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ANNUAL STATEMENT FOR THE YEAR 2012 oF THE QCA Health Plan, Inc.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

© N o

©

1.
12.

Bonds:
1.1 U.S.treasury Securities .................oocooiiiiiiiiiii,
1.2 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 ..............
1.3 Non-U.S. government (including Canada, excluding
mortgage-backed securities) ...

1.4 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 ................
1.5 Mortgage-backed securities (includes residential and commercial
MBS):
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:
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 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 ...
3.22 Unaffiliated ...
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32  Unaffiliated ..................oo
3.4 Other equity securities:
341 Affiliated ...
3.42 Unaffiliated ....................o
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ...
3.52  Unaffiliated ....................c
Mortgage loans:
41  Construction and land development ....................................
4.2 Agricultural ...
4.3  Single family residential properties ........................
44 Multifamily residential properties ...................cccoii
45  Commercial l0ans ..............coooiiiiiii
46  Mezzaninerealestateloans .......................
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 I0aNS ... ..o
Derivatives ...
Receivables for securities ...
Securities Lending (Line 10, Asset Page reinvested collateral) ...............
Cash, cash equivalents and short-term investments ...........................
Otherinvested assets ...
Total invested asSets .............ooouiiiii i

.. 3,692,534

Gross

Investment Holdings

1 2
Amount Percentage
.. 3,6925341............ 9.903
..1,890,506 |............ 5.070
4148290 (.......... 11.125
..1,500,000(............ 4,023
2378913 ... 6.380
23,670,823 |.......... 63.483
....... 5628|...........0.015
37,286,694 |......... 100.000

4 5 6

Securities

Lending Total

Reinvested (Col. 3 +4)
Collateral Amount Amount Percentage
......................... 3,692,534 |............9.903
......................... 1,890,506 |............5.070
......................... 4148290 (.......... 11.125
......................... 1,500,000{............4.023
......................... 2,378913]|............6.380
..... XXX oo XXX | XXX
....................... 23,670,823 |.......... 63.483
.............................. 5628|............0.015
....................... 37,286,694 |.........100.000

SI101
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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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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo | 5,623
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 ... 5

52 Totals, Part3, Column O ... 5
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 5,628
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) ..................ooooo | L 5,628

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 14,748,388
2. Cost of bonds and stocks acquired, Part 3, Column 7 ... 4,861,443
3. Accrual of DISCOUNt ... .. 2,809
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o 82,300

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

4.3  Part2, Section 2, Column 13 ... . 295,145

44 Partd, Column 11 e 39455(............. 416,900
5. Total gain (loss) on disposals, Part4, Column 19 ... 49,873
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 6,393,811
7. Deduct amortization of premium ... 75,359
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)....| | 13,610,243
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 13,610,243
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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 .................. oo 5,583,040 |........... 5,735428........... 5,594,633 |........... 5,585,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. Totals ..............coco | 5,583,040 |........... 5735428|........... 5,594,633 |........... 5,585,000
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 .................. oo 4,148290(........... 4171784 ........... 4,167,824 |........... 4,053,514
Industrial and Miscellaneous and 9. Canada ... | | L
Hybrid Securities (unaffiliated) 10.  OtherCountries ............... oo oo
1. Totals ... |, 4148290 (........... 4171784 ........... 4,167,824|........... 4,053,514
Parent, Subsidiaries and Affiliates 12, Totals ... e
13.  TotalBonds ....................|........... 9,731,330 |........... 9,907,212|........... 9,762,457 |........... 9,638,514
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.............cooooovii oo 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 .................. [ 2,378,913 |........... 2,378914|........... 2,227,197
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23, Totals ... 2,378,913 |........... 2,378914|........... 2,227,197
Parent, Subsidiaries and Affiliates 24, Totals ...
25.  Total Common Stocks ........ [........... 2,378,913 |........... 2,378914|........... 2,227,197
26. TotalStocks ................... [ 3,878913|........... 3,878914|........... 3,727,197
27.  Total Bonds and Stocks .......|......... 13,610,243 |......... 13,786,126]......... 13,489,654
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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 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
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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 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 ...
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L0IS

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

Values By Major Types of Issues and NAIC Designations

Distribution of All Bonds Owned December 31, at Book/Adjusted Carryin

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)

100.00

100.00

100.00

100.00

Quality and Maturit
1 2 3
1 Year Over 1 Year Over 5 Years
Quality Rating Per the or Through Through
NAIC Designation Less 5 Years 10 Years
9. Total Bonds Current Year
9.1 Class 1. .o (d)........ 2,362,775 ........... 3235699 (........... 4,132,856
9.2 Class2 ... (). e
9.3 Class3 ... (). e
94 Class4 ... (d)r e
9.5 Class b ..o (d)r e
9.6 Class B .........oocoiii (). L
9.7 TOTALS oo 2,362,775 ........... 3235699 (........... 4,132,856
9.8 Line9.7asa%of Column 6 ...................... | 2428|................ 3325). ... 42.47
10. Total Bonds Prior Year
101 Class T .o L 4845713 (........... 5,064,066 ........... 1,208,148
102 ClasS2 ..o [ L
103 Class3 ..o [ e
104 Classd ..o [ e
105 Classb .o [ L
106 ClassB ... L e
107 TOTALS ..o L 4845713 (........... 5,064,066 |........... 1,208,148
108 Line10.7asa%ofCol.8 .................ooooo [ 4358 ... 4555 ... 10.87
11. Total Publicly Traded Bonds
11 Class T .o L 2,362,775 | ........... 3235699 (........... 4,132,856
112 ClasS2 ..o [ e
113 Class3 ..o [ e
114 Classd ... | L
115 Classh .o e L
116 Classb ..o [
17 TOTALS ..o L 2,362,775 ........... 3235699 (........... 4,132,856
118  Line11.7asa%of Col.6 ... | 2428| ... 3325 ... 4247
11.9  Line 11.7 asa % of Line 9.7, Col. 6, Section 9 ... |................ 2428, 3325). .. 42.47
12. Total Privately Placed Bonds
121 Class .o e e
122 ClasS2 .o | L
123 0 Class3 .o | L
124 Classd ... [ e
125 Classh ..o [ e
126 ClassB ..o e L
127 TOTALS ..o L L
128  Line12.7asa%of Col.6 ... | [
12.9 Line12.7asa % of Line 9.7, Col. 6, Section 9 ... [............oooooii [ |
(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, $...............

(c) Includes §............... 0 current year,

R 0 prior year of bonds with 5* 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.

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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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

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

U.S. Governments
1.1 1sSUEr OBIIgatioNs ... | 1,350,298 |......... 3235699 |.......... 997,043 ... e e 5583040 ............. 5737 ......... 7841430 ............. 7053 |......... 5583041 ...
1.2 Residential Mortgage-Backed Securities ..o [ e e e
1.3 Commercial Mortgage-Backed Securities ..o [ [ e e e e e e e e
14 Other Loan-Backed and Structured Securities ... [
15 TOtalS ... 1,350,298 |......... 3235699 |.......... 997,043 | ... [ 5583040 ............. 5737 |......... 7841430 ............. 7053 |......... 5583041 |..................

All Other Governments

2.0 1sSUEr OBlGAtioNS . ... ...
2.2 Residential Mortgage-Backed Securities

2.3 Commercial Mortgage-Backed Securities
24 Other Loan-Backed and Structured Securities ... . .. L
25 TOAIS ..

U.S. States, Territories and Possessions, Guaranteed
3.1 18SUEr OblIGAtioNS .. ... ..
3.2 Residential Mortgage-Backed Securities
3.3 Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ... e e .
3.5 TOtAIS .o

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

4.1 1sSUr OBlIgations . ... ...
4.2  Residential Mortgage-Backed Securities

4.3  Commercial Mortgage-Backed Securities
44 Other Loan-Backed and Structured Securities ...

45 Totals ...
U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed
5.1 IsSUEr OBlGations . ... ...

5.2  Residential Mortgage-Backed Securities
53  Commercial Mortgage-Backed Securities .......
54  Other Loan-Backed and Structured Securities ... .
55 TOMAIS ...

Industrial and Miscellaneous

6.1 IsSUEr OBlGAtioNs ... ...
6.2  Residential Mortgage-Backed Securities

6.3  Commercial Mortgage-Backed Securities
6.4  Other Loan-Backed and Structured Securities ... . .. L
6.5 TOMAIS ...

Hybrid Securities

T4 1IsSUEr OBlIGations ... ...
7.2 Residential Mortgage-Backed Securities

7.3 Commercial Mortgage-Backed Securities
74  Other Loan-Backed and Structured Securities
TS5 TOMAIS ...

8.1 ISSUEr OBlIGations . ... ...

Parent, Subsidiaries and Affiliates
8.2  Residential Mortgage-Backed Securities ........
8.3  Commercial Mortgage-Backed Securities .......

84  Other Loan-Backed and Structured Securities ... . .
8.5 TOMAIS ...
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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 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

.......... 9,731,331

24.28

33.25

10.

23.67

30.78

1.

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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Si10

Sl11

Si11

Sl12

SI13

Sl14

SI15

Schedule DA - Verification ............ccoiiiiiiiiiiiiiiiiiiiiiiia NONE
Schedule DB Part A Verification .................ccoiiiiiiii i NONE
Schedule DB Part B Verification ................cccoiiiiiiiiiiiiiiin, NONE
Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
Schedule DB Verification ..............ccoiiiiiiiiiiiiiiiiiiiiiiia NONE
Schedule E - Verification ............ ... NONE
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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 Disposed ...................ccvivnnn.. NONE
E04 Schedule B Part 1- Mortgage LoansOwned ............................ NONE
E05 Schedule B Part 2 - Mortgage Loans Acquired . .................ccvnnnnn. NONE
E06  Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE
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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 13 14 15 16 17
Book/
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 | Change in 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 ..............|...... |LittleRock ................|Arkansas .......... | ..........oooooieio| e 0217/2005 0 | ..ol | e 5,000 ........5628 ......100.000
3899999 Subtotal - Any Other Class 0f Assets - AfIlIAtEA . . . ... ... ... e | 5000 (........5628........ 5,628 o XXX
3999999 TOtal - UNGMIIALEA . . .. ... ..\t e e e [ L XXX
4099999 Total - Affiliated ........ .. e . v 5000 ........5628(........ 5,628 L XXX
A199999 TOWAIS . .. .. ettt e e 5000 (........5628(........ 5,628 . XXX ...

103
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E08 Schedule BA Part 2 - Long-Term Invested Assets Acquired

E09 Schedule BA Part 3 - Long-Term 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 Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When Due and During Maturity
Identification Description Code| N |CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Interest Paid Accrued Year Acquired |  Date
U.S. Governments - Issuer Obligations
912828JW1 ... United States Treasury Note .............ooovevvea|von o [T [T, 59,878 |....... 1.0130 259973 | e [ 28 e e 1800 | L 1843 1,350 [03/31/2009| 12/31/2013
912828JW1 ... United States Treasury Note .. 124,570 1.0130 24906 | e e 92 e e 1800 | L 1843 [ ... 2,813 (03/31/2009| 12/31/2013
3137EABXG .. ... | Federal Home Loan Mortgage 60,270 1.0239 60,058 | i e B8 [ e e 2500 L 625 . 1,500 |03/31/2009| 01/07/2014

... 3,125 (03/31/2009( 01/07/2014
... 1,650 (03/31/2009| 02/05/2014
... 3,438 (03/31/2009| 02/05/2014

. 1,125 {03/31/2009| 02/28/2012
03/31/2009| 02/28/2014
03/31/2009( 03/13/2014

3137EABX6 ..
31398AVD1 ..
31398AVD1 ..
912828KF6 ..
912828KF6 ..
31398AVZ2

. 125,120
60,222
. 125,463
.. 60,163
. 125,321

Federal Home Loan Mortgage . ..
Federal National Mortgage Association
. | Federal National Mortgage Association ..
..| United States Treasury Note ........
.| United States Treasury Note ........
Federal National Mortgage Association . .

31398AVZ2 ..... Federal National MongageAssociation . 126,438 1.0304 | ......... 128798 |......... 125000 |......... 125356 | ........ccoovee ooiiii i (98) | e | 2750 1,719 03/31/2009| 03/13/2014
912828JW1 ..... United States Treasury Note . 99,422 1.0130 | ......... 101,301 |......... 100,000 | .......... 99876 | .......ccoovves oo 124 | 1B00 1827 | 04/02/2009| 12/31/2013
3137EABX6 .. Federal Home Loan Mongage . 100,360 1.0239|.........102,388 |.........100,000 | ......... 100,077 | ..........oooos oo (TB) e e [ 2800 1,042 04/02/2009| 01/07/2014
31398AVD1 .. Federal National MongageAssoqatlon 101,470 1.0286|.........102,864 |.........100,000 | ......... 100,341 ........cooiee | 12 [ e [ 2750 917 04/02/2009| 02/05/2014
31398AVZ2 ..... | Federal National Mortgage Association . . 101,100 1.0304|.........103,038 |.........100,000 | ......... 100,275 | ......ccovvvive v (228) [ e [ 2750 . 688 04/02/2009| 03/13/2014
912828KF6 ......| United States Treasury Note ........ A PUUR UUR DO I . . ... 75100 | .. 10193 | ... 76445 ... 75000 ......... 75023 | ... e @) s e [ 1875 L 1846 [FA L . 469 04/06/2009| 02/28/2014
3133XTYG5 ... Federal Home LoanBank ......................... e [t A T 66,737 |....... 1.0136|..........65887 [..........65000|..........65213|............... | @B3) | e [ 3000 Ll 2287 {UD 07/15/2009| 06/24/2013
3137EABX6 ..... Federal Home Loan Mortgage ..............cooooeen| oo oo |0t oo, 25365 |....... 10239 | ..........25597 [..........25000 .. ........25091 ... (90 e e [ 2800 L 2420 ) 260 11/17/2009| 01/07/2014
912828MX5 . . United States Treasury Note ... 1,003,438 1.0112....... 1,011,210 |....... 1,000,000 | ....... 1,000,331 | ..........cooon oo (1B4) | o e [ 1TB0 L 4,375 04/16/2010{ 04/15/2013
31398AZV7 .. ... | Federal National Mortgage Assomaﬂon . .. 160,725 1.0446 | ......... 167,139 [ ......... 160,000 |......... 160,307 [........ccovver [oooueei s (160) | oo | | 2825 350 04/28/2010| 11/20/2014
31398AXJ6 .. ....| Federal National Mortgage Association . . 161,483 1.0310|......... 164,958 ......... 160,000 |......... 160,514 [ .............oo [oooiiiii i (B69) ) oo e | 2500 333 04/28/2010| 05/15/2014

912828KT6 ... ...| United States Treasury Note ........ 173,626 1.0631.........186,048 .........175000|......... 175000 | ............... .o e e [ 2375 1,039 06/03/2010{ 03/31/2016
T 912828NR7 ..... United States Treasury Note .. 179,785 10784 | ... 188713 [ 175,000 | L. 178227 [ BT | e | 2375 1,732 08/25/2010| 07/31/2017
o 912828NR7 ..... United States Treasury Note .. 25,409 10784 | ..........26959 [ ..........25000 | ..........25279 ... o BB e e | 2375 . 247 09/17/2010| 07/31/2017

912828NW6 ... .. United States Treasury Note .. 150,527 1.0562|.........158,426 |......... 150,000 |......... 150,368 | ...........cooo [ooviiii i (TB) oo s | 1BTE L . 2,344 11/10/2010( 08/31/2017

912828NK2 ..... United States Treasury Note .. 247,480 1.0834|.........270840 |.........250,000 | ......... 248128 | ............... |.cooooio 379 i e [ 2500 (L. 26740 Ll L7 04/01/2011| 06/30/2017

912828NW6 ... .. United States Treasury Note .. 14,296 1.0562 | .......... 15843 [..........15000 | .......... 14459 | ... | 104 e [ 1875 . 9% 03/25/2011| 08/31/2017

912828NR7 ..... United States Treasury Note .. ... 77,956 | .. 10784 | .......... 86269 |..........80,000|..........78439 | ............... |.oooiiii 307 | e [ 2375 282000 Ll 633 04/11/2011| 07/31/2017

912828NW6 ... .. United States Treasury Note .. .. 127,327 | .. 1.0562 | ......... 142,583 [......... 135000 |......... 129,13 | ............oo0 | BT s e [ 1875 L 2855 (FA L. 844 04/11/2011| 08/31/2017

912828RC6 ..... United States Treasury Note .. ..203,688 | .. 1.0513|.........210250 |.........200,000 | ......... 203242 | .............oo feeeenn (BAA) [ e [ 2125 1920 (FA L 1,598 09/13/2011| 08/15/2021

912828RF9 ...... United States Treasury Note .. .. 151,195 | .. 10191 ......... 152,859 |......... 150,000 |......... 150,886 | ............... |.eeeeennnn (288) ) eeuiiiiiii i [l 1000 ..., 0.836 [FA ..... ... 512 09/13/2011| 08/31/2016

912828RE2 ..... United States Treasury Note .. L 181,744 | .. 1.0354 | .........186,370 | ......... 180,000 | ......... 181431 [ ............oo oo @2 | 1500 | L. 1356 | FA L. ... 899 09/13/2011| 08/31/2018

912828SD3 United States Treasury Note .. ..332,645 | .. 10181 .........341074 |.........335000 |.........332893 | ......cccoooves oo 248 e | 1250 .. 1,864 04/10/2012| 01/31/2019

912828TY6 .. ....| United States Treasury Note . .. 279475 (.. 0.9891|.........276937 |.........280,000 | .........279477 | ....oovvvvinnn | 2o 1825 ... 560 12/12/12012| 11/15/2022

912828TK6 Federal National Mortgage Association .. P T ..621,908 | ....... 1.0002 .. 625,000 | .........622297 | .........coooon | (388) e e [ 0250 Ll 04T [ U L . ... 458 08/15/2012| 08/15/2015

0199999 Subtotal - U.S. Governments - Issuer Obligations ............................ 5594634 ... XXX ... |.......5735431|....... 5585000 (.......5583040 | ..........oo oo @34 [ e XXX [ XXX [OXXX ] 27,296 . XXX Lo XXX

0599999 Subtotal - U.S. Governments ...........................o 5594634 [... XXX ... |.......5735431|....... 5585000 .......5583040|............... |........ @A) s [ XXX XXX | XXX ] 27,296 XXX [ XXX

Industrial & Miscellaneous (Unaffiliated) - Issuer Obllgatlo

880591CWO ..... TENNESSEE VALLEY AUTHORITY . 1,114,310 | .. 1.0360 1,035,970 | .. . 1,000,000 | . 1,012477 | .. . 14,695 .. 60,000 12/15/2010| 03/15/2013

92206C870 ......| Vanguard Interm Term Corp Bond ETF ..558,225 | .. 1.0000 ..591,705 | .. 558,225 | . LB91705 | 083480 | e s L [ e .. 27,200 (01/18/2012

92206C870 ... ...| Vanguard Interm Term Corp Bond ETF .. ...41,855 .. 41,855 A3830 | L1975 s e e 03/16/2012] ..

92206C870 ......| Vanguard Interm Term Corp Bond ETF .. .. 119,336 119,336 122,724 .. |06/27/2012] ..

92206C870 ... ...| Vanguard Interm Term Corp Bond ETF .. ... 43194 | .. 43,194 43830 ... B3 e e e 08/17/2012] ..
92206C409 . .....| Vanguard Short Term Corp Bond ETF .. .. 425809 | .. 425,809 437,744 .. 11,857 [01/18/2012] ..
92206C409 ... ...| Vanguard Short Term Corp Bond ETF .. .. 118,680 118,680 120,480 [ ..o 1800 [ s s e 06/27/2012| ..

92206C409 ... ... | Vanguard Short Term Corp Bond ETF .. ... 14,066 14,066 14,056 .. |09/20/2012] . .

92206C409 . .....| Vanguard Short Term Corp Bond ETF .. ... 24132 24,132 24096 | ... (BB) | e e e e 12/12/2012| ..

464287242 .. Ishares Iboxx $ Investment Grade Corp Bo .. 74112 74,112 80,458 . 5,059 (07/28/2011] ..

464287242 .. Ishares Iboxx $ Investment Grade Corp Bo 1,186 1,186 1210 | oo 24 e e e e 08/21/2012] ..

464287242 ... ... | Ishares Iboxx $ Investment Grade Corp Bo 42,626 42,626 L2 2 £ ) T S 12/11/2012] ..

92206C870 ......| Vanguard Interm Term Corp Bond ETF .. 266,879 266,879 281,389 .. 11,204 (01/24/2012] ..

92206C870 ... ...| Vanguard Interm Term Corp Bond ETF .. 3,441 3,441 3506 ..o B8 e e e 08/21/2012] ..
92206C870 ... ...| Vanguard Interm Term Corp Bond ETF .. 85,546 85,546 84592 ... (95) [ e e e 12/11/2012] ..
92206C409 ......| Vanguard Short Term Corp Bond ETF .. 419,226 419,226 429,712 .. 11,163 [01/24/2012] ..
92206C409 ......| Vanguard Short Term Corp Bond ETF .. 13,535 13,535 13,654 | ..o M9 e e e 08/21/2012 ..
92206C409 ......| Vanguard Short Term Corp Bond ETF .. 386,044 386,044 385,134 ... [1211172012] ..

464287457 .. Ishares Barclays 1-3 Year Treasury Bond . 152,172 152,172 151,956 2 [01/24/2012] ..

464287457 .. Ishares Barclays 1-3 Year Treasury Bond . ..8,018 . 8,018 . 8,020 . ... |08/21/2012] ..

464287457 Ishares Barclays 1-3 Year Treasury Bond . oo e | IFE 255431 |.......1.0000.........255371|......... 255 431 0255370 | .o B s e e e e 12/11/2012

3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - IssuerObIlgatlons AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 4,167,823 |... XXX ... |....... 4171784 |....... 4,053513....... 4,148,290 o(B0132) [ e [ XXX XXX XXX 14695 (....... 126,975 |. XXX

3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) . ... e 4,167,823 |... XXX ... |[....... 4171784 | ... 4,053,513 [....... 4,148,290 e (B0132) | e [ XXX XXX XXX 14,695 (....... 126,975 [ . XXX

7799999 Subtotals - Issuer Obligations ... 9,762,457 [ ... XXX ... |....... 9907215 |....... 9,638,513 ]....... 9,731,330 | ..........82300|........ (54,266) [ .............o. oo [ XXX L XXX [ XXX L 41991 ....... 225689 | . XXX
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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 Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When Due and During Maturity
Identification Description Code] N [CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest Paid Accrued Year Acquired Date
8399999 Grand Total - Bonds ... ... 9,762,457 ... XXX ... |....... 9,907,215 |....... 9,638,513 ]....... 9,731,330 | .......... 82,300 ........ (54,266) | ... oo XXX XXX [OXXX | 41991 ....... 225689 | . 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 P1AZ .... | 01/29/2010
8599999 Subtotal - Parent, Subsidiaries, and Affiliates ....................... 1,500,000 ... XXX ... |..... 1,500,000 ..... 1,500,000 [ ... | [ [ e XXX L] 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
5 6

1 2 Codes 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

Industrial and Miscellaneous (Unaffiliated)

464287614 ....... ISHARES TRUST RUSSELL 1000 GROWTH INDEX ........ [...... [...... ... 1,225,000 07/28/2011

464287614 ....... ISHARES TRUST RUSSELL 1000 GROWTH INDEX ........ |..c.o. |oeoeen | onne. 655.000 | ... ..| 01/24/2012

922042858 ....... VANGUARD MSCI EMERG MARKETF ............... v ... 3,040.000] ... ..| 07/28/2011

922042858 ....... VANGUARD MSCIEMERG MARKETF ..o [ | 100.000 ..| 08/22/2011

922042858 ....... VANGUARD MSCIEMERG MARKETF ... [ e 550.000 ... .| 01/24/2012

922042858 ....... VANGUARD MSCIEMERG MARKETF ..o [ | oees 175.000 08/21/2012

464287473 ....... ISHARES RUSSELL MIDCAP VALUE ...........coooeveen [ [oeies .. 16,960.000 07/28/2011

464287473 ....... ISHARES RUSSELL MIDCAP VALUE ...............coooeo [ | oenens ... 2,070.000] ... ..| 01/24/2012

464287481 ....... ISHARES RUSSELL MIDCAP INDEX GROWTHFUND ......[...... |...... ... 3,890.000] ... ..| 07/28/2011

464287481 ....... ISHARES RUSSELL MIDCAP INDEX GROWTHFUND ......|...... |.ccoou |.0oe. 750.000 | ... ..| 01/24/2012

464287598 ....... ISHARES TRUST RUSSELL 1000 VALUE INDEXF ......... [...... [...oe. ... 3935.000]... ..| 07/28/2011

464287598 ....... ISHARES TRUST RUSSELL 1000 VALUE INDEXF .........|..co.o | oeoeen | onn. 615.000 ... ..| 01/24/2012

464287465 ....... ISHARES MSCI EAFE INDEXFUND ............ooooovies [ [oennes ... 2155000 ... ..| 07/28/2011

464287465 ....... ISHARES MSCI EAFE INDEX FUND .........coovvveionoes v | | 685.000 | ... ..| 01/24/2012

464287465 ....... ISHARES MSCI EAFE INDEXFUND ............. o e 130.000 | ... ..| 08/21/2012

464287630 ....... ISHARES TRUST RUSSELL 2000 VALUE FUND ... JUURY PUUUUR U ... 3,330.000] ... .| 07/28/2011

464287630 ....... ISHARES TRUST RUSSELL 2000 VALUEFUND ............|[...... |...... ... 1,120.000 01/24/2012

9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ... [ 2378913 XXX | 2378913 | 2227198 | L | UBBTTT 295145 .. ... | 295145 .. ............. XXX XXX
m 9799999 Total CommOn StOCKS ..............cooiiii i [ 2378913 XXX | 2378913 | 2227198 | L | BBTTT 295145 ... | 295145|............... XXX XXX
3 9899999 Total Preferred and Common Stocks ..............coovvveiiiniiiiiiiiiiiiiiiiiiiieeee | 3878913 XXX | ... 3878913 |...... 3727198 |...........ooo. | WBBTTT 205145|. ... | 205145|............... XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues ...............
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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
912828TK6 ...... United States Treasury Note ... ... 08/15/2012 .. |Arvest Asset Management ..................cooocoiiii o XXX 621,908 |......... 625,000.00|.........oceiiinn
912828SD3 ...... United States Treasury Note ... [ ... 04/10/2012 .. |StephensInc ..o XXX [ 332,645]......... 335,000.00 | .......coooiiiinn
912828TY6 ...... United States Treasury Note ... .. 12/12/2012 .. |StephensInC ..o XXX oo 279,475|......... 280,000.00(...............
0599999 Subtotal - BoNds - U.S. GOVEINMMENES .. ... 1,234,028 ....... 1,240,000.00(......................
Bonds - Industrjal and Miscellaneous (Unaffiliated)
92206C870 ...... Vanguard Interm Term Corp Bond ETF ... [ ... 08/17/2012 .. |Stephens|Inc ..............ccooiiii XXX 43194 (........... 4319400 (............oo
92206C409 ...... Vanguard Short Term Corp Bond ETF ... ...09/20/2012 .. |Stephens|Inc ... XXX [ 14,066 (........... 14,066.00 |......................
464287242 ....... Ishares Iboxx $ Investment Grade CorpBo .................ooiviiiii ... 08/21/2012 .. |StephensInc ... XXX 1,186 |............ 1,186.00 ...
92206C870 ...... Vanguard Interm Term Corp Bond ETF ... [ ... 08/21/2012 .. [Stephens|Inc ..............ccooiiii XXX 3441 344100 (...
92206C409 ...... Vanguard Short Term Corp Bond ETF ... ... 08/21/2012 .. |StephensInc ... XXX [ 13,635(........... 13,535.00 | ......ocooiiii
464287457 ....... Ishares Barclays 1-3 year Treasury Bond .................ooooiiiii ... 08/21/2012 .. [StephensInc ............ocooii XXX oo 8,018|............ 8,018.00|...........ccoivi
92206C870 ...... Vanguard Interm Term Corp Bond ETF ... ... 01/18/2012 .. [StephensInc ... XXX [ 558,225|......... 558,225.00 ...t
92206C870 ...... Vanguard Interm Term Corp Bond ETF ... [ ... 03/16/2012 .. |StephensInc ..............ccooeiiiii XXX 41,855(........... 41,855.00(.............oiil
92206C870 ...... Vanguard Interm Term Corp Bond ETF ... [ ... 06/27/2012 .. |StephensInc ..............ccooiiiii XXX 119,336 (......... 119,336.00 ...l
92206C409 ...... Vanguard Short Term Corp Bond ETF ... ... 01/18/2012 .. [StephensInc ... XXX [ 425808(......... 425,808.00| ...
92206C409 ...... Vanguard Short Term Corp Bond ETF ... [ ... 06/27/2012 .. |Stephens|Inc ..............ccooiiiiiii XXX 118,680 (......... 118,680.00|......................
92206C409 ...... Vanguard Short Term Corp Bond ETF ... .. 1212/2012 .. | StephensInc ... XXX [ 24132(........... 2413200 ...
464287242 ....... Ishares Iboxx $ Investment Grade CorpBo ..o ... 12/12/2012 .. |Stephens|Inc ... XXX 42,626(........... 42,626.00(......................
92206C870 ...... Vanguard Interm Term Corp Bond ETF ... .. 12111/2012 .. [StephensInc ... XXX [ 85546 |........... 85,546.00 ...
92206C409 ...... Vanguard Short Term Corp Bond ETF ... .. 12111/2012 .. [ StephensInc ... XXX [ 386,044 |......... 386,044.00 | .................
464287457 ....... Ishares Barclays 1-3 year Treasury Bond ..................cooiii 1211172012 .. [StephensInc ... XXX 255431 ......... 255,431.00(.........ocoiiinn
92206C870 ...... Vanguard Interm Term Corp Bond ETF ... ... 01/24/2012 .. |StephensInc ... XXX [ 266,879]......... 266,879.00 ...
92206C409 ...... Vanguard Short Term Corp Bond ETF ... [ ... 01/24/2012 .. |Stephens|Inc ................cocoiiii XXX 419,226 (......... 419,226.00|...............ooe
464287457 ....... Ishares Barclays 1-3 year TreasuryBond ... ... 01/24/2012 .. |Stephens|Inc .................coooiii XXX o [ 152,172 ......... 152,172.00 ...
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .......... ... e [ 2,979,400]....... 2,979,400.00 ...
8399997 Subtotal - BONAS - Part 3 ... . 4213428(....... 4,219,400.00|......................
8399998 Summary item from Part 5 for BONAS ........ ... |
R I (o) =TT T TPTTPNN FITTTPTTOTN 4,213428|....... 4,219,400.00 (...
8999998 Summary ltem from Part 5 fOr Preferred SIOCKS ....... ... e e L L XXX o[
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
922042858 ....... Vanguard MSCI Emerging Markets ETF ... [ ... 08/21/2012 .. [StephensInc. ..o 175.000 [ ............oe. 7238]....... XXX [
464287481 ....... Ishares Russell Midcap Index Growth Fund ... ... 08/21/2012 .. |StephensInc. ..............ooooiiii e 20.000(................ 1,217 1....... XXX
464287465 ....... Ishares MSCI EAFE Index Fund ... [ ... 08/21/2012 .. [StephensInc. ... 130.000................ 6,772(....... XXX
464287630 ....... Ishares Trust Russell 2000 Value Fund .........................o ... 08/21/2012 .. |StephensInc. ... 110.000(................ 78441....... XXX oo
464287614 ....... Ishares Trust Russell 1000 Growth Index ...................cocoioiiiii [ ... 01/24/2012 .. |Stephens|Inc. ... 1,930.000(............. 116,919(....... XXX
922042858 ....... Vanguard MSCI Emerging Markets ETF ... ... 01/24/2012 .. |StephensInc. ... 550.000|.............. 22,836 ....... XXX [
464287473 ....... Ishares Russell Midcap Value ..o ... 01/24/2012 .. |StephensInc. ... 2,070.000|.............. 94,019|....... XXX
464287481 ....... Ishares Russell Midcap Index Growth Fund ... [ ... 01/24/2012 .. |StephensInc. ... 750.000|.............. 43,868 1....... XXX [
464287598 ....... Ishares Trust Russell 1000 Value Index F ... ... 01/24/2012 .. | StephensInc. ............ocooviiiiiiiii [ 3,540.000|............. 234,838 |....... XXX o
464287465 ....... Ishares MSCI EAFE Index Fund ... ... 01/24/2012 .. |Stephens|Inc. ... 685.000|.............. 35,154 |....... XXX
464287630 ....... Ishares Trust Russell 2000 Value Fund ...................ccoocoiiiii [ ... 01/24/2012 .. |StephensInc. ...............c.cccoiiiiiiiii 1,120.000|.............. 77,310 ....... XXX o |
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (UNaffiliated) ......... ... | 648,015]....... XXX o [
9799997 SUDBOtal - COMIMON SHOCKS = Part 3 ... . i ittt et ettt ettt et e e e | 648,015|....... XXX o [
9799998 Summary ltem from Part 5 for COMMON SEOCKS . ... ... ... e e e e | | XXX o[
9799999 SUbtOtal - COMMON S OCKS . ... . 648,015|....... XXX oo
9899999 Subtotal - Preferred @and COMMON SHOCKS .. ... ...\t ittt e et et oo et et e et e e e et | 648,015|....... XXX o [
LS e e L O] T T TTI Frsvvppoey 4,861,443|....... XXX o [
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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 Stated

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

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
912828LMO | United States Treasury Note .................... .. |09/15/2012| Arvest Asset Management |... XXX ... |... 1,000,000 |..1,000,000.00|..... 1,001,953 | ..... 1,000,566 | ............. [ 566 BB 1,000,000 09/15/2012
3137EACET | Federal Home Loan Mortgage . .... ... |09/15/2012| Arvest Asset Management |... XXX ... |... 1,000,000 |..1,000,000.00 |..... 1,017,610 ..... 1005275 | .....ooeoe e 5275 o 8275 1,000,000 09/15/2012
31398AYM8 | Federal National Mortgage Assn. .. ... |08/15/2012| Arvest Asset Management | ... XXX ... |..... 625,000 | ... 625,000.00 (...... 629,542 ...... 625,983 (. ... 983 983 625,000 08/15/2012
31398AMW9| Federal National Mortgage Assn. .. ... |04/10/2012| Stephens Inc. ............ s XXX 100,000 | ... 100,000.00 |...... 104,720 | ...... 101524 | oo [ B4 B4 100,000 04/09/2013
31398AMW9| Federal National Mortgage Assn. .. ... |04/10/2012| Stephens Inc. ... o XXX 60,000 ..... 60,000.00 {....... 62,760 |....... 60,888 | ... [ 888 888 60,000 04/09/2013
31398AMW9| Federal National Mortgage Assn. . |04/10/2012| Stephens Inc. ............ XXX 125,000 | ... 125,000.00 ...... 130,688 ...... 126,828 (... | 1828 1828 125,000 04/09/2013
912828MT4 | United States Treasury Note ....................|... 04/10/2012| StephensInc. ............ XXX 50,000..... 50,000.00....... 50,832 ....... 50,690 [.......ovei e 890 e B0 50,000 03/15/2013
3137EABJ7 | Federal Home Loan Mortgage ... .. ... |06/25/2012| Stephens Inc. ... s XXX 100,000 | ... 100,000.00 |...... 105850 ...... 102,025 ..o [ 2025 2025 100,000 05/29/2013
3137EABJ7 | Federal Home Loan Mortgage ... .. . |06/25/2012| Stephens Inc. ... o XXX 125,000 | ... 125,000.00 |...... 132,063 ...... 127437 | oo [ 2437 2437 125,000 05/29/2013
31398AUJ9 | Federal National Mortgage Assn. .. 12/12/2012] Stephens Inc. ... XXX 100,000 | ... 100,000.00 |...... 102,300 ...... 100,978 | ..o | 978 9T 100,000 12/11/2013
31398AUJ9 | Federal National Mortgage Assn. .. 12/12/2012] Stephens Inc. ... e XXX 125,000 | ... 125,000.00 ...... 127913 ... 126234 | oo | 1284 128 125,000 12/11/2013
31398AUJ9 | Federal National Mortgage Assn. ............... 12/12/2012| Stephens Inc. ............ XXX 60,000 ..... 60,000.00 |....... 61,500|....... 60635 .............[.........835|............. |..........835|. ... | 60,000 12/11/2013
0599999 Subtotal - Bonds - U.S. GOVEIMMENS ...ttt 3,470,000 | .. 3,470,000.00 |..... 3,527,731 ..... 3,489,063 |............. [......19,063|............. [....... 19063 |........... |..... 3,470,000 . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
464288638 .| Ishares Barclays Interm Credit Bond Fund ....... .. |01/18/2012| Stephens Inc. ... XXX 246,342 | ... 246,260.00 |...... 246,260 | ...... 246,260 | ........(254) ... | [ (@B 246,342 01/18/2012
464288638 .| Ishares Barclays Interm Credit Bond Fund ....... .. |01/18/2012| Stephens Inc. ... XXX 289,184 |... 292,713.00...... 292,7131...... 202,713 (.. 3327 [ e [ 3327 289,184 01/18/2012
464288638 .| Ishares Barclays Interm Credit Bond Fund ....... .. |01/18/2012| Stephens Inc. .... o XXX 32,132 ..... 31,986.00 |....... 31,986 |....... 31,986 ... (168) [ oo [ [ (1B8) [ 32,132 01/18/2012
464288646 .| Ishares Barclays 1-3 year Credit Bond Fu ....... .. |01/18/2012| Stephens Inc. .... o XXX 292,601 (... 293,773.00|...... 2937731 ...... 203773 ... 2013 . 2013 292,601 01/18/2012
464288646 .| Ishares Barclays 1-3 year CreditBond Fu ....... .. |01/18/2012| Stephens Inc. ... XXX 135,850 (... 136,110.00|...... 136,110 ...... 136,110 ... B850 | .o [ | BB0 [ 135,850 01/18/2012
464287242 .| Ishares Iboxx $ Investment Grade CorpBo ... .. |01/24/2012| Stephens Inc. ... XXX 201,350 ... 198,561.00...... 198,561 |...... 198,561 [ ...... (1,087) | ..oveves [ | (08T) [ 201,350 01/24/2012
464287242 .| Ishares Iboxx $ Investment Grade CorpBo ...... .. |01/24/2012| Stephens Inc. .... o XXX 376,885 | ... 366,104.00...... 366,104 | ...... 366,104 (......(9793) ..o | (9793 e 376,885 01/24/2012
464288638 .| Ishares Barclays Interm Credit Bond Fund ....... .. |01/24/2012| Stephens Inc. .... o XXX 235264 | ... 237,429.00...... 2374291 ...... 237429 ... 2705 . ..o 2705 235264 | ... 01/24/2012
464288638 .| Ishares Barclays Interm Credit Bond Fund ....... . |01/24/2012] Stephens Inc. ... XXX 240,098 | ... 239,991.00...... 239,991(...... 239,991 ... A3 [ B 240,098 | ... 01/24/2012
464288646 .| Ishares Barclays 1-3 year CreditBond Fu ....... 01/24/2012| Stephens Inc. ... XXX 95488 |..... 95,730.00(....... 95,730 ....... 95730 |......... 387 ... 3BT 95488 | ... 01/24/2012
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffi Ilated) ...................................................... .. 2,145,194 |..2,138,657.00 | ..... 2,138,657 | ..... 2,138,657 I (T 2,145,194 . XXX
8399997 Subtotal - BONAS - Part 4 .. .. ... .. 5,615,194 |..5,608,657.00 |..... 5,666,388 | ..... 5627,720|...... (1,777 |...... 19,063 | ... [ 17,286 ..o | 5,615,194 . XXX
8399998 Summary Item from Part 5for Bonds ..o L e e e e e e . XXX
8399999 SUbOtal - BOMAS . .. ...\ 5,615,194 | .. 5,608,657.00 |..... 5,666,388 | ..... 5627,720|...... (1,777 |...... 19,063 | ... [ 17,286 ..o | 5,615,194 . XXX
8999998 Summary Item from Part 5 for Preferred Stocks ........... ... [ XXX e e e . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
464287614 .| Ishares Trust Russell 1000 Growth Index ........ .. |08/21/2012) StephensInc. ............[...... 110.000 ....... 7219|... XXX... |.........6664|......... 6,664 ... | e e e 7,219 . XXX,
464287473 .| Ishares Russell Midcap Value .................. ... |08/21/2012| Stephens Inc. ... U 185.000....... 8885(... XXX... 8524 ... 495|495 8,885 . XXX
464287598 .| Ishares Trust Russell 1000 Value IndexF ....... . |08/21/2012| Stephens Inc. .... R 125.000|....... 8835[... XXX... 8292 e 8,835 . XXX
464287614 .| Ishares Trust Russell 1000 Growth Index ........ 12/11/2012| Stephens Inc. ... e 1,165.000(...... 77237 ... XXX... 70576 oo | e 77,237 . XXX
464287473 .| Ishares Russell Midcap Value .................. 12/11/2012| Stephens Inc. ............|...... 945.000...... 47412|... XXX... 43542 ... 2529 o 2529 47,412 . XXX,
464287481 .| Ishares Russell Midcap Index Growth Fund ... 12/11/2012| StephensInc. ............|..... 1,930.000..... 121,07 ... XXX ... 114,992 ....... 8720 ..o [ | BT20 121,107 . XXX
464287598 .| Ishares Trust Russell 1000 Value IndexF ....... 12/11/2012| StephensInc. ............|..... 2,800.000..... 204456 (... XXX ... |...... 185748]...... 185,748 | oo | e 204,456 . XXX
464287465 .| Ishares MSCI EAFE Index Fund ................ 12/11/2012| Stephens Inc. ... A 1,635.000...... 91,347 ... XXX ... |....... 95795(....... 95,795 ... 4813|4813 91,347 . XXX
464287630 .| Ishares Trust Russell 2000 Value Fund .......... 12/11/2012| StephensInc. ............|..... 2,840.000..... 212119 )... XXX ... |...... 201,147 |...... 201147 (... 14675 ............ | ABTS L 212,119 . XXX
9099999 Subtotal - Common Stocks - Industrial and Mlscellaneous (Unaff liated) ... 778617 [... XXX ... |...... 735280 (...... 735280 |...... 41232|............. ... AL232 778,617 . XXX
9799997 Subtotal - Common Stocks - Part 4 ............... ..o 778617 (... XXX ... |...... 735280 |...... 735280 (...... 41232 ... 41282 778,617 . XXX
9799998 Summary Item from Part 5 for Common Stocks .............. ... XXX . XXX
9799999 Subtotal - COMMON SEOCKS ... .. ...t [ 778617 (... XXX... [...... 735280 (...... 735280 (...... 41232 ... | 41232 778,617 | ... . XXX
9899999 Subtotal - Preferred and CommMON StOCKS .................ouiiiiii i 778617 (... XXX ... [...... 735280 (...... 735280 (...... 41232 ... o 41282 778617 ... . XXX
9999999 TOAIS .. .. ...t .. 6393811 ... XXX... |..... 6,401,668 |..... 6,363,000 ......39455[...... 19063 |............. |....... 58518 ........... |..... 6,393,811 . XXX
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E16

E16
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E18

E19

E20
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Schedule D - Part 5 LT Bonds/Stocks Acquired/Disp ..................... NONE
Schedule D-Part 6 SN 1 ... e NONE
Schedule D-Part 6 SN2 ....... ..o i e NONE
Schedule DA - Part 1 Short-Term Investments Owned .................... NONE
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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
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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
Arvest Bank Trust ................ooco P.O. Box 1583, Little Rock, AR 72203 ............|.....ooooo [ oo, 0.001]......... 1,303 (..o ... 4,299,610 X X X]
ArvestBank ... P.O. Box 1583, Little Rock, AR 72203 ............|.......... [ oo 0.001]......... 6,451 |............... 12,719,443 X X X
Stephens Bank Trust ............................... 111 Center St. Little Rock, AR 72201 ............[.......... |....... |...... 0.001(......... 7888 (. ... 90,513 X X X
Arvest Bank Non-negotiable CD .................. P.O Box 1583, Little Rock, AR 72203 .............|..cocoooe [ [, 0.003]...... 154,938 |......... 6,046.... 5,010,674 X X X
Bankofthe Ozarks ................. . 1,550,583 X X X
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen dePOSIOMIES ... ... ... XXX oo e X XX
0199999 Totals - Open DEPOSILONIES ... .. ... ... XXX ... 170,580 (......... 6,046 | ... 23,670,823 X X X|
suspended depositories
0299998 Deposits in 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended dePOSIOTIES ..............o.ii it XXX oo X XX
0299999 Totals - Suspended DEPOSItONIES ........... ... ... XXX oo X X X]
0399999 Total Cash ON DePOSIt .................oo i XXX .| 170,580 |......... 6,046 |...23,670,823 X X X
0499999 Cash in Company's OffiCe ..ot e XXX . [ XXX XXX ool X X X]
0599999 TOtAl CASN ... ... XXX . |..... 170,580 |......... 6,046 | ... 23,670,823 [X X X|
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... | 24,250,800 | 4. April ............. 25,636,852 | 7. July ............. | 21,775,510 10. October ..........[.......... 21,873,225

2. February ..........|.......... 23,376,256 | 5. May ............... [ 21,268,374 |8. August ............[.......... 20,981,691 | 11. November .......[.......... 23,108,939

3.March.............[.......... 25,197,34516.June ..............|.......... 21,929,180 9. September ........|.......... 22,493,539 12. December .......|.......... 23,668,997

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

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 (CAN) ......................
58. Aggregate Alien and Other (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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