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ANNUAL STATEMENT FOR THE YEAR 2011 or THE Windsor Health Plan, Inc.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

5

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

U.S. treasury securities
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies
1.22  Issued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding
mortgage-backed securities)
Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations
1.43  Revenue and assessment obligations
1.44  Industrial development and similar obligations
Mortgage-backed securities (includes residential and commercial
MBS):
1.51

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

CMOs and REMICs:

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):

1.52

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) ...
2.2 Unaffiliated Non-U.S. securities (including Canada) ...................
2.3 Affiliated securities ...
Equity interests:
3.1 Investmentsinmutual funds ...
3.2 Preferred stocks:
321 Affiliated ...
322 Unaffiliated .................coo
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32  Unaffiliated ..................oo
3.4 Other equity securities:
341 Affiliated ...
342 Unaffiliated ...
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ...
3.52 Unaffiliated ...................
Mortgage loans:
41  Construction and land development ....................................
4.2 Agricultural ...
4.3  Single family residential properties ........................
44 Multifamily residential properties ...................cccoii
45  Commercial l0ans ..............ccoooiiiiiii
46  Mezzaninerealestateloans ......................cco
Real estate investments:
5.1 Property occupied by company .................
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) ..........................
5.3 Property held for sale (including $
satisfaction of debt) ..................
Contract 10aNS ...
DerivatiVes ..o
Receivables for securities ...
Securities Lending (Line 10, Asset Page reinvested collateral) ...............
Cash, cash equivalents and short-term investments ...........................
Otherinvested @ssets ...............coooiiiiiii
Total invested @SSets ..........oiiiuiiiii

Gross
Investment Holdings
1 2
Amount Percentage

..... 45,190,531 .......... 55.805
....... 3,086,967 |............3.812
....... 4,943,047 ............6.104
..... 27,759,395 |.......... 34.279
..... 80,979,940 ......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2011 or THE Windsor 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 2011 or THE Windsor Health Plan, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
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 ...

52 Totals,Part3,Column9 ... i
6.  Total gain (loss) on disposals, Part3,Column 19 .| W N 4 X R E_ || |
7. Deduct amounts received on disposals, Part 3, Col N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
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, 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
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) .................oooooo |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 12,362,586
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 42,409,332
3. Accrual of Discount ... 908
4, Unrealized valuation increase (decrease):

41 Part1, Column 12 .o 3

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

4.3  Part2, Section 2, Column 13 ...

4.4 Partd, ColUmn 11 oo 3
5. Total gain (loss) on disposals, Part 4, Column 19 ...
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 1,276,399
7. Deduct amortization of premium ... 275,885
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)....| | 53,220,545
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 53,220,545
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ANNUAL STATEMENT FOR THE YEAR 2011 or THE Windsor 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 .................. [ 45,190,531 ......... 45,493,685 ......... 45,442,980 ......... 44,530,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. Totals ... | 45,190,531 |......... 45,493,685(......... 45,442,980(......... 44,530,000
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 ... | 3,086,967 |........... 3,112,393 ........... 3,105,633 ]........... 2,913,624
8. United States .................. oo 4,943,047 (........... 4,930,338 |........... 4,959,597 | ........... 4,900,000
Industrial and Miscellaneous and 9. Canada ... | | L
Hybrid Securities (unaffiliated) 10.  OtherCountries ............... oo oo
1. Totals ... |, 4,943,047 (........... 4,930,338|........... 4,959,597 |........... 4,900,000
Parent, Subsidiaries and Affiliates 12, Totals ... e
13.  TotalBonds ....................|......... 53,220,545|......... 53,536,416 |......... 53,508,210 ......... 52,343,624
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. Totals ... [ [
Parent, Subsidiaries and Affiliates 18.  Totals ... [ [ L
19.  Total Preferred Stocks ........ [ .coooveiiiiiiiiiies [ L
COMMON STOCKS 20.  United States .............oooo oo [
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23, Totals ..o L
Parent, Subsidiaries and Affiliates 24, Totals ...
25.  Total Common Stocks ........ [ .....cooooeiiiiins | [
26.  TotalStocks ... [ [
27.  Total Bonds and Stocks .......|......... 53,220,545 ......... 53,536,416 ......... 53,508,210




ANNUAL STATEMENT FOR THE YEAR 2011 or THE Windsor Health Plan, Inc.

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 9.7

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




ANNUAL STATEMENT FOR THE YEAR 2011 or THE Windsor Health Plan, Inc.

90IS

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 9.7

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
6.2
6.3
6.4
6.5
6.6
6.7

Class 1 .. ...
ClasS2 ...

Hybrid Securities

71
72
73
74
75
7.6
7.7

Class 1 .. ...

Class 5 ...
Class B ...
TOTALS ...

Parent, Subsidiaries and Affiliates

8.1
8.2
8.3
8.4
8.5
8.6
8.7

ClasS2 ...
Class 3 ...
Class4 ...




ANNUAL STATEMENT FOR THE YEAR 2011 or THE Windsor 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 9.7 Prior Year Prior Year Traded Placed (a)

9. Total Bonds Current Year
9.1 Class 1. .o (d)...... 41,999,779 ......... 46,144,226 | ............. 694,830 (... 8213 .o 88,847,048 |.............. 100.00....... XXX o] XXX 88,847,047 ...
9.2 Class 2 .o (d)r | e e L L XXX oo, XXX [
9.3 Class 3 .o (d)r | e e L L XXX oo, XXX [
94 Class4 ... (d) e e e [ e XXX o] XXX o [
9.5 Class b ..o (d) e e e [ (©) e | XXX o] XXX o [
9.6 Class B .........oocoiii (). L e L L (€ L XXX oo | XXX oo [ [
9.7 TOTALS oo 41,999,779 ......... 46,144,226 | ............. 694,830 (... 8213 . ®)...... 88,847,048|.............. 100.00....... XXX oo, XXX oo 88,847,047 |........ocoeiiii
9.8 Line9.7asa%of Column 6 ...................... | 4727 51.94 ... 078, 001 ..o [, 100.00....... XXX .o ] XXX o] XXX oo [ 100.00 ..o

10. Total Bonds Prior Year
101 Class T ..o [ 32,632,002 (........... 5,968,414 (........... 1,959,684 (........... 3,928,396 | ..o | XXX o, XXX oo 44,488,586 (.............. 100.00(......... 44,488,586 |......................
102 Class2 ..o L L e L [ XXX o] XXX o i e
103 Class3 ..o L L e e e XXX o] XXX o | e e
104 Classd ..o L e e e e XXX o] XXX o | e e
105 Classb .o e e e e e XXX oo XXX ... (C) e L L
106 ClassB ..o e L e L L XXX oo | XXX ... (©) e L L
107 TOTALS ... [ 32,632,002 (........... 5,968,414 |........... 1,959,684 (........... 3,928,396 | ..o | XXX o] XXX ... (®)...... 44,488,586 |.............. 100.00(......... 44,488,586 |......................
108 Line10.7asa%ofCol.8 .................ooooo [ 73.35). ... 1342 (.. 440 (... 883 ..o | XXX o] XXX oo [ 100.00....... XXX oo [ 100.00 ..o
122) 11. Total Publicly Traded Bonds
< 111 Class T .o [ 41,999,779 ......... 46,144,226 | ............. 694,830 (... 8213 .o 88,847,048|.............. 100.00(......... 44,488,586 (.............. 100.00(......... 88,847,048 ....... XXX ...

112 Class2 ..o L e e e e L L e e e XXX ...
113 Class3 ..o L L e e e L L e e e XXX ...
14 Class4 ... L L e L L L L L e e XXX ...
115 Classb ..o L L e L L L L L e e XXX ...
16 Classb.......oooooviivoiiiiin e e e e e L L e e XXX ...
17 TOTALS ..o 41,999,779 ......... 46,144,226 | ............. 694,830 ... 8213 . 88,847,048 |.............. 100.00(......... 44,488,586 |.............. 100.00(......... 88,847,048 ....... XXX ...
118  Line11.7asa%ofCol.6 ...........coovvvvinii [ 4727 . 51.94 . ... 078 .o, 0.01 .o [, 100.00....... XXX, XXX, XXX o[, 100.00....... XXX ...
11.9  Line 11.7asa % of Line 9.7, Col. 6, Section 9 ... |................ 4727 5194 ... 078 ..o, 0.01]. o [, 100.00]....... XXX o | XXX | XXX o [ 100.00]....... XXX ...

12. Total Privately Placed Bonds
120 Class .o L e e e e e [ e e XXX |
122 Class2 ..o L L e L L L L L L XXX
123 Class3 ..o L L e L L L L L L XXX
124 Classd ..o L e e e e e [ e e XXX o |
125 Classb ..o L e e e e e [ e e XXX |
126 ClassB........ooooveiiviie L L e L L L L L L [ XXX o [
127 TOTALS ..o L L e e e e [ e e XXX o |
128  Line127asa%of Col.6 ..........ooooviiiino foon [ e e e e XXX o] XXX o] XXX o] XXX o |
129 Line12.7asa % of Line 9.7, Col. 6, Section 9 ... | ......oooooeiivio Lo Lo 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 $......35,626,502 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.



ANNUAL STATEMENT FOR THE YEAR 2011 or THE Windsor Health Plan, Inc.

Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

k/Adjusted Carrying Values by Major Type and Subtype of Issues
3 5 6

3.3 Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ...

1 2 4 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 9.5 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.1 1sSUEr OBIIgatioNS . ... ... [ 38,341,290 |....... 4975743 .......... 500,000 | ..o [ [ 80,817,033 | ............. 90.96|....... 40,560,190 | ............. NAT| ... 80,817,033 | ...
1.2 Residential Mortgage-Backed Securities ........... ... [ 3928396 |.............. 883,
1.3 Commercial Mortgage-Backed Securities ..o [ [ e e e e e e e e
14 Other Loan-Backed and Structured Securities ... [
15 TOtalS ... 38,341,290 | ....... 4975743 | .......... 500,000 | ... [ 80,817,033 |............. 90.96|....... 44,488,586 |............ 100.00]....... 80,817,033 |..................
2. All Other Governments
21 Issuer Obligations .........c. oo | | L e e e e e e
2.2 Residential Mortgage-Backed Securities ..............ooviiiiiiiiii i | e e e e e e e e
2.3 Commercial Mortgage-Backed Securities ...
24 Other Loan-Backed and Structured Securities ... .
25 TOAIS ..
3. U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer OblIgations . ... i
3.2 Residential Mortgage-Backed Securities ...

35 TOtAlS Lo

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

4.1 Issuer Obligations ... ... i
4.2  Residential Mortgage-Backed Securities ...
4.3  Commercial Mortgage-Backed Securities ...

‘g 44 Other Loan-Backed and Structured Securities ...
o 45 Totals ... e
5. U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed
5.1 Issuer Obligations ...
5.2 Residential Mortgage-Backed Securities ...............coooiiiiiii
53  Commercial Mortgage-Backed Securities .......
54  Other Loan-Backed and Structured Securities ... T .
55 TOMAIS ...
6. Industrial and Miscellaneous
6.1 Issuer Oblgations ......... ...
6.2  Residential Mortgage-Backed Securities ........... ...t
6.3  Commercial Mortgage-Backed Securities ..o

6.4  Other Loan-Backed and Structured Securities ...

......... 2,574,618 ...

.. 4943048 ...

6.5  TOMAIS ..

......... 2,574,618

......... 4,943,048

7. Hybrid Securities

7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities

T4 Issuer Obligations ...

74  Other Loan-Backed and Structured Securities ...

TS5 TOMAIS ..

8. Parent, Subsidiaries and Affiliates

8.2  Residential Mortgage-Backed Securities ........
8.3  Commercial Mortgage-Backed Securities .......
84  Other Loan-Backed and Structured Securities ...

8.1 Issuer Obligations ... ..o

85 TOMAIS ...
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60IS

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 9.5

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed

Total Bonds Current Year

.......... 2,574,618

46,144,226

............ 694,830

51.94

................ 0.78

10.

40,560,190
.......... 3,928,396

40,560,190
.......... 3,928,396

.......... 1,959,684

73.35

13.42

................ 4.40

1.

38,341,290
.......... 1,290,059

.......... 2,368,430

41,975,743
.......... 1,593,865

.......... 2,574,618

............ 500,000
............ 194,830

80,817,033
.......... 3,086,967

.......... 4,943,048

40,560,190
.......... 3,928,396

80,817,033
.......... 3,086,967

41,999,779

46,144,226

............ 694,830

88,847,048

................ 0.78
................ 0.78

12.

9.1 Issuer Obligations ...
9.2 Residential Mortgage-Backed Securities ......
9.3 Commercial Mortgage-Backed Securities ...
94 Other Loan-Backed and Structured Securities
9.5 Totals ...
9.6 Line9.5asa%ofCol.6 .......................
Total Bonds Prior Year

101 Issuer Obligations ..............................
10.2  Residential Mortgage-Backed Securities ......
10.3  Commercial Mortgage-Backed Securities .....
104  Other Loan-Backed and Structured Securities
105 Totals ...
106 Line10.5asa%ofCol.8 ......................
Total Publicly Traded Bonds

1.1 Issuer Obligations ..............................
11.2  Residential Mortgage-Backed Securities ......
11.3  Commercial Mortgage-Backed Securities ...
11.4  Other Loan-Backed and Structured Securities
115  Totals ..o
11.6 Line11.5asa%ofCol.6......................
11.7  Line 11.5as a % of Line 9.5, Col. 6, Section 9
Total Privately Placed Bonds

121 Issuer Obligations ..............................
12.2  Residential Mortgage-Backed Securities ... ...
123 Commercial Mortgage-Backed Securities ...
12.4  Other Loan-Backed and Structured Securities
125 Totals ..o
126  Line125asa%ofCol.6 ......................
12.7  Line 12.5as a % of Line 9.5, Col. 6, Section 9
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0LIS

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

1. Book/adjusted carrying value, December 31 of prioryear .....................coo 32,126,000 | ... e [ 32,126,000 | .......oiii
2. Cost of short-term investments acquired ... 6,924,259,529 | ......... 413,662,143 [ ................... | 6,510,597,386 | .............ooiiil
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooooiiiiiiiiniiiii
5. Total gain (loss) on disposals ... | e e e
6. Deduct consideration received on disposals ..o 6,920,759,027 | ......... 378,035,642 ... | 6,542,723,385 ...
7. Deduct amortization of premium ... e L
8. Total foreign exchange change in book/adjusted carrying value ... o | e e
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) ......|.......... 35,626,502 .......... 35,626,501 | ..o [ T
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ......................oo [ 35,626,502 .......... 35,626,501 | ... Tl

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment: Overnight reinvestment accounts (i.e. sweep accounts)
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SIM11  Schedule DB Part A Verification .........................ccooit NONE
SIM11  Schedule DB Part B Verification ..........................ccooo s NONE
S12  Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13  Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14  Schedule DB Verification ..............ccciiiiiiiiiii i NONE

SI11 - Sl14
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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 ... 627,000 ... [ 627,090
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 ... 627,000 ... [ 627,090
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: Short term mutual funds and reinvestment funds

SI15
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EO1 Schedule A-Part1RealEstateOwned ............cciiiiiiiiiirnenenns

E02 Schedule A - Part 2 Real Estate Acquired ...................civinnnn..

E03 Schedule A-Part3RealEstateSold ..............cciiiiiiiiiiiininns

E04 Schedule B - Part 1 Mortgage LoansOwned ....................c.ccuuns.

E05 Schedule B - Part 2 Mortgage Loans Acquired . .................ccvuunnn.

E06  Schedule B - Part 3 Mortgage Loans DISPOSED

E07 Schedule BA - Part 1 Invested AssetsOwned ...............ccvvvvvnn..

E08 Schedule BA - Part 2 Invested Assets Acquired

E09 Schedule BA - Part 3 Invested Assets DISPOSED

EO01-E09



ANNUAL STATEMENT FOR THE YEAR 2011 or THE Windsor Health Plan, Inc.

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
313371UC8 ..... FHLBAGENCYBND ...........ocooviiiiiiinn. FUUR [ FUUUU [ B I 2,022,122 ..... 1009720 | ....... 2,019,440 (....... 2,000,000 f....... 2019118 | .......ooiiiis | aeee (B004) | s [0, 0880 ..... 0390 [JD Lol 194 L 8,750 {09/08/2011|12/27/2013
313371UL8 ...... FHLB AGENCY BND ... e | SD ]t e .500,000 | ..... 100.3090 | ... .501,545 | .. 500,000 | .........500,000 | .......ooviies e e e [ 1500 Lo 1500 | D L 800 7,500 {12/07/2010|12/07/2017
3133MJQFO ..... FHLB AGENCY BND ... SD|... [...... 1,474,980 ..... 119.5540 1,482,466 1,240,000 e 1423219 | e (36,465) | L e .. 8500 | L. L 2430 [FA L L 25764 L 68,200 |08/10/2010|08/15/2016
3133XUT3 ... FHLB AGENCY BND ... SD|... [...... 812,350 | ..... 100.8940 776,884 770,000 | L TT2A94 | [ (11,020) [ s e 5000 [ L.l 3450 | MS Ll Ll 11978 L 38,500 |05/15/2008 | 03/09/2012
3133XN5L9 ... FHLB AGENCY BND ... e 1,125200 | ..... 111.8370 1,118,370 1,000,000 | ....... 1,085451 | ...... ... | (27643) e s [ 4750 L 1760 [ UD L) 2507 47,500 |07/29/2010{12/12/2014
3133XSAES ..... FHLB AGENCYBND ... [T DR PO 6,400,926 | .. ... 105.8310 6,349,860 6,000,000 f....... 6313828 |............... |........(87,098) ... s | 3630 ... 0690 |AO L. | ... 44104 (L 108,750 {06/30/2011(10/18/2013
3133XSP93 ..... FHLB AGENCY BND ... SD ... |...... 760,96 | ..... 105.2090 762,765 725000 (.........745057 | ... e O914) | e e 8130|1670 | JD L 133 22,656 |08/10/2010{12/13/2013
3133XWNB1 ..... FHLB AGENCYBND ... SD ... |...... 622,790 | ..... 107.2380 648,790 605,000 (.........617489|............... | ... (3360) | e el 2880 ... 2250 | UD L] 918 17,394 (06/15/2010{06/12/2015
3136FPEES ..... FNMA AGENCY BND ... . SD ... |1 19472751 ..... 100.7040 1,953,658 1,940,000 | ....... 1,942594 [ ... ... ... .o (8683) L. [ [ 1780 L 1830 [MS L L 9947 L 33,465 |09/20/2010|09/14/2012
3137EACLT ..... FHLMC AGENCYBND ......... U U (U [P 6,025,770 | ..... 100.9200 6,055,200 6,000,000 f....... 6020240 ............... |......... (65830)|........... | ... 0880 ..., 0690 |[AO ... |........ 0188 ... ... 26,250 |06/30/2011|10/28/2013
3137EACX5 ..... FHLMC AGENCY AGENCYBND .................oo oo | | oeen. 1,997,118 | ... 100.0180 2,000,360 2,000,000 f....... 1997473 [............... | 0885 s s |, 0380 ... 0440 |[AO L | 12T Ll 854 109/28/2011|10/30/2013
31398A5W8 ..... FNMA AGENCY BND . P N P 5997624 | ..... 100.6400 6,038,400 6,000,000 |....... 5998107 | ...........oon | aeee 483 e [ 0750 L. 0770 (UD Ll e 1825 22,500 |06/30/2011|12/18/2013
31398AZ54 ...... FNMAAGENCYBND ...........ocoovviiveeena o oo [ ....750,000 (..... 1045530 | ......... 784,147 | .. ..750,000 | ... 750,000 [ L [ L s s 2450 L 2450 | FA L 6584 L 16,125 [08/04/2010|08/04/2015
912828RS1 ... .. UNITED STATES TREASURY GOVT BND . S T T .. . . 15,005,859 | ..... 100.0120 | ... 15 001,800 | ...... 15,000,000 . .. v e e 02500 0230 [MN L L 3279 L 12/16/2011/11/30/2013
0199999 Subtotal - U.S. Governments - Issuer Obligations ..................covviiiiiiiiiiiiiiniiiinnnen i, 45442980 ... XXX ... |...... 45493685 | ...... 44,530,000 | ...... 45190531 | ... 3. (186,987) | ..vovvevviiee [ [ XXX o0 XXX | XXX |l 118992 418444 | . XXX |[. XXX
0599999 Subtotal - U.S. Governments . ..................cooiiiiiiiiiiiiiiiiiiiiiii | 45442980 | ... XXX ... [...... 45493685 ...... 44,530,000 | ...... 45190531 |.............. 3....... (186,987) | ............ooo | [ XXX | XXX XXX L 118,992 L 418,444 | . XXX |. XXX
U.S. Special Revenue, Special Assessment - Residentjal Mortgage -Backed Securities
3128MBLNS ... .. FHLMC GOLD POOL # G12833 2. 105.9060 627,361 ... | (TAAA) s | 4500 L 1540 [MON L Ll 2212 26,546 |08/19/2010{09/01/2022
31417YMC8 ..... FNMA FNMA POOL # MA0354 .. .. 2. 108.3920 | ... ...80783 ... | (3866) | s ... 5000 | ... 0990 |[MON ... 3051 L 37,815 |08/19/2010{03/01/2030
m 31417YR90 ... .. FNMA FNMA POOL # MA0511 . 2. 107.2980 | ... ..885634 ... | (1580) | e oo 4500 | ..... 0740 [MON ...l 3134l 37,604 |08/19/2010{09/01/2030
8 31417YSG3 ..... FNMA FNMA POOL # MA0518 . 2. .105.3940 | ... 766,138 | ... e (BB s | 4000 L. 1100 |[MON L 2439 L 29,270 |08/20/2010{09/01/2030
2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mongage Backed Securiti Lo XXX 3,086,967 | ....ovoiiii e (14598) | e XXX XXX [ XXX 10,936 131,235 [. XXX XXX
3199999 Subtotal - U.S. Special Revenue, Special ASSESSMENt .. .. .....uueiii e Lo XXX 3,086,967 [ .......oovvviin e (14598) | e [ XXX | XXX [ XXX | 10,936 131,235 [ . XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02005XAB4 ... .. ALLY AUTO RECEIVABLES TRUSTALABS_11-4A2 ..| ... ... |..2. |1FE...... [....... 1,199,892 | ...... 99.9100 | ....... 1,198,922 |....... 1,200,000 | ....... 1199920 | ..o | 27 e 002 0850 | ... 0660 [MON L.l 34T | 1,972 |09/08/201103/15/2013
05573WAC9 ..... BMWOT_11-AABS_11-AA3 ...l oo |o 20 [1FE oo 1299812 ..., 996770 | ....... 1,295800|....... 1,300,000 |....... 1299838 | ......oooveies | 26 e 000 0760 ... 0770 [MON Lol 165 2,580 {09/14/2011|06/25/2014
161571CH5 ... CHAIT ABS_07-A17A ....... e o 20 |1FE .. 1,260,047 | ..... 103.4300 | ....... 1,241,160 | .. . 1,200,000 | ....... 1243427 | ..o | (16620) | o s e 512000000 0520 [MON L)Ll 273 20,480 |09/07/2011|10/15/2012
89236QACS . .... TAOT_11-BABS_11-BA3 . e e 2 1FE . . 1,199,846 | ......99.5380 | ....... 1,194,456 | .. 1,200,000 | ....... 1199863 | ...ooooeeis | T s 0. 0680 | ... 0690 [MON L.l 363 ...l 1,745 109/21/2011|07/15/2014
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan- Backed and Structured Securities .......|....... 4,959,597 [ ... XXX ... [....... 4,930,338 ....... 4,900,000 [ ....... 4943048 (... e (16,550) | e | XXX XXX [ XXX e 3606 L 26,777 | . XXX XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ..........................cooo .. 4,959,597 ... XXX ... .. 4,930,338 |.......4,900000f....... 4943048 (... e (16,550) | Lol e | XXX s XXX [ XXX e 3606 (L 26,777 | . XXX XXX
7799999 Subtotals - Issuer Obligations ................... . 45442980 (... XXX ... . 45493685 |...... 44,530,000 |...... 45,190,531 L 118992 (... 418,444 | . XXX XXX
7899999 Subtotals - Residential Mortgage-Backed Securities . . . .. 3,105,633 ... XXX ... L.3,112393 (... 2913624 (... 3,086,967 . ... 10936 ....... 131,235 | . XXX XXX
8099999 Subtotals - Other Loan-Backed and Structured Securities . . . .. 4,959,597 ... XXX ... .. 4,930,338 |.......4,900,000f....... 4,943,048 .. (16,550 .. .. 3606 (........ 26,777 | . XXX XXX
8399999 Grand Total - BONAS . . ... ... ... 53,508,210 [ ... XXX ... 53,536,416 52,343,624 | ...... 53,220,546 (218135) | ... s [ XXX XXX XXX ] 133534 |....... 576,456 | . XXX XXX
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E11  Schedule D - Part 2 Sn 1 Prfrd Stocks Owned ...

E12 Schedule D - Part 2 Sn 2 Common Stocks Owned

E11-E12
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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
313371UC8 ... FHLB AGENCY BND 0.875% 12/27/13 ..ot e ... 09/08/2011 .. [BNPPARIBAS ...........coiiiiiiiiiiiii | e XXX o, 2,022,122]....... 2,000,000.00(................ 3,500
3133XSAES ...... FHLB AGENCY BND 3.625% 10/18/13 .........oooiiiiiiiiiiiii e ... 06/30/2011 .. |BARCLAYS CAPITAL .......ooiiiiiiiiiiiiiiiiiiiieiiie | e XXX 6,400,926 |....... 6,000,000.00.............. 44,104
3137EACLT ...... FHLMC AGENCY BND 0.875% 10/28/13 ..........ccooiieiiiiieiiieieee | e ... 06/30/2011 .. |CITICORP SECURITIES MARKETS ...........ccovviiiiiiiiinei] e XXX o, 6,025,770 ....... 6,000,000.00(................ 9,188
3137EACX5 ... FHLMC AGENCY AGENCY BND 0.375% 10/30/13 ..........cooviiiiiieiiiiiiee | e ... 09/28/2011 .. |CITICORP SECURITIES MARKETS .........coooviiiiiiiiiiiei] e XXX o, 1,997,118 |....... 2,000,000.00 | ...........ooen 208
31398A5WS ...... FNMA AGENCY BND 0.750% 12/18/13 ......oooiiiiiiiciieieeee ... 06/30/2011 .. |MORGAN STANLEY & CO.INC .........coooiiiiiiiiiiiini | XXX 5997,624|....... 6,000,000.00(................ 1,625
912828RS1 ... UNITED STATES TREASURY GOVT BND 0.250% 11/30/13 .......oooovieiiiei | .. 12/16/2011 .. | J.P.MORGAN SECURITIESINC ........cooovviiiiiiiiiiiiiiiai | XXX [ 15,005,859 ]...... 15,000,000.00]................ 2,049
0599999 Subtotal - BONAS = U.S. GOVEINMENS ... ... ... e e e e e e [ 37,449,419 ...... 37,000,000.00|.............. 60,674
Bonds - Industrjal and Miscellaneous (Unaffiliated)
02005XAB4 ...... ALLY AUTO RECEIVABLES TRUST AL ABS_11-4 0.650% 03/17/14 ...............ooooo [ ... 09/08/2011 .. |DEUTSCHEBANKAG ...........coooviiiiiiiiiiiiiiiieie| e XXX o, 1,199,892 ....... 1,200,000.00 | ........ooviii
05573WAC9 ..... BMWOT_11-A ABS_11-A A3 0.760% 08/25/15 ..........ccooiiiiiiiiiiiiiiini ... 09/14/2011 .. |BANC OF AMERICA SECURITIESLLC ...........coooviiiiii | e XXX 1,299,812(....... 1,300,000.00 | ........oooevii
161571CH5 ... CHAIT ABS_07-A17 A 5.120% 10/15/14 ..o [ ... 09/07/2011 .. |J.P.MORGAN SECURITIESINC ..........ccoovvviiiiiiiiiini | e XXX o, 1,260,047 |....... 1,200,000.00 | ................ 4,608
89236QAC5 ... TAOT_11-B ABS_11-B A3 0.680% 06/15/15 ..............coooviiiiiiiiiiiii | ... 09/21/2011 .. |J.P.MORGAN SECURITIESINC ...............ooooooiiii |, XXX oo 1,199,846 |....... 1,200,000.00 | ...
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .......... ... e [ 4,959,597 |....... 4,900,000.00|................ 4,608
8309997 SUDIOAl - BONAS = Part 3 ...ttt e e et | 42,409,016 |...... 41,900,000.00{.............. 65,282
8399998 Summary item from Part 5 for BONAS ... |
8399999 SUBLOAI = BONMS . ... e e [ 42,409,016 ...... 41,900,000.00|.............. 65,282
8999998 Summary ltem from Part 5 fOr Preferred SIOCKS ... e L L XXX o[
9799998 Summary ltem from Part 5 for COMMON SEOCKS . ... ... ... e e 316]....... XXX o[
9899999 Subtotal - Preferred and ComMON STOCKS ......... ... 316(....... XXX o
9999999 TOAIS ... ... [ 42,409,332|....... XXX oo [ 65,282
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SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 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
31331Y3N8 | FEDERAL FARM CREDIT BANK AGENCY
BND 3.625% 07/15111 ... ... |07/15/2011| Maturity ................. L XXX 500,000 | ... 500,000.00]...... 526,250 (...... 506,094 |............. |...... 6,094) ............. | (6,094)[........... |...... 500,000 ..o o | | 18,125 |07/15/2011

0599999 Subtotal - Bonds - U.S. GOVEMMMENS . ............o.uuiui it [ 500,000 | ... 500,000.00]...... 526,250 |...... 506,094 |............. [...... 6,094)[.............|....... (6,094)[........... |...... 500,000 ... oo | 18,125|. XXX
Bonds - U.S. Special Revenue, Special Assessment
3128MBLN5 | FHLMC GOLD POOL # G12833 4.500% 09/01/22] ... [12/01/2011| Paydown ................ XXX .o | 262,235 ... 262,235.00|...... 282810...... 282188 (... | (19,953) [ ..o e (19,953) [...oooveven |ennnn 262,235 09/01/2022
31417YMC8 | FNMA FNMA POOL # MA0354 5.000% 03/01/30 | ... [12/01/2011| Paydown ................ o XXX 155,057 | ... 155,057.00]...... 166,632 ...... 166,416 ... | (11,359) [ ..o e (11,359) [..oovovee e 155,057 03/01/2030
31417YR90 | FNMA FNMA POOL # MA0511 4.500% 09/01/30| ... |12/01/2011| Paydown o XXX 140,021 ... 140,021.00]...... 148811 ...... 148651 ..........oo e (8,630) [ ..covvvei | (8,630) [....oovoven | 140,021 09/01/2030
31417YSG3 | FNMA FNMA POOL # MA0518 4.000% 09/01/30 | ... |12/01/2011| Paydown .......... XXX ..o |..... 218,770 |... 218,770.00|...... 220774 1...... 229576 (.............|..... (10,806) [ ... |onnns (10,806) [........... |...... 218,770 09/01/2030
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment ......................................................... 776,083 |... 776,083.00]...... 828,027 |...... 826,831 [............. |..... (50,748) | ............. | (50,748) [ ........... |...... 776,083 . XXX
8399997 Subtotal - Bonds - Part 4 ... ... ... .. .. 1,276,083 |..1,276,083.00 | ..... 1,354,277 | ..... 1,332925(............. ... (56842) | ............. |...... (56,842) | ........... |..... 1,276,083 . XXX
8399998 Summary Item from Part 5 for Bonds ... L . XXX
8399999 Subtotal - BONAS . ... ...\ 1,276,083 | ..1,276,083.00 | ..... 1,354,277 (.....1332,925|............. |.....(56,842) | ............. |...... (56,842) | ........... |..... 1,276,083 . XXX
8999998 Summary Item from Part 5 for Preferred Stocks .. XXX . XXX
9799998 Summary Item from Part 5 for Common Stocks ... L3160 XXX . 316 . 316 . XXX
9899999 Subtotal - Preferred and Common Stocks ........ s 3160 XXX ... 316 316 . XXX
9999999 TOAIS .. .. ... 1,276,399 ... XXX ... |..... 1,354,593 |.....1332,925|............. [.....(56,842) | ............. |...... (56,842) | ........... |..... 1,276,399 . XXX
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SCHEDULE D - PART 5§

Showmg All Lonc Term Bonds and Stocks ACQUIRED Durlng Year and Fully DISPOSED OF During Current Year
1 2 3 4 Change in Book/Adjusted Carrying Value 18 19 20 21
F 12 13 14 15 16
6] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) Adjusted Unrealized Other Than Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at 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 Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Common Stocks - Money Market Mutyal Funds
097100853 ... | BOFA CASH RESERVES
CAPITAL ..., . |05/02/2011| DIRECT ............. 05/25/2011 | DIRECT .............[..... 316000 .......... 316 .......... 36| .......... 316 e [ e L e [ e e L

9399999 Subtotal - Common Stocks - Money Market Mutual FUNAS ..o

9799998 Subtotal - Common Stocks ..............................

9899999 Subtotal - Preferred and Common Stocks

9999999 TOAIS . ... ..\ttt

Gl3
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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 Company Owned
NAIC Do Insurer's by Insurer on Statement Date
Valuation | Assets Include 9 10
NAIC Method Intangible
Company | (See SVO Assets
Code or Purposes | connected with
Alien Insurer and Holding of Such | Total Amount
CUSIP Description Identification | Procedures Company's of Such Book/Adjusted Number of % of
|dentification Name of Subsidiary, Controlled or Affiliated Company Foreign | Number manual) Stock? Intangible Assets | Carrying Value Shares Outstanding
1999999 Total - Preferred and Common StOCKS ..............ocooviiiiiiiiiiii [ [ XXX XXX
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 mcIuded thereln S 0.
2. Total amount of intangible assets nonadmitted $............... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
CusIP in Section 1 Which Controls in Column 7, Number % of
Identification Name of Lower-tier Company Lower-tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and Common Stocks ...............c.cooiiiiiiiiii e L | XXX o] XXX ...

E16
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L3

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVEST
6 7 8

MENTS Owned December 31 of Current Year
14

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other Than Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
8399999 TOtal BONAS ... .. .. L | L e e [ [ e L XXX XXX XXX
Exempt Money Market Mutual Funds
.. 857492888 . | STATE STREET INSTITUTIONAL CASH
RESERVEFUND .............oocoeeiei o 12/30/2011 [ DIRECT ... e ...35,626,502 | ... e ...35626,502 (... | e 168 |..............
8899999 Subtotal - Exempt Money Market Mutual FUNOS ............ ... 35,626,502 ... XXX .. 35626502 | ............ | XXX XXX XXX | 168|..............
Other Short-Term Invested Assets
FEDERATED PRIME CASH OBLIGATIO ....... |...... 04/01/2011 | NoBroker ...................... 120312012 .o | L e e L e e L e L Ml
9099999 Subtotal - Other Short-Term Invested Assets ... e e XXX oo XXX XXX XXX .| Ml
9199999 Total ShOrt-TEMM INVESIMENES ... .. ...\t . 35,626,502 | ... e [ [ XXX .. 35626502 . ... XXX XXX XXX [ 179 .o
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E18  Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. ... NONE

E20 Schedule DB - Part B Sn 1 Futures ContractsOpen ...................... NONE

E21  Schedule DB - Part B Sn 2 Futures Contracts Terminiated ................. NONE

E22 Schedule DB - Part D Counterparty Exposure for Derivative Instruments Open NONE

E23  Schedule DL - Part 1 - Securities Lending Collateral Assets ................ NONE

E24 Schedule DL - Part 2 - Securities Lending Collateral Assets ................ NONE

E18 - 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
Regions Bank .................coco Nashville, Tennessee ..............cooovioi oo [ o o e 865,208 |X X X|
Bankof America ................................... Atlanta, Georgia ... [ L e 30,720 [X X X|
Pinnacle National Bank ............................ Nashville, Tennessee .............ocooocooio oo Lo o e [ (8,760,341) X X X|
USBank ........coooviiii Seattle, WA ... e e e 84,526 X X X
US Bank ... Seattle, WA ... e L e e (87,220) X X X
USBank ........coooovviiii Seattle, WA ... e e X X X]
Bank of America, NAA. ............................. Atlanta, Georgia ..o [ e e X XX
RegionsBank ................coo Nashville, Tennessee ..............cooooeiiio oo Lo [ e L XXX
Pinnacle National Bank ............................ Nashville, Tennessee ..............cooooveiiioi oo Lo [ e L XXX
Pinnacle ...................... Nashville, Tennessee .................cocoooec oo Lo o X XX
Pinnacle ......................... Nashville, Tennessee ....................o.oocoo | [ [ XXX
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen depOSItOries ......... ... ... XXX oo X XX]
0199999 Totals - Open DEPOSIIONIES .. ... ... XXX oo [ (7,867,107) X X X
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended dePOSIOTIES ................oi i XXX X XX
0299999 Totals - Suspended DEPOSItONIES ........... ... ..o XXX X X X]
0399999 Total Cash ON DEPOSIE ... ... .ot XXX (7,867,107) X X X
0499999 Cash in Company's OffiCe ... XXX XXX. XXX .o X X X]
0599999 Total CaSh ... .o XXX | . (7,867,107) X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1 January ... (7,655,838) [4. April ............. | (4,619,439) (7. duly ... | (5,859,044) [ 10. October ..........|........ (11,297,451)

2. February ..........|.......... (9,390,805) (5. May ...........cooo|eiiininn (7,741,226) [8. August ............|.......... (6,666,308) [ 11. November .......|.......... (7,713,054)

3.March.............|.......... (5,359,647) [6.Jdune ..............|.......... (4,434,823) |9. September ........|........... 2,512,269 | 12. December .......|.......... (7,867,107)

E25
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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

6
Fair
Value

Pledged for Statutory Requirements

513,832

526,045

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) .........
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