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EO1 Schedule A - Part 1 Real Estate Owned -...............cccviviiiiinnn.. NONE
E02 Schedule A - Part 2 Real Estate Aquired - . ...............covviiiiinnn NONE
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31, Current Year

Number of Units
and Description

Location

4

Name of Vendor

5

Date
Acquired

6

Actual
Cost

Amount of
Encumbrances

8
Book/Adjusted
Carrying Value

Less
Encumbrances

9

Increase
(Decrease)
by Adjustment

10
Increase
(Decrease) by
Foreign Exchange
Adjustment

Oil and Gas Production Payments

Investment in Subsidiary - McKinley Life Insurance Agency

. 01/01/1995

0199999 Subtotal - Oil and Gas Production PaYMENES ...

09099999 TOlAIS ... ...ttt e
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets SOLD, Transferred or Pai

Number of Units
and Description

Location

City

State

4

Name of
Purchaser or
Nature of
Disposition

5

Date
Acquired

6
Book/Adjusted
Carrying Value

Less
Encumbrances,
Prior Year

Increase
(Decrease) by
Adjustment

Increase
(Decrease) by
Foreign
Exchange
Adjustment

d in Full During the Year
7 8 9

Book/Adjusted
Carrying Value
Less
Encumbrances
at Disposition

Consideration
Received

1

Foreign
Exchange
Profit (Loss)
on Sale

12

Realized
Profit
(Loss) on
Sale

13

Total
Profit
(Loss) on
Sale

9999999 Totals
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SCHEDULE D - PART 1
Showmg all Long -Term BONDS Owned December 31 of Current Year

1 2 Interest 6 7 11 12 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Amount Due Interest Due and
Rate and Accrued Gross Increase Accrued Dec. 31
Book/ Used to Dec. 31 of Amount Increase (Decrease) by | Current year, on
Option Adjusted Obtain Current Year Received (Decrease) Foreign Bonds in Default | NAIC Effective
CusIp Rate How Maturity Option Call Carrying Par Fair Fair Actual on Bonds During by Exchange as to Principal Desig- Date Rate of
Identification Description of Paid Date Date Price Value Value Value Value Cost not in Default Year Adjustment Adjustment or Interest nation Acquired Interest
U.S. Governments - Issuer Obligations
912803AD5 .. | US TREASURY STRIPPED ..... T I 7.875| NM [05/15/2005 |............. | .ooeeeo o 225856 |...... 165,0001...... 0.9590]...... 158,245(...... 122,163 (......... 45425 ... | (29,647) ..o 4542511 ....... 12/15/1998 | ......... 7.875
912827U83 .. | US TREASURY NOTES ........ T 6.500 . AF |08/15/2005 |...........o |eveeveeeis | 701,949...... 700,000]...... 1.1190(...... 783,125]...... 724453 |......... 16,810(........ 455001......... (840) [ .o 16,810 (1....... 10/13/2000 | ......... 6.875
9128275N8 .. | US TREASURY NOTES ........ T B 6.000 . AF |08/15/2009 |.......ccooo | e | 504,962 ...... 500,000]...... 1.16301...... 581,250]...... 505,977 |......... 13,417 (........ 30,000 (........... M2 13,417 (1 ....... 10/16/2000 |......... 6.000
31359MEM1 . | FEDERAL NTL MTG ASSOC ...|.... |..... 5.125(. FA |02/13/2004 |............. | ..ot .. 1,166,395|.... 1,175,000 ...... 1.0420(.... 1,224,573 |.... 1,137,825 ......... 22247 |........ 60,219 1|......... 9212 222471 ... 11/29/1999 |......... 5.125
31359MDWO .| FEDERAL NTL MTG ASSOC ...|.... |..... 5.750(. D |06/15/2005 |.......ccooo | eviiiiis | 446,346 |...... 450,000...... 1.0910(...... 490,784 |...... 459,410 ............ 863|........ 25875|......... 1,688 ..o o 863(1....... 06/11/2001 |......... 5.750
31359MGM9 .| FEDERAL NTLMTGASSOC ...|.... |..... 6.000 (. DJ [12/15/2005 |......coooei | e | 508,867 ...... 500,000]...... 1.03501...... 517,611...... 514,894 |.......... 1,000]........ 30,0001....... (B,376) | ..o | 1,000(1....... 05/22/2000 |......... 6.000
31359MHB2 . | FEDERAL NTL MTG ASSOC ...|.... |..... 5.500 (. FA |02/15/2006 |............. |ooeveeeees | 262,313 ]...... 250,000...... 1.08301...... 270,703 1...... 267,432(.......... 5080]........ 13,750 ....... (4429) ..o 50801 ....... 11/14/2001 |......... 5.500
3134A3M78 ..| FEDERAL NTLMTG ASSOC ...|.... |..... 6.625| SM [09/15/2009 |.............|.oooeeoi | 647,363 |...... 650,000]...... 117301 ...... 762,327 |...... 643,729 |......... 12,321 ........ 43,063|........... 433 ... 12,3211 ....... 05/22/2000 |......... 6.625
9128273E0 .. | US TREASURY NOTES ........ T 6.125(. AF |08/15/2007 |.........c..o |eveeveeis | 810,172...... 775,000]...... 1.14901...... 890,770]...... 782,223 |......... 17,537 (........ 47469|....... (8,448) [ ... e 17,537 (1 ....... 097271999 |......... 6.125
3134A4GWS8 .| FEDERAL HM LOAN MTG CORF.... |..... 4500(. AF |08/15/2004 |............. | oo | 947230 ...... 925,000]...... 1.0460...... 967,781 ...... 954542 ......... 15,378 ........ 41,625]....... (7,312) | oo | 15,378 (1 ....... 03/13/2002 |......... 4.500
3134A4LX0 .. | FEDERAL HM LOAN MTG CORR.... |..... 3.250( NM |11/15/2004 |............. | ..o 1,684,819 1,700,000 ...... 1.0280 1,748,348 1,675,496 |.......... 6,599 1........ 55250 ......... 9,323 ... 6,599 1 ....... 01/11/2002 |......... 3.250
3133MMXQ1 | FEDERAL NTL MTGASSOC ...|.... |..... 4.625| AO [04/15/2005 |...........o. | coeveeeie e 524,791 ...... 500,000]...... 1.06001...... 530,155]...... 526,660|.......... 4689(........ 23,125|....... (1,869) [ ..o e 4689 (1....... 11/19/2002 |......... 4.625
31359MGM9 .| FEDERAL NTLMTG ASSOC ...|.... |..... 6.000|.DJ [12/15/2005 |............. | oo e 383,521 ...... 350,000]...... 1.21001...... 423501 ...... 386,436 |............ 700(........ 21,000]....... (2915) | oo | 700(1....... 10/09/2002 | ......... 6.000
31359MHB2 . | FEDERAL NTL MTG ASSOC ...|.... |..... 5.500 (. FA |02/15/2006 |............. |coeveeeees | 541,076 ...... 500,000]...... 1.09901...... 549,609 ...... 544,452......... 10,160 (........ 27,5001 ....... (B376) [ ..o e 10,160 (1 ....... 10/09/2002 | ......... 5.500
31359MLH4 . .| FEDERAL NTLMTG ASSOC ...|.... |..... 4375 OA [10/18/2006 |............. | oo |t 622,113 ...... 625,000]...... 1.06701...... 666,790 ...... 621,265|.......... 5545]|........ 27,344 ........... 848 (. .............. | 55451 ....... 01/16/2002 |......... 4375
31359MLH4 . | FEDERAL NTL MTG ASSOC ...|.... |..... 4.375| OA [10/18/2006 |.............|veeveeeeies |, 49487 |........ 50,0001...... 1.0040(........ 50,188 |........ 49348|............ 444\ .. ... .. 2,188 (........... 139 44411 ... 02/11/2002 |......... 4375
3134A3M78 ..| FEDERAL NTLMTG ASSOC ...|.... |..... 6.625|. FA [09/15/2009 |............. | ..o | 751,696 |...... 700,000]...... 1.0860...... 760,158 |...... 752,172 |......... 12,607 (........ 34,125|......... 476) | ..o | 12,607 (1....... 12/23/2002 | ......... 6.625
3134A3M78 ..| FEDERAL NTLMTG ASSOC ...|.... |..... 6.625|. FA [09/15/2009 |............. | ..o o 58,773 |........ 50,000]...... 1.1750(........ 58,773 |........ 58,773 | ..o [ e 1. 12/31/2002 |......... 6.625
0199999 Subtotal - U.S. Governments - IssuerObllgatlons AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA ..10,837,730|...10,565,000|... XXX ... 11,434,691 (...10,727,249|........ 190,821 1...... 528,031]...... (40,932) ... | 190,822 XXX [.. XXX .. XXX
0399999 Subtotal - U.S. GOVEIMNMENES ... ..ot ..10,837,730 ... 10,565,000 |... XXX ... 11,434,691|...10,727,249 | ........ 190,821 1...... 528,031]...... (40,932) | ............o | 190,822 XXX [.. XXX .. XXX
5499999 Subtotals - Issuer Obligations ... ...10,837,730|...10,565,000 ... XX X ... 11,434,691|...10,727,249 | ........ 190,821 1...... 528,031]...... (40,932) | ............o | 190,822 XXX [.. XXX .. XXX
6099999 Grand Total - BONAS ... ... ..10,837,730 ... 10,565,000 |... XX X .. 11,434691|...10,727,249|........ 190,821 1...... 528,031]...... (40,932) ... | 190,822 XXX [.. XXX .. XXX
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E09 Schedule D - Part 2 Sn 1 Prfrd Stocks Owned -
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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
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - U.S. Governments
3134A4GWS ... FEDERAL HM LOAN MTG CORP ........oiiiiiii e ... 01/16/2002 .. |FIRSTMERT TRUST COMPANY .........ccooviiiiiiiiiiiiiiiniinea] e XXX |, 410,500|......... 400,000.00 | ................ 6,650
3134A4GWS ... FEDERAL HM LOAN MTG CORP ..ottt ... 03/13/2002 .. |FIRSTMERIT TRUST COMPANY .........coooiiiiiiiiiiiiiii| e XXX o, 126,171 ......... 125,000.00|.......ccoovnn. 2,078
3134A4GWS ... FEDERAL HM LOAN MTG CORP ..ottt ... 10/09/2002 .. |FIRSTMERIT TRUST COMPANY ..........ooooiviiiiiiiiiiiiai| e XXX |, 47871......... 400,000.00 | ................ 6,650
3134A4LX0 ...... FEDERAL HM LOAN MTG CORP ...ttt ... 01/11/2002 .. |FIRSTMERIT TRUST COMPANY .........coooviiiiiiiiiniinai| e XXX [, 1,675,496 ....... 1,700,000.00 | ................ 6,599
3133MMXQ1 ... FEDERAL NTLMTG ASSOC ... ... 11119/2002 .. |FIRSTMERIT TRUST COMPANY .........ooooiiiiiiiiiiiii| e XXX o, 526,660 |......... 500,000.00 | ................ 4,689
31359MGM9 ... FEDERAL NTLMTG ASSOC ..ottt ... 10/09/2002 .. |FIRSTMERIT TRUST COMPANY .........coooviiiiiiiiiiiiiai] e XXX |, 386,436 (......... 350,000.00 | ........oveeinn 700
31359MHB2 ... FEDERAL NTLMTG ASSOC ... ... 10/09/2002 .. |FIRSTMERIT TRUST COMPANY ..........ooooiiiiiiiiiiniii] e XXX o, 544,452 ......... 500,000.00 |.............. 10,160
31359MLH4 ...... FEDERAL NTLMTG ASSOC ..ot ... 01/16/2002 .. |FIRSTMERIT TRUST COMPANY .........coooviviiiiiiiiiiiiiii] e XXX |, 621,265(......... 625,000.00 | ................ 5,545
31359MLH4 ... FEDERAL NTLMTG ASSOC ...t ... 02/11/2002 .. |FIRSTMERIT TRUST COMPANY ..........oooooiiiiiiiiniii] e XXX o[ 49,348 |........... 50,000.00 | .........coonnne. 444
912827710 ....... FEDERAL NTLMTG ASSOC ... ... 12/23/2002 .. | FIRSTMERIT TRUST COMPANY .........ooooiiiiiiiiiiiii| e XXX o, 752,172 ......... 700,000.00 | .............. 12,607
3134A3M78 ...... FEDERAL NTLMTG ASSOC ...t ... 12/31/2002 .. | FIRSTMERIT TRUST COMPANY ............ccooovviiiiiiii] i XXX [ 58,773 |........... 50,000.00|.................. 975
0399999 Subtotal - Bonds - U.S. GOVEIMMENTS ... 5,569,143]....... 5,400,000.00 |.............. 57,097
8099997 SUDIOtAl - BONAS - PaI B ... e e et | 5,569,143 ]....... 5,400,000.00|.............. 57,097
6099998 Summary item from Part 5 10r BONAS ... 506,836 (......... 500,000.00................ 5,833
6099999 SUBLOTAL - BONMAS ... .. ..o e 6,075,979 ....... 5,900,000.00|.............. 62,931
6599998 Summary ltem from Part 5 for Preferred SIOCKS ... XXX oo
7099998 Summary ltem from Part 5 for ComMON STOCKS ... XXX o
7199999 Subtotal - Preferred and COMMON STOCKS ... XXX o
7299999 TOMAIS ... ..o [ 6,075,979 |....... XXX [ 62,931
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SCHEDULE D - PART 4

se DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks SO
3 4

LD, REDEEMED, or Otherwi
7 8

1 2 5 6 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) | Exchange Total on Bonds | Dividends on
Number of Carrying Value| Increase by Foreign Gain Realized Gain Gain Received Stocks
CUSIP Disposal Shares Par at Disposal |(Decrease) by| Exchange (Loss) on (Loss) on (Loss) During Received

Identification Description Date Name of Purchaser of Stock | Consideration Value Actual Cost Date Adjustment | Adjustment Disposal Disposal on Disposal Year During Year
Bonds - U.S. Governments
31359MFF5 .| FEDERAL NTLMTG ASSOC ................. 01/15/2002 | FIRSTMERIT TRUST COMPANY ... XXX e 900,000 |...900,000.00........ 901,872]........ 900,000 |.+.ovvvvevre v oo Lo Lo | XXX
3134A4HG2 . | FEDERAL HM LOAN MTG CORP ........... 12/23/2002 | FIRSTMERIT TRUST COMPANY ...... XXX 213,164 |...210,000.00 ........ 211,083 (........ 210,418 |........... (B12) [ [ 2,746 |.......... 2,746 |.......... 7,350 (... XXX....
912827U83 .. |[US TREASURY NOTES ...................... 01/16/2002 | FIRSTMERIT TRUST COMPANY ...... XXX 1,682,293 |.1,510,000.00 | ..... 1,659,717 ... 1,656,728 | ... e 116,565 |........ 116,565 |................. XXX
912827X80 .. [US TREASURY NOTES ...............oc... 01/17/2002 | FIRSTMERIT TRUST COMPANY ...... XXX 111,238 |...100,000.00........ 104,844 1........ 102,935 |............ 486 ..o [ 8,304 |.......... 8304 |..........oo Lo XXX
9128275N8 .. |[US TREASURY NOTES ...................... 11/15/2002 | FIRSTMERIT TRUST COMPANY ...... XXX 545,000 |...545,000.00 | ........ 597,073 |........ 573,518 |......... B34 (28,518)|....... (28,518)|......... 429190 XXX....
912810BZ0 .. [US TREASURYNOTES ...................... 01/17/2002 | FIRSTMERIT TRUST COMPANY ...... XXX 540,996 |...500,000.00 ........ 505,977 |........ 505,074 |............ M2 35,922 ......... 35,922 (... o XXX
0399999 Subtotal - Bonds - U.S. GOVENMENtS ........................................ 3,992,692 |.3,765,000.00 | ..... 3,980,565 | ... 3,948,673 ......... (5,329 ... 135,019 ........ 135,019 ......... 50,269 (... XXX ....
6099997 Subtotal - Bonds - Part4 ....................................|... 3,992,692 |.3,765,000.00 | ..... 3,980,565 | ... 3,948,673 |......... (5,329 ... 135,019 ........ 135,019 |......... 50,269 |.... XXX ...
6099998 Summary ltem from Part 5for Bonds ... 507,536 |...500,000.00 |........ 506,836 ........ 502,772 (... 4763|.......... 4763......... 17,500 ... XXX ....
6099999 Subtotal - BONAS ... ... 4,500,227 | .4,265,000.00 | ..... 4,487,401 |..... 4451445|......... (5,329) | ... 139,782........ 139,782......... 67,769 XXX
6599998 Summary ltem from Part 5 for Preferred StOCKS ... XXX XXX oo
7099998 Summary ltem from Part 5 for Common StOCKS ................oouviiiiiiiiiiiii e L XXX XXX oo
7199999 Subtotal - Preferred and Common StOCKS ... XXX XXX oo
7299999 TOMAIS ... 4,500,227 |.... XXX ... |..... 4,487,401 |..... 4451445|......... (5,329) | ..o 139,782........ 139,782......... 67,769 |.................
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SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase Foreign Interestand | Paid For
(Bonds) or Book/Adjusted | Increase | (Decrease) | Exchange | Realized Dividends | Accrued
CusIp Number Carrying Value | (Decrease) | by Foreign Gain Gain Total Gain | Received Interest
Identifi- Date Disposal of Shares Actual Consider- | at Disposal by Exchange | (Loss)on (Loss) on (Loss) on During and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost ation Date Adjustment | Adjustment | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Governments
3134A4HG2 | FEDERAL HM LOAN MTG CORP .|01/17/2002| FIRSTMERIT TRUST FIRSTMERIT TRUST
COMPANY .................. 12/23/2002| COMPANY .....................|....... 500,000.000 ... 506,836 |..... 507,536 ......... 502,772 | ... 4,763 |......... 4,763 |........ 17,500 ........ 5,833
0399999 Subtotal - Bonds - U.S. GOVEMMENTS ...ttt 500,000.000]...... 506,836 ... 507,536 ......... 502,772 oo | [ [ 4,763]......... 4,763(........ 17,500(........ 5,833
6099998 Subtotal - BONAS ... ... 500,000.000...... 506,836 |..... 507,536 |......... 502,772 (... o 4763......... 4763 ........ 17,500 ........ 5,833
7299999 TOAIS ... e [ 506,836 |..... 507,536 |......... 502,772 | ..o | e 4763......... 4763........ 17,500]........ 5,833
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E14 ScheduleD-Part B Sn T -......coiiiiiiiiii it ittt eennrnrannnenss
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E15 Schedule DA - Part1 ST InvestmentsOwned -............ccovivivinrnnnsn

E16  Schedule DB - Part A Sn 1 Opt/Cap/FloorOwned -...................outn

E16  Schedule DB - Part A Sn 2 Opt/Cap/Floor Aquired-..................ouun

E17  Schedule DB - Part A Sn 3 Opt/Cap/Floor Term - .............ccovvvvvnnnns

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

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

E18 Schedule DB - Part B Sn 3 Opt/Cap/Floor Term - .............covvvvvnnnns

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

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

E20 Schedule DB - Part C Sn 3 Col/Swap/Frwrd Term-..............cvvvvvnnnns

E20 Schedule DB - Part D Sn 1 Futures ContractsOpen-......................

E21  Schedule DB - Part D Sn 2 Futures Contracts Opened -....................

E21  Schedule DB - Part D Sn 3 Futures Contracts Term-............cvvvvuvnn

E22 Schedule DB - Part E Sn 1 Counterparty Exposure - ......................

E23 Schedule DM - .. ..ot i e i sttt n s arennenenrnrnnnnnnss
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SCHEDULE E - PART 1 -
1

CASH

3 4 5
Amount of Amount of
Interest Interest Accrued
Rate of Received | December 31 of
Depository Interest During Year Current Year Balance
open depositories
FIRST MERIT BANK - TRUST ................. CANTON, OHIO ... e e 1.1001........... 2,352 i 59,097 .
BANK ONE OPERATING .................... AKRON, OHIO ... | | e 1,244,647 |
FIRSTMERIT ... CANTON,OHIO ... i Lo Lo L o 1,016,348
0199998 Deposits in .........c...... depositories that do not exceed the allowable limit in any one depository
(See Instructions) - open depoSItONES .....................oooooiii XXX oo
0199999 Totals - Open DEPOSHONES .............oooiiiiii i XXX | 2,352 (... 2,320,092
0299998 Deposits in ................ depositories that do not exceed the allowable limit in any one depository
(See Instructions) - suspended depositories ... XXX
0299999 Totals - Suspended DepOSItONES ... XXX
0399999 Total Cash On DEPOSIE ... ...t XXX 2,352 i | 2,320,092
0499999 Cash in Company’s OffiCe ... XXX XXX |..... XXX oo
0599999 Tl CaSN ...\ XXX 2,352 i | 2,320,092
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.danuary .o 2,320,323 [4. April ... 1,880,495 (7. duly ..o 1,149,210 [ 10. October .......|.............. 40,501

2. February ........|[.......... 2,472,954 |5. May .............. | 676,846 (8. August ...........|.......... 1,050,335 11. November ... |............. 647,502

3.March............|.......... 3,485,680 (6.June ..............|.......... 1,563,082 |9. September ......|.......... 1,900,839 [12. December .....|.......... 1,945,689

E24




ANNUAL STATEMENT FOR THE YEAR 2002 or THE MCKINLEY LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Par or Statement Fair

Number Type Description of Deposit Where Deposited and Purpose of Deposit Book Value Value (a) Value
Alberta
AB00001 B... US TNTS 7.875 DUE 11/2007 ... OHIO DEPT OF INSURANCE REQBY OHIOREVCODE .........................oooooo | 100,000(............ 100,000(............ 100,000
AB99999 Subtotals - AIDEra ... 100,000(............ 100,000(............ 100,000
Ohio
OH00001 B... USTNTS 7.875% DUE 11/2007 ...ttt OHIO DEPT OF INSURANCE REQBY OHIOREV CODE ....................ooooooooooo | o
0H99999 SUBEOTAIS = ORI0 ... L e
XX99999 Subtotals - Special Deposits Not Held for the Benefit Of All Policyholders, Claimants and Creditors of the COmMPaNY ...ttt [ 100,000............ 100,000............ 100,000
9999999 O LS 100,000]............ 100,000............ 100,000
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