ... |..... 6,782,583 ..... 6774951 ............. |...... B0 | B0 .o | 6,770,168 | ............. [ 1233]......... 1233]..... 122,368 | . XXX




ANNUAL STATEMENT FOR THE YEAR 2010 o THE QCA Health Plan, Inc.

Gl3

SCHEDULE D - PART 5§

ully DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and F
5 6 7 8 9 10 1

1 2 3 4 Change in Book/Adjusted Carrying Value 17 18 19 20 21

F 12 13 14 15 16

6] Book/ Current

R Par Value Adjusted Year's Total Total Paid for

E (Bonds) Carrying Unrealized Other Than Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Value at Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Disposal Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Date (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends

9999999 TOAIS .. .. ... | e L L e L L e L e L L e L
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E16

E16

E17

E18

E19

E20

E21

E22

E23

E24

Schedule D-Part 6 SN T .. ...t i i e e et et e i e aens NONE
Schedule D-Part 6 SN 2 .. ...ciiiiiii i i i i e et et et e i e NONE
Schedule DA - Part 1 Short-Term InvestmentsOwned .................... NONE

Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards TerminatedNONE

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

Schedule DB - Part B Sn 2 Futures Contracts Terminiated ................. NONE

Schedule DB - Part D Counterparty Exposure for Derivative Instruments Open NONE

Schedule DL - Part 1 - Securities Lending Collateral Assets . ............... NONE

Schedule DL - Part 2 - Securities Lending Collateral Assets . ............... NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24
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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
ArvestBank Trust ........................... P.0. Box 1583, Little Rock, AR 72203 ............[.......... |....... |...... 0.100......... 1916 |........... 1341.... 2,020,517 X X X|
ArvestBank ... P.0. Box 1583, Little Rock, AR 72203 ............[.......... | oo | 30,020 (............... ... 14,209,844 X X X|
Stephens Bank Trust ............................... 111 Center St. Little Rock, AR 72201 ............[.......... |....... |...... 0.250(........... 169 ..o 43,689 X X X]
Arvest Bank Non-negotiable CD .................. P.O Box 1583, Little Rock, AR 72203 .............|.......... [....... ... AA70 11,985/ ... 11,281,401 X X X
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen depOSItONieS ......... .. ... ..o XXX X X X]
0199999 Totals - Open DEPOSItONIES ........... ... oo XXX 32,105(........ 12,119 ... 27,555,451 [X X X|
suspended depositories
0299998 Deposits in 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... XXX XX X
0299999 Totals - Suspended DEPOSItOMIES ......... ..o XXX XX X
0399999 Total Cash ON DEPOSIE ......... ... XXX 32,105(........ 12,119 ... 27,555,451 [X X X|
0499999 Cash in Company's OffiCe ... ..ot e XXX XXX XXX 100 [X X X
0599999 Total Cash ... ... XXX 32,105(........ 12,119... 27,555,551 [X X X|

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

1.January ... 23,602,174 | 4. April ............. 27,833,517 | 7. July ... 22,289,476 | 10. October ..........[.......... 26,945,925
2. February ..........|.......... 24,734611(5.May .............o o 23,284,270 8. August ............ ... 25,335,575 | 11. November .......[.......... 29,234,983
3.March ............. | 29,091,986 (6. June .............. [.......... 23,639,722 |9. September ........[.......... 26,133,346 | 12. December .......[.......... 27,555,551

E25



ANNUAL STATEMENT FOR THE YEAR 2010 o THE QCA Health Plan, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
Description Code Acquired of Interest Date Carrying Value & Accrued During Year

8699999 Total Cash EqQUIVaIENtS ... ...

9Z3
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States. Efc.

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

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

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

E27
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