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SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

2

Percentage

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3+4)
Amount

Percentage

Bonds:
1.1 ULS. treasury SECUMLIES. ........vveeererereiiecireieisseseetees et ssesssssnenns
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies............ccevureerveverernereverseennnnens
1.22 Issued by U.S. government sponsored agencies............oceerreeneeeenne
Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).....vevvererrerririieeireieieesseseese sttt neees
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.............c.cccccvevviennnee.
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............c.covmirrinincirnineneireens
1.512 Issued or guaranteed by FNMA and FHLMC..
1513 Al ONET ...ttt
1.52 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-based securities issued or guaranteed
by agencies shown in Ling 1.521.........ccccoeviveiveeresecenrieens
1.523 Al OhET ...ttt
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMLIES).....vvvvererieireiieririe st
2.2 Unaffiliated non-U.S. securities (including Canada)...........cccoceverevvcvreennen
2.3 Affiliated securities
Equity interests:
3.1 Investments in MUtual funds.........cocovurerrnrenenninee s
3.2 Preferred stocks:
321 AR, ......cvvovereccecs e
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated.
Other equity securities:
341 AFIIEE........covoverecec s
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated.......covvererirrernrirrise s ssesssnssessennns
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL .....ocvveerievccee ettt nss
4.3 Single family residential Properties. ...........covrurrineerrerrerneenrereenesessseseeseeees
4.4 Multifamily residential properties.............cceceeevveerriecreeeceeiecereeeee e
4.5 COMMETCIAl I0BNS.......curvrireeeerieiieeeseie et sesssssessenes
4.6 Mezzanine real estate I0ans.........ccouverereiniiniieineee s
Real estate investments:
5.1 Property occupied by COMPANY.........ccvrieieiirienieiesisseeesssessesese s
5.2 Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)
Property held for sale (including $......... 0 property acquired in
satisfaction of debt)
Contract loans
DEMIVALIVES. ...ttt s

3.3

34

35

53

Receivables for SECUMHES. .........coiviveiirireicieeee s
Securities lending (Line 10, Asset Page reinvested collateral)

. Cash, cash equivalents and short-term investments..........ccccccervivieieirereienns
. Other iNVEStEd @SSEIS.......c.eiviieieieieie et
. Total INVESLEA @SSBLS.........cveievecveceieciee e

............ 0.0

............ 0.0
............ 0.0

............ 0.0

............ 0.0

............ 0.0

............ 0.0
............ 0.0

(U I 0.0

(U I 0.0
(U I 0.0

Sl101
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Schedule A-Verification
NONE

Schedule B-Verification
NONE

Schedule BA-Verification
NONE

Sch. D-Verification
NONE

Sch. D-Summary by Country
NONE

Sch. D-Pt. 1A-Sn. 1
NONE

Sch. D-Pt. 1A-Sn. 1
NONE

Sch. D-Pt. 1A-Sn. 1
NONE

Sch. D-Pt. 1A-Sn. 2
NONE

Sch. D-Pt. 1A-Sn. 2
NONE

S102, S103, S104, S105, S106, S107, S108, S109
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 Of PHOK YEAI.........cccc.iveiiiieieeee ettt esse s sssessessans | sesissessesssses s st es s ses e snes 26,938,155 | oot 9,077,857 | oot | et 17,860,504 | ...
2. Cost of short-term inVEStMENtS CQUIFET...........c.cuiveieeiieieieee ettt sttt b s se s ssse s | seebessesissesse s s e s bbb en s seesaes 15,646,735 | .ovovvceeeeeieeeeeee e 15,646,735 | oottt esessasssnnes | crretesesee et tes st ss st s sssteaesssessetenenns | serteteset et s s ettt et s en et en et sanas
3. ACCTUAN OF QISCOUNT........eriiicee ettt bbbt b e sbes | eebees e ss st b et b ettt b ettt 0 [ nienes | et | Heeeet ettt | bbb
4. Unrealized valuation INCrEASE (ECTEASE)........vururerrerrerrerreireteeeeseeseesseesstseessssessessss e sseesessessassssssessessessessessessssssssnssesses | soesssssessassnssssnsssessessessasssssssssessasscs 1,266 | oo (1,753) [ correrreeeeeereeereineeseess s eeessessenssseseens | eeseessssssesse sttt ssessenenes 3,019 | oo
5. Total gain (I0SS) ON AISPOSAIS.......c.evuvererrerirrisrisssiesississiseessesssssssssssssssses st st sss s ssessessesssssssssessessessassessssssessessessassansnes | sessessessessasssssnsssssessessassnssnssessessessan 8,789 | e 8,789 | ettt ssssnes | et st naas | eerestes ettt ettt s st ne s s
6. Deduct consideration received 0N dISPOSAIS.............cieveiiiiieieiiieieeeies et s s sesebesssssesns | sbssesesssinsetes st s s s nannees 18,154,008 | .cvovoveecreieeeeee e LT O O BT
7. Deduct amortization Of PrEMIUM............eveirruririeie ettt ss st ss sttt s s estensasssnssesessantenss | sressessssssssnssestessessanssssessessessessanssnssesseses 0 [ e | e ettt n e s s ssebens | ebesstetes e et et et s s et s s bt st etebes s sesebesnsesesas | Sbebeteaetes et et et st et e s et et s e s b st s s st tns
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE..............cocuiviuireiriieieeeeessee e sssse s | ctesssisssesessse e sss st eses s sn s snen 0 [ o | e et enrebens | etebst et e sttt e bbb s s bt s ettt s e st ssseaesas | Sbebeteaete st e bbbt s et b s s s et st bns
9. Deduct current year's other than temporary impairment rECOGNIZEA...........cceeuiiiireniiiereeeeesseee et es e ssesereses | cresesissssesesissesesessesessssessseresssassesessnssaesnas 0 L it nesssies | creresieete st ss e s esesaebesesssaeresanssaesesnseress | eressteresssntetesassetesssnteaesssnsetessnsesenanssreses | srersiiietesinsehet st st et es e e bt es e a et n et ea s s b ebens
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-6-T+8-9).........cccouvrviviereiieereeiieiesiseieens | e 24,440,937 | oo B,577,414 [ oo 0 [ oo 17,863,523 | oot 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 mMiINUS LINE 11)......viiiiiiiiiiiiceieccesecciesesieieses s nsseaessnsseees | eressssesesssssssessssssessssnsssesessnas 24,440,937 | oo 6577414 | oo 0 [ 17,863,523 | oo 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Sch. D-Pt. 1
NONE

Sch. D-Pt. 2-Sn. 1
NONE

Sch. D-Pt. 2-Sn. 2
NONE

Sch. D-Pt. 3
NONE

Sch. D-Pt. 4

NONE
SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, EO5, E06, E07, E08, E09, E10, E11, E12, E13, E14
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Sch. D-Pt. 5
NONE

Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE

E15, E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8 3

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 1 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
U.S. Government Bonds - Issuer Obligations
United States Treasury Obligation... . | various....... Union Bank. . | various....... 577,835 | coeeeeeeeB3 [ | e [ | e 1,575,000
United States Treasury Obligation... . .. | various....... US Bank ... | various....... . .4,999,580 5,000,000
0199999. U.S. Government Bonds - Issuer Obligation . . . . et 6,577,415 ..6,575,000 XXX

A E|

0599999. Total - U.S. Government Bonds 6,577,415 ..6,575,000 XXX..
Total Bonds
7799999. Subtotals - Issuer Obligation: .. .. .. .. .. .. 6,577,415 XXX XXX XXX
8399999. Subtotals - Bonds . . . . . . 6,577,415 XXX XXX XXX
Exempt Money Market Mutual Funds

Federated US Treasury 125 Fund - Restricted NH...... SD....|.. |various....... Bank of America..........cccocoeeeveeeveereevceren [ oo XXKeeis | ereieieieeei250,034 | o0 [ e e | s 250,000

ISD Global Concentration - Restricted MA................... ... | .. | various....... CitibanK.........ccevvvvererenncreienenecreniens [ XXX | e 100,000 [ oo e | e | e 100,000

Ridgeworth US Treasury - Restricted VA....
First American Treasury - Restricted NC.
JP Morgan Funds - US Govt Sec

. | various....... SunTrust.
. | various....... | US Bank..
. | various....... JP Morgan Chase Liquidty Mgmt...

500,000
400,000
........... 1,501,175

Federated Funds - US Treas Cash Res Fund - Federated Funds - JP Morgan Chase

NASDAQTISXX | .. | various....... Liquidty Mgmt | XXXeowwo | e 1,500,162 | ooovvrrrcrinines 33 [ | e [SVTTUNIORRRIRTION NN I [ 1,500,129 | oo | e | e [ | e | e | s
Federated Funds - US Treas Prime Cash Obligation -

NASDAQPRCXX ... .. | various....... JP Morgan Chase Liquidty Mgmt.............. | c..... D9, SN R 1,503,198 | ..ooooveviiee 152 [ o | e s | e | e 1,503,046 [ ..o | s | e | e [ [ e [
Federated Funds - US Treas Govt Obligation -

NASDAQGOSXX | .. | various....... JP Morgan Chase Liquidty Mgmt..........c... | ccoce. XXXt | oirieeerea 1,550,989 [ o156 | e | v [ e

Federated Funds - US Treas Obligation - NAXDAQ

TOSXX .. | various....... JP Morgan Chase Liquidty Mgmt.............. | ccoc. XXXt | eiireeeea1,650,428 [ o158 | e | s [ e

Dreyfus Funds - Cash Mgmt Participant Shares.......... |......... .. | various....... JP Morgan Chase Liquidty Mgmt..........c... | cooce. XXXcit | oirieeeen 1,500,957 [ oo 12 | e | e | e

Dreyfus Funds - Institutional Cash Advantage Inst

Shares | .. | various....... JP Morgan Chase Liquidty Mgmt.............. | ....... XXXcoooo | e 1,554,830 | cocoovevrans 2,158 [ oo | e s | e | e 1,552,660 | oo [ e [ e | e [ [ [
Goldman Sachs Funds - Prime Obligation Fund -

NASDAQFBSXx | .. | various....... JP Morgan Chase Liquidty Mgmt... 1,500,448 [ 92 | | e [ ..1,500,357

Goldman Sachs Funds - Government Fund - NASDAQ

Fosxx | .. | various....... JP Morgan Chase Liquidty Mgmt.............. | ....... D99 SN 1,500,422 | ..oooverireinns (/2 SR RS USSR IS [ IO 1,500,331 | cooveeeereeeneeneennee [ eereeneneeereneeens [ vrreenenns | eeveeneeeneenes [ enrernens [ rninneneencnens v
Goldman Sachs Funds - Money Market Mutual Fund -

NASDAQFSVXXx | .. | various....... JP Morgan Chase Liquidty Mgmt.............. | ...... XXX oo [ e 1,500,509 | ..cooieiriins 91 | [ FUUURTOTURURIUTONURTRN VRPN [ PP 1,500,418 | oo e e | v e [ e
Goldman Sachs Funds - Federal Fund - NASDAQ

Fvsxx. | .. | various....... JP Morgan Chase Liquidty Mgmt.........c... | oo XXX..... 1,450,296 | o8 [ | e | e | | e 1,450,208 | ..o | e | cerenreeieinns | evinieeieins [ e

8899999. Total - Exempt Money Market Mutual Funds. ...17,863,522 17,860,372

9199999. Total - Short-Term Investment 24,440,937 | ..oooeeeen 1,366 | o0 |0 0 | b XXX | 24,436,050
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Bank of AMETICA..........ccouiiieiereiceeeee e Little Rock, Arkansa 0.500 | .ovoeeeeieieeeeeeeeeeeen | e 100,272 | XXX
US BanK......covveierereineieesereee e Winston-Salem, North Carolina.... 0.010 A | | el 35,005 | XXX
JP Morgan Chase Bank............c.cccoeuerrierieinnnce. Chicago, lllinois................. revrveie [ e | e [ e | s ...1,719,551 | XXX
US BaNK....coueeeuienrierieienisesesiensienienes St PaUl, MINNESOtA. .......euvvveeiecircerciieiierienseessesseniessenssees | eonessenens | seenssneesesisssssesin | oesssessesssssesesssssssens | coeesessssesssessssessssssnnns | srsesssesssesssesens 19,862 | XXX
Wells Fargo.........cccovvervrrrerreenne San Francisco, California e SD v | ceereieeeeeererees | evereeeeseseses s | eevereesensse e enesnniees | ereeeieserieneernnas 50,181 | XXX
0199999, Total - OPEN DEPOSHOMES. ... vevererersreresersesesieseseseissss s essass st ess s st sessess e ebs st es ettt ess st ensses XXX [ e D S 4 ] (L] 1,924,871 | XXX..
0399999. Total Cash ON DEPOSIL......uuureriueiisieseissii et sen bbb XXX ....1,924,871 | XXX..
0599999, TOAI CASN........cvuurvirrireireiiiier ittt XXX | e ....1,924,871 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 420,129 |4. April 549,494 | 7. July. 591,077 | 10. October 869,766
2. February 722,083 | 5. May. 1,999,563 | 8. August 277,750 | 11. November. 788,397
3. March 511,214 | 6. June 576,657 | 9. September. 744,690 |12. December. 1,924,871

E25
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMA.. .o dAL | s | e | erieni et | eriene st | crnss et | st
2. Alaska.... . e | . e e [
3. ANZONA.... . | For the benefit of all policyholder: 1,577,835 | v 1,577,835 | o | v
4. Arkansas... For the benefit of Arkansas members............
5. California... " For the benefit of California member:
6. €0l0rad0. ...l [ iiriiiiis | ettt | Heebete ettt | chienteeb ettt ens | sresente bbb | s nes
To CONNECHCUL......veeerrieirreeeeOT [ i | ettt | bnssesisesien s esissanntenss | ceanssesesaens s s nesensens | eresesser s | e nes
8. DEIAWETE. ...t DE | s | bbb | Hneitt et | chent ettt ees | srerente bbb | s nen
9. District of COIUMDIA.........coierreeiDC [ o [ttt | eebieeb et | seenie et nes | eestrene et | st
10, FIOMAAL .o L | s | e bbb | Hiients e es ettt enes | eetsent ettt ssnntn | setieees sttt | st ees
11, Georgia........ccoeveverrereirerrnennn. GA | ... Cu. | For the benefit of Georgia members.........c..ocvevirieirinriineiieseesiesienes 35,005 | .......... 35,005
12, HAWAIL oo HE s bbbt | Hiient st entenns | eetsenb ettt ensnnins | sriieees sttt | fheeti et
130 1dAN0 e D | s [ e | b | ettt | st | e
T4, TINOIS ..o IL | it | bbbt | ebieni et nenie | eraeni sttt | chesbett ettt | bt
15, INGIANA. ..o IN | i | s | ebiess e | ettt | b | et
18, JOWAL oA | it | bt | ebiesi ettt | etient sttt | chesieti et | bttt
17. Kansas... et | bbbt | enesent e nsenne | seest st | et | s
18, Kentucky......cocooorvrrireirincinininns KY [ coetireie | ettt e £ttt et nsennsntens | Sietsetestestesesntensenietnas | estesseesesensantessetantestenns | netsetessesseransentestesetantes | entessesnteneanies et st saenaas
19.  Louisiana LA | s | o | eres st | s | et | e es
20.  Maine ME | oot | et | ehsent e r st nies | estetb et enienies | fesieni et | ceieri s
21.  Maryland D | coiire [ ettt steniens | ettetens e n st tens | etteres et enns | eeesent ettt | serer ettt
22.  Massachusetts.. ..100,000
23.  Michigan eV | e sttt st | ebattet st en bttt etns | neaenieten sttt antenres | ereteeiens et nnetens | shenierea et aens
24, MINNESOtA. ... e N s | bbbt | Hreient et entenes | fhent ettt eniens | seesent et | et nes
25, Mississippi ereemmneeressirooe IS [ cveersis | oot e ssisseens | sssesessseesessseesessns | eovsesseesees e ssens | sossessssssesessissesesns | seesses e
26, MISSOU. ..o edMO | s | ettt | Hneieni ettt | fhest ettt eniens | seesent et | e nes
27, MONEANA. ..o T i ottt nins | eerebtt bbbt enes | chntbenenen st eniens | bttt | et
28, NEDIASKA.......cverecvcrncerereeredNE | s | ot | Hneient ettt | fhenteni ettt eniens | seesenter et | et nes
29, NEVAGA. ... NV i bbb nins | eerebtt bbbt enes | chntien et eniens | bttt | e
30.  New Hampshire. 250,034 | .o 250,034
31, New Jersey. SN | e | i s | e | e
32, NBW MEXICO. ... NIV s | ettt | Heneseniesieni s enssnsentenes | chsestens s st st eniens | aresesteen e | e enes
33 NEW YOTK. s dNY s | et | Henerent ettt | shesten et entens | seeest b | et
34, North Carolina 400,007 | oo 400,007
35, NOMH DAKOLA. ....cvevverivcrierrsdND [ it [ ittt | sbisesbs sttt nsns | ettt anns | esstens et ennte | seisesss ettt
36, ONI0...ceueeecrrereeernenineenereendOH [ bbbttt | eebeees ettt s | Sttt st ees | eestene sttt | aebsens e
37.  Oklahoma.. OK | e | bbbt enies | eerebetteni ettt enns | seetseset st nsieniens | bttt | et
T O (Yo o IS © | o O OO OO PP PST OO SO O TSOSTPR BUTTURR TR
39, PeNNSYIVANIA. ..o PR s | ot | e | s | e | e
40.  Rhode Island.. e R s | e | ererent e enenss | ceest et niens | ereress et | e anes
41, South Carolina.........ccoeeeevrernend SC [ e | rerteriee bbbt | enbet ettt ens | crest et entes | sesrent et | et nes
42, SOUtN DAKOA. ... eSD | s | ettt | Hreieni et ent e | cesest et eniens | aresenter e | e enes
43, TEMNESSEE. ..o TN [ i [ it entn | erbiesbsees et bins | Sreeis ettt anes | eestest ettt | aeiseess ettt
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