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DIRECT BUSINESS IN THE STATE OF GRAND TOTAL
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DURING THE YEAR 2002

NAIC Group Code: 1204 LIFE INSURANCE NAIC Company Code: 77216
1 2 4 5
DIRECT PREMIUMS Credit Life
AND ANNUITY CONSIDERATIONS Ordinary (Group and Individual) Group Industrial Total
1. Life Insurance ... | L
2. Annuity considerations ..o [ | [ e [
3. Deposit-type contract funds ... XXX o [ XXX o [
4. Other considerations ..o [ L
5. Totals (SumofLines 1104) ... [ L
DIRECT DIVIDENDS TO POLICYHOLDERS
Life Insurance:
6.1 Paidincashorleftondeposit ...............o| oo e [ e
6.2  Applied to pay renewal premiums ........... [ .oooiiiiiiiiii | [ e L
6.3  Applied to provide paid-up additions or
shorten the endowment or premium -
paying Period ... L e L e
64 Other...........oooo
6.5 Totals (sumofLines 6.1106.4) ..o | oo | L e
Annuities:
7.1 Paidincashorleftondeposit ................ oo e e e
7.2 Applied to provide paid-up annuities .........[ ..o [ [ e
73 Other ..o L L e
74 Totals (SumofLines 7110 7.3) ... [ e [ e
8. Grand Totals (Lines 8.5plus 7.4) .................. |
DIRECT CLAIMS AND BENEFITS PAID
9. Death benefits ..o e e e
10.  Maturedendowments ... [ e L e
11, Annuity benefits ... e e e e
12. Surrender values and withdrawals for life contracts |..............coocooii oo e e
13.  Aggregate write-ins for miscellaneous direct
claims and benefits paid ... [ e e e
14.  All other benefits, except accidentand health ... [ ... [ e
15, Totals ... L e
DETAILS OF WRITE-INS
180T o e [ e L
1302 o L L e L
1803 o L [ e L
1398. Summary of remaining write-ins for Line 13 from
overflow page ... [ L
1399. Totals (Lines 1301 through 1303 plus 1398) (Line
13@DOVE) ... | | |
1 Credit Life
Ordinary (Group and Individual) Group Industrial Total
1 2 3 4 5 7 8 9 10
No. of
Ind.Pols No. of
DIRECT DEATH BENEFITS AND & Group Certif-
MATURED ENDOWMENTS INCURRED | Number Amount Certifs. Amount icates Amount Number Amount Number Amount
16.  Unpaid December 31, prioryear .....|.......... oo [ Lo o e L e e
17. Incurred during currentyear ..........| ..o oo [ L L e e e
Settled during current year:
18.1  Bypaymentinfull .............oooo o e L L e e e e e
18.2 By payment on compromised claims |.......... | [ | L e e e
18.3 Totalspaid ... | [ e [ e e e
18.4  Reduction by compromise ........... | ..o oo [ L L e e e
18.5 Amountrejected ... [ [ e e e e
18.6 Total settlements .............oooo oo | [ L [ e e e e
19.  Unpaid Dec. 31, current year (Lines
16+17-186) ..o Lo L Lo e L L e L [
No. of
POLICY EXHIBIT Policies
20.  Inforce December 31, prioryear ... [.......... | [ (@) e e e e e
21, Issuedduringyear ...........ocoooo feni | L e [ e L L e
22.  Otherchangestoinforce (Net) ......|.......ooo [ [ | [ e e e
23.  Inforce December 31 of currentyear|.......... [................. [ (@)oo
(a) Includes Individual Credit Life Insurance prior year $................ ,current year $........cooeeeee.
Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year §................ ,currentyear §.................
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS prior year §................ ,current year §.................
ACCIDENT AND HEALTH INSURANCE
1 2 3 4 5
Dividends Paid
Direct Or Credited On Direct Direct
Direct Premiums Premiums Earned Direct Business Losses Paid Losses Incurred
24, Group POliCIES .........ooviie i [ 75,130,316 |.......... 75,130,316 ..o [ 69,293,308 |.......... 69,293,308
241 Federal Employees Health Benefits Program Premium ... [ [ [ e
242 Credit (Group and Individual) ................oooo e e e
243 Collectively Renewable Policies ..o | L L [
Other Individual Policies
25.1 Non-cancelable ... e e e e
25.2 Guaranteed renewable ... L e [
25.3 Non-renewable for stated reasons only ... [ [ e e
25.4  Otheraccidentonly ..............oooooiiiii [ [ e e
255 AlTOther .. e | e e
25.6 Totals (sum of Lines 25.11025.5) ... e L e e
26. Totals (Lines 24 +24.1 +24.2+24.3+256) ..............cooooeein i, 75,130,316 |.......... 75,130,316 | ..o [ 69,293,308 |.......... 69,293,308

29 Grand Total




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

DIRECT BUSINESS IN THE STATE OF OHIO
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DURING THE YEAR 2002

NAIC Group Code: 1204 LIFE INSURANCE NAIC Company Code: 77216
1 2 4 5
DIRECT PREMIUMS Credit Life
AND ANNUITY CONSIDERATIONS Ordinary (Group and Individual) Group Industrial Total
1. Life Insurance ... | L
2. Annuity considerations ..o [ | [ e [
3. Deposit-type contract funds ... XXX o [ XXX o [
4. Other considerations ..o [ L
5. Totals (SumofLines 1104) ... [ L
DIRECT DIVIDENDS TO POLICYHOLDERS
Life Insurance:
6.1 Paidincashorleftondeposit ...............o| oo e [ e
6.2  Applied to pay renewal premiums ........... [ .oooiiiiiiiiii | [ e L
6.3  Applied to provide paid-up additions or
shorten the endowment or premium -
paying Period ... L e L e
64 Other...........oooo
6.5 Totals (sumofLines 6.1106.4) ..o | oo | L e
Annuities:
7.1 Paidincashorleftondeposit ................ oo e e e
7.2 Applied to provide paid-up annuities .........[ ..o [ [ e
73 Other ..o L L e
74 Totals (SumofLines 7110 7.3) ... [ e [ e
8. Grand Totals (Lines 8.5plus 7.4) .................. |
DIRECT CLAIMS AND BENEFITS PAID
9. Death benefits ..o e e e
10.  Maturedendowments ... [ e L e
11, Annuity benefits ... e e e e
12. Surrender values and withdrawals for life contracts |..............coocooii oo e e
13.  Aggregate write-ins for miscellaneous direct
claims and benefits paid ... [ e e e
14.  All other benefits, except accidentand health ... [ ... [ e
15, Totals ... L e
DETAILS OF WRITE-INS
180T o e [ e L
1302 o L L e L
1803 o L [ e L
1398. Summary of remaining write-ins for Line 13 from
overflow page ... [ L
1399. Totals (Lines 1301 through 1303 plus 1398) (Line
13@DOVE) ... | | |
1 Credit Life
Ordinary (Group and Individual) Group Industrial Total
1 2 3 4 5 7 8 9 10
No. of
Ind.Pols No. of
DIRECT DEATH BENEFITS AND & Group Certif-
MATURED ENDOWMENTS INCURRED | Number Amount Certifs. Amount icates Amount Number Amount Number Amount
16.  Unpaid December 31, prioryear .....|.......... oo [ Lo o e L e e
17. Incurred during currentyear ..........| ..o oo [ L L e e e
Settled during current year:
18.1  Bypaymentinfull .............oooo o e L L e e e e e
18.2 By payment on compromised claims |.......... | [ | L e e e
18.3 Totalspaid ... | [ e [ e e e
18.4  Reduction by compromise ........... | ..o oo [ L L e e e
18.5 Amountrejected ... [ [ e e e e
18.6 Total settlements .............oooo oo | [ L [ e e e e
19.  Unpaid Dec. 31, current year (Lines
16+17-186) ..o Lo L Lo e L L e L [
No. of
POLICY EXHIBIT Policies
20.  Inforce December 31, prioryear ... [.......... | [ (@) e e e e e
21, Issuedduringyear ...........ocoooo feni | L e [ e L L e
22.  Otherchangestoinforce (Net) ......|.......ooo [ [ | [ e e e
23.  Inforce December 31 of currentyear|.......... [................. [ (@)oo
(a) Includes Individual Credit Life Insurance prior year $................ ,current year $........cooeeeee.
Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year §................ ,currentyear §.................
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS prior year §................ ,current year §.................
ACCIDENT AND HEALTH INSURANCE
1 2 3 4 5
Dividends Paid
Direct Or Credited On Direct Direct
Direct Premiums Premiums Earned Direct Business Losses Paid Losses Incurred
24, Group POliCIES .........ooviie i [ 75,130,316 |.......... 75,130,316 ..o [ 69,293,308 |.......... 69,293,308
241 Federal Employees Health Benefits Program Premium ... [ [ [ e
242 Credit (Group and Individual) ................oooo e e e
243 Collectively Renewable Policies ..o | L L [
Other Individual Policies
25.1 Non-cancelable ... e e e e
25.2 Guaranteed renewable ... L e [
25.3 Non-renewable for stated reasons only ... [ [ e e
25.4  Otheraccidentonly ..............oooooiiiii [ [ e e
255 AlTOther .. e | e e
25.6 Totals (sum of Lines 25.11025.5) ... e L e e
26. Totals (Lines 24 +24.1 +24.2+24.3+256) ..............cooooeein i, 75,130,316 |.......... 75,130,316 | ..o [ 69,293,308 |.......... 69,293,308

29 Ohio




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

FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE
INTEREST MAINTENANCE RESERVE

1
Amount
1. Reserve as of December 31, Prior YEar ... ... (12,001)
2. Current Year's Realized Pre-Tax Capital Gains/(Losses) of §................ Transferred into the Reserve Net of Taxes of
e 139,782
3. Adjustment for Current Year's Liability Gains/(Losses) released fromthe reserve ........................ o
4. Balance Before Reduction for Amount Transferred to Summary of Operations (Line 1 +Line 2+ Line 3) ................coo| e, 127,781
5. Current Year's Amortization Released to Summary of Operations (Amortization, Line 1, Column4) ........................ | 11,185
6. Reserve as of December 31, Current Year (Line 4 minus Line 5) ... 116,596
AMORTIZATION
1 2 3 4
Current Year's Adjustment for
Realized Capital Current Year's Balance Before
Gains/(Losses) Liability Reduction
Reserve as of Transferred into the | Gains/(Losses) for Current Year's
December 31, Reserve Net of Released Amortization
Year of Amortization Prior Year Taxes From the Reserve | (Columns 1 +2 +3)
1. 2002 ... (6,488) ... 17,673 11,185
2. 2003 .. (4,164) ..o 3779 . 29,615
3. 2004 o (8,210) | 28184 (... 24,974
4, 2005 .. 619) ... 22281 (... 21,662
5. 2006 ... 1272 15,727 | 16,999
6. 2007 . 998|.................. 8703 ... 9,701
7. 2008 ... 287 468341 4,921
8. 2009 .. (74 3736 3,679
9. 2010 . [(210) ) 2,766 ... 2,746
10 2011 e | 1,688 ... 1,688
1100 2012 | G171 | 611
12, 2013 . | e L
18, 2014 | e L
14, 2015 . | e L
15, 2016 ... | e
16 2017 . e
17 2018 .. e
18 2019 ... e
19 2020 ... | e
20, 2021 o e e
210 2022 . e e
22, 2023 . e e
230 2024 . | e
24, 2025 ... | e
25, 2026 ... | e
26, 2027 . e e
27, 2028 ... e e
28, 2029 . e e
29, 2080 . e e
30, 2031 ...
31, 2032andlater ... e
32.  TOTAL(Lines1t031) ... (12,001)|............... 139,782 (... 127,781

33
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ve

ASSET VALUATION RESERVE

Default Component Equity Component
1 2 3 4 5 6
Other than Real Estate
Mortgage Mortgage Total Common and Other Total
Loans Loans (Columns 1 +2) Stock Invested Assets | (Columns 4 + 5)

Total Amount
(Columns 3 + 6)

I

10.
11.
12.
13.
14.
15.
16.

Reserve as of December 31, prioryear ...........................
Realized Capital Gains/(Losses) Net of Taxes - General Account .............
Realized Capital Gains/(Losses) Net of Taxes - Separate Accounts ...........
Unrealized Capital Gains/(Losses) - General Account ..........................
Unrealized Capital Gains/(Losses) - Separate Accounts .........................
Capital gains credited/(losses charged) to contract benefits, payments or
TESEIVES ...\t
Basic Contribution ...
Accumulated Balances (Lines 1 through 5, minus 6 plus 7) ....................
Maximum RESEIVe ...
Reserve ObJECHIVE ...
20% of (Line 10-Line8) .........cooooii
Balance Before Transfers (Lines 8 + 11) .........oooooiiiiiiiiiiiii
Transters ...
Voluntary Contribution .................cccooiiiii
Adjustment down to Maximum/upto Zero ...........................cc
Reserve as of December 31, Current Year (Lines 12+ 13+ 14 +15) .........
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1

ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances | Encumbrances |(Columns 1 +2 +3) Factor (Columns 4 x 5) Factor (Columns 4 x 7) Factor (Columns 4 x 9)
LONG-TERM BONDS
1. Exempt Obligations ....................... 10,838,390 ... XXX o] XXX oo 10,838,390 ... 0.0000..... [ | 0.0000 ... ..o | 0.0000..... ..o
2. 1 Highest Quality ......................oo XXX o] XXX ool 0.0005..... ..o | 0.0015 ... ..o | 0.0030 ... ..o
3. 2 HighQuality ..................c XXX .o XXX 0.0020 ... ..o 0.0060 ... [ | 0.0100 ... [......oooo
4, 3 Medium Quality ..................cccoooii e XXX .o XXX 0.0105..... [...oooo | 0.0280 ... ..o 0.0400 ... [.......cooi
5. 4 Low Quality ... XXX .o XXX 00270 ... ..o 0.0630 ... ..o | 0.0900..... [.....oooeiiii
6. 5 Lower Quality ..o | XXX ] XXX 0.0670 ... [ | 01200 ... [ | 0.2000 ... .o
7. 6 InorNear Default ....................ccoo XXX o] XXX o | 0.0000 ... [.cooiiii ] 0.3000 ... oo 0.3000 ... [
8. TOTAL Unrated Multi-class Securities Acquired by
ConVersion ... e XXX | XXX XXX XXX XXX
9. TOTAL Bonds (Sum of Lines 1 through 8) (Page 2, Line 1,
Net Admitted ASSEt) ... 10,838,390 ... XXX ... |..... XXX oo 10,838,390 ... XXX oo XXXl XXX oo
PREFERRED STOCKS
10. 1 Highest Quality .....................oooo XXX o] XXX ool 0.0020 ... ..o | 0.0060 ... [ | 0.0090 ... ...
11. 2 HighQuality ... XXX o] XXX 0.0065..... ..o | 0.0170 ... ... 0.0250 ... ...
12. 3 Medium Quality ..................cccooooii e XXX o] XXX 0.0185..... [...coooo | 00400 ... [....oooo | 0.0600..... [.......oooeeiiii
13. 4 Low Quality ... XXX o] XXX 00400 ... [...oooo | 0.0880 ... ..o | 01350 ... ..o
14. 5 Lower Quality ... | XXX ] XXX 0.0850 ... [ oo [ 0.1600 ... [ [ 0.2500 ... .o
15. 6 InorNear Default ....................cooo XXX o] XXX o | 0.0000 ... [.cooiiii ] 0.3000 ... oo 0.3000 ... oo
16. Affiliated Life with AVR ... XXX ... XXX 0.0000..... |[............coo ] 0.0000..... [..............o | 0.0000..... [.....................
17. TOTAL Preferred Stocks (Sum of Lines 10 through 16)
(Page 2, Line 2.1, Net Admitted Asset) ......................... | XXX ... ... XXX oo XXX .o XXX oo XXX oo
SHORT-TERM BONDS
18. Exempt Obligations ........................ XXX | XXX ool 0.0000..... [ | 0.0000 ... ..o | 0.0000..... ..o
19. 1 Highest Quality .....................oooo XXX | XXX ool 0.0005..... [ | 0.0015 ... ..o | 0.0030 ... ..o
20. 2 HighQuality ... e XXX o] XXX 0.0020 ... ..o 0.0060 ... (..o | 00100 ... ...
21. 3 Medium Quality ..................cccooooii e XXX o] XXX 0.0105..... [...oooo | 0.0280 ... ..o 0.0400 ... [......ocoei
22. 4 Low Quality ... XXX o] XXX 00270 ... ..o 0.0630 ... ..o | 0.0900 ... [.....oooeiii
23. 5 Lower Quality ... | XXX ] XXX 0.0670 ... [ | 01200 ... [ [ 0.2000 ... .o
24. 6 InorNearDefault ....................coooo XXX ] XXX | 0.0000 ... || 0.3000 ... .o ] 0.3000 ... ..o
25. TOTAL Short-term Bonds (Sum of Lines 18 through24) ... |, | XXX XXX o XXX XXX .ol XXX oo
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ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

Line
Number

NAIC
Desig-
nation

Description

1

Book/Adjusted
Carrying
Value

2

Reclassify
Related Party
Encumbrances

3

Add

Third Party
Encumbrances

DEFAULT COMPONENT
4

Balance for
AVR Reserve
Calculations
(Columns 1 +2 +3)

Basic Contribution

Reserve Objective

Maximum Reserve

5

Factor

6

Amount
(Columns 4 x 5)

7

Factor

8

Amount
(Columns 4 x 7)

9

Factor

10

Amount
(Columns 4 x 9)

26.
27.
28.
29.
30.
31.
32.
33.
34.

o O W N =

DERIVATIVE INSTRUMENTS

Exchange Traded
Highest Quality
High Quality
Medium Quality
Low Quality
Lower Quality

InorNearDefault ............................

TOTAL Derivative Instruments
TOTAL (Lines 9 + 17 + 25 + 33)

35.
36.
37.
38.
39.
40.

41.
42,
43.
44,
45,

46.
47.
48.
49.
50.
51.

52.

53.

MORTGAGE LOANS
In Good Standing:
Farm Mortgages

Residential Mortgages - Insured or Guaranteed
Residential Mortgages - All Other ...........
Commercial Mortgages - Insured or Guaranteed
Commercial Mortgages - All Other ...

In Good Standing With Restructured Terms
Overdue, Not in Process:
Farm Mortgages

Residential Mortgages - Insured or Guaranteed
Residential Mortgages - All Other ...........
Commercial Mortgages - Insured or Guaranteed
Commercial Mortgages - All Other ..........

In Process of Foreclosure:
Farm Mortgages

Residential Mortgages - Insured or Guaranteed
Residential Mortgages - All Other ...........
Commercial Mortgages - Insured or Guaranteed
Commercial Mortgages - All Other ...

TOTAL Schedule B Mortgages (Sum of Lines 35 through 50) ..

(Page 2, Line 3, Net Admitted Asset)
Schedule DA Mortgages

TOTAL Mortgage Loans on Real Estate (Lines 51 + 52)

(a
(b

) Times the company’s experience adjustment factor (EAF).
) Column 9 is the greater of 7.5% without any EAF adjustments or a Company’s EAF adjusted In Good Standing (IGS) factor plus 150 basis points. Columns 5 and 7 are 28% and 62% respectively of Col. 9.
(c) Determined using the same factors and breakdowns used for directly owned mortgage loans.
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37  Asset Valuation Reserve - Equity Component-#1-.......................

38  Asset Valuation Reserve - Equity Component-#2-................couuns.

39  Asset Valuation Reserve - Equity Component-#3-.................c0uus.

40 Asset Valuation Reserve - Replications-..............ccciiiiiiiiinnnns,

37, 38, 39, 40
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SCHEDULE A - VERIFICATION BETWEEN YEARS

1. Book/adjusted carrying value, December 31, prior year (prior year statement) ... |
2. Increase (decrease) by adjustment:

2.1 Totals, Part 1, Column 10 ...

2.2 Totals, Part 3, ColUMN 7 ...
3. Cost of acquired, (Totals, Part 2, Column 6, net of encumbrances (Column 7) and net of additions and permanent

improvements (COlUMN 9)) ...
4. Cost of additions and permanent improvements:

4.1 Totals, Part 1, Column 13 ... oo

42 Totals,Part3,Column9 ... m e B B mmmm e
5. Total profit (loss) on sales, Part 3, Column 14 ... O N E ..........................................................
6. Increase (decrease) by foreign exchange adjustme!

6.1 Totals, Part 1, Column 11 oo

6.2 Totals, Part 3, ColumNn 8 ...
7. Amounts received on sales, Part 3, Column 11 and Part 1, Column 12 ...
8. Book/adjusted carrying value at the end of current period ...................cccooviiiiii
9. Total valuation allowanCe ...
10.  Subtotal (LiINeS 8 PIUS ) ... .o
11, Total nonadmitted amounts ...................
12.  Statement value, current period (Page 2, real estate lines, currentperiod) ...

SCHEDULE B - VERIFICATION BETWEEN YEARS

1. Book value/recorded investment excluding accrued interest of mortgages owned, December 31 of prioryear ... [............c.ooo
2. Amount loaned during year:

2.1 Actual cost at time of aCqQUISIIONS ...

2.2 Additional investment made after acquisitions
3. Accrual of discount and mortgage interest points and commitmentfees ...................oooo
4, Increase (decrease) by adjustment ... L
5. Totalprofit(loss)onsale ... m M 4 B B M | L
6.  Amounts paid on account or in full during the year . N O N E ...........................................................
7. Amortizationof premium ...
8. Increase (decrease) by foreign exchange adjustment ...
9.  Book value/recorded investment excluding accrued interest on mortgages owned at end of current period .............| ...
10.  Total valuation @llowanCe ...
11, Subtotal (LiINeS I PIUS 10) ..o
12. Total nonadmitted amOUNTS ... [
13.  Statement value of mortgages owned at end of current period ... |

SCHEDULE BA - VERIFICATION BETWEEN YEARS

1. Book/adjusted carrying value of long-term invested assets owned, December 31 of prior year
2. Cost of acquisitions during year:

2.1 Actual cost at time of acqUISIIONS ...

2.2 Additional investment made after acquisitions .........................ooo
3. ACCTUAl OF dISCOUNT ... |
4. Increase (decrease) by adjUSIMENt ... [
5. Total profit (I0SS) ON SAIE ... i L
6.  Amounts paid on account orin full duringthe year ....................
7. Amortization Of premium ...
8. Increase (decrease) by foreign exchange adjustment ...
9.  Book/adjusted carrying value of long-term invested assets at end of current period ..................... | 980
10.  Total valuation @llOWaANCE ............ ... [
11, Subtotal (LINES I PIUS 10) ... [ 980
12. Total nonadmitted amounts ...................o
13.  Statement value of long-term invested assets at end of current period ... 980

M
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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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year | Over5 Years | Over 10 Years Column 6 Total % From Total Total
Quality Rating Per the or Through Through Through Over Total asa%of |FromColumn6| Column7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Current Year Line 10.7 Prior Year Prior Year Traded Placed (a)
U.S. GOVERNMENTS, SCHEDULES D & DA (Group 1)
10 Class 1 .o e 9,379,898 | ....... 1,399,059 | . e 10,778,957 |.......... 100.00|....... 9,168,457 |.......... 100.00|..... 10,778,957 | ...
12 Class2 ... e L e e e e e e e e
13 Class3 ..o e L e e e e e e e e
14 Classd ... e e e e e e e e e
15 Classs ..o e e e e e e e e e
16 Classb ......oooooviiiii e L e e e
1.7 TOTALS ... 9,379,898 |....... 1,399,059 ... | 10,778,957 |.......... 100.00]....... 9,168,457 |.......... 100.00|..... 10,778,957 | ..................

ALL OTHER GOVERNMENTS, SCHEDULES D & DA (Group 2)

210 Class T ..
22 ClaSS2 ..o
2.3 ClasS 3 ..o
24 Classd ...
25 ClasS 5 ..
2.6 ClasS B . ..o
27 TOTALS .o

STATES, TERRITORIES AND POSSESSIONS ETC., GUARANTEED,
SCHEDULES D & DA (Group 3)

B ClasS 1 oo
B2 ClaSS 2 ...
3.3 ClaSS 3 o
B4 ClaSS 4 .
3.5 ClaSS 5 ..
36 ClasS B .. ..o
3.7 TOTALS ..o

POLITICAL SUBDIVISIONS OF STATES, TERRITORIES &

POSSESSIONS, GUARANTEED, SCHEDULES D & DA (Group 4)

41 ClasS 1 .
42 Class 2 ..o
43 Class 3 ..o
44 ClasSd ...
45 ClaSS 5 ..o
46 Class b ...
47 TOTALS .

SPECIAL REVENUE & SPECIAL ASSESSMENT OBLIGATIONS ETC.,
NON-GUARANTEED, SCHEDULES D & DA (Group 5)

5. CIaSS 1 o
5.2 ClaSS 2 ...
5.3 ClasS 3 ..o
5.4 ClasSd ..o
5.5 ClaSS 5 o
5.6 ClaSS B ...
5.7 TOTALS ... o
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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

144

Quality Rating Per the
NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of
Line 10.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed (a)

PUBLIC UTILITIES (UNAFFILIATED), SCHEDULES
D & DA (Group 6)

6.1
6.2
6.3
6.4
6.5
6.6
6.7

Class 1 ...

Class3 ...
Classd ...
Class b .....ooovieiie
Class 6 .......coovviieii
TOTALS ...

INDUSTRIAL & MISCELLANEOUS
(UNAFFILIATED), SCHEDULES D & DA (Group 7)

71
7.2
7.3
74
7.5
7.6
7.7

Class 1 ...
Class2 ...

Class 6 ..o
TOTALS ...

CREDIT TENANT LOANS, SCHEDULES D & DA
(Group 8)

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Class 1 .. ...

PARENT, SUBSIDIARIES AND AFFILIATES,
SCHEDULES D & DA (Group 9)

9.1
9.2
9.3
9.4
9.5
9.6
9.7

Class 1 .. ...
Class2 ..o
Class 3 ..o
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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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year | Over5 Years | Over 10 Years Column 6 Total % From Total Total
Quality Rating Per the or Through Through Through Over Total asa%of |FromColumn6| Column7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Current Year Line 10.7 Prior Year Prior Year Traded Placed (a)
10. TOTAL BONDS CURRENT YEAR
101 Class ..o L 9,379,898 ....... 1,399,059 | ..o [ 10,778,957 | .......... 100.00..... XXX .| XXX 10,778,957 | ..o
102 Class2 ... L [ [ e e e L XXX .| XXX o
103 Class3 ..o L L [ e e e L XXX .| XXX o
104 Class4 ..o L e e e e e e XXX .| XXX ol
105 Classh ..o L e e (€)oo [ XXX ... XXX o
106 Class6........ooooveeovniiviiii o Lo Lo L (€)eeveee [ XXX ... |.... XXX oo
107 TOTALS ..o L [ 9,379,898 ....... 1,399,059 | ..o [ (b).. 10,778,957 | .......... 100.00..... XXX .| XXX .| 10,778,957 | ..o
10.8  Line10.7asa%of Column®6 ...................oofooiiin [ 87.02|.......... 1298 | [ 100.00{..... XXX ... |.... XXX ..o | XXX oo 100.00|..................
11. TOTAL BONDS PRIOR YEAR
111 Classt ... [ 900,000{....... 5,222,000]....... 3,046,457 | ..o | XXX XXX 9,168,457 |.......... 100.00....... 9,168,457 | ...
112 Class2 ... L L [ e e XXX XXXl o e [
113 Class3 ..o L L e e e XXX XXX o e e
114 Class4 ... o e e e e XXX XXX o e e
115 Class5 .o e L e e XXX o] XXX ... (©) e e e
116 Class6........oooooveiviiieii o Lo Lo L e XXX .. |..... XXX..... (€)oo L L [
117 TOTALS ..o 900,000{....... 5,222,000]....... 3,046,457 | ..o | XXX XXX ... (b)....9,168,457 | .......... 100.00....... 9,168,457 | ...
118 Line11.7asa%ofCol.8 ..................ooocoo |, 9.82]............ 56.96|............ 3323 | XXX ... |.... XXX .| 100.00{..... XXX oo 100.00|..................
S 12. TOTAL PUBLICLY TRADED BONDS
o 121 Class 1 ..o L [ 9,379,898 ....... 1,399,059 | ..o [ 10,778,957 | .......... 100.00....... 9,168,457 |.......... 100.00..... 10,778,957 | ..... XXX ...
122 Class2 ..o | [ e [ e [ e [ e e XXX ...
123 Class3 .o | [ e [ e [ e [ L [ XXX ...
124 Class4 ... L L e e e e L L e e XXX ...
125 Class5 ..o L L e e e e L L e XXX ...
126 ClassB .....ooooovvvviiiiiin L L L Lo L L L L L L XXX ...
127 TOTALS ..o o [ 9,379,898 ....... 1,399,059 | ..o [ 10,778,957 | .......... 100.00....... 9,168,457 |.......... 100.00..... 10,778,957 ..... XXX.....
128 Line127asa%of Col.6 .........cooooovvevveins [ [ 87.02|........... 1298 . | 100.00{..... XXX XXX .| XXX 100.00..... XXX ...
129  Line 12.7 as a % of Line 10.7, Col. 6, Section 10 . | .................. [ 87.02|.......... 1298 | [ 100.00{..... XXX ... |.... XXX ... XXX .| 100.00{..... XXX ...
13. TOTAL PRIVATELY PLACED BONDS
131 Classt .o e L e L e [ e [ e XXX
132 Class2 ... L L L e e e L e e XXX o[
133 Class3 ... L L L e e e e e e XXX oo
134 Classd ..o e L e L e [ e [ e XXX
135 Classb ..o e L e L e [ e [ e XXX
136 Classb6........oooooeveveioiiie L Lo Lo e e e L L XXX oo
137  TOTALS ..o L [ L e e e e e e XXX oo
138  Line137asa%of Col.6 .......ooooevvivn | [ [ L e [ XXX .| XXX .o ] XXX .o ] XXX
13.9 Line13.7asa % of Line 10.7,Col. 6, Section 10 . | ..............o.o. | oo Lo XXX ... |..... XXX . ... |..... XXX . ... ... XXX .o
(a) Includes $ ... freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ ... current year, $................ prior year of bonds with Z designations and $................ current year, $................ prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the
date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
(c) Includes §................ current year, $... prior year of bonds with 5* designations and §................ current year, $........ooe.... 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 int

t payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/A

pe of Issues

djusted Carrying Values by Major Types of and subty]
4 5

1 2 3 6 7 8 9 10 1
1 Year Over 1 Year Over5 Years | Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total as a % of From Column 6 Column7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 10.7 Prior Year Prior Year Traded Placed

1. U.S. GOVERNMENTS, SCHEDULES D & DA (Group 1)

1.1 Issuer Obligations ..o e 9,379,898 ....... 1,399,059 ..o [ 10,778,957 | .......... 100.00....... 9,168,457 |.......... 100.00..... 10,778,957 | ..o

1.2 Single Class Mortgage-Backed/Asset-Backed Bonds ...................coooviiiiioniii oo Lo Lo Lo Lo L L L L

1.7 TOTALS oo L [ 9,379,898 |....... 1,399,059 ..o [ 10,778,957 |.......... 100.00(....... 9,168,457 |.......... 100.00]..... 10,778,957 | ...
2. ALL OTHER GOVERNMENTS, SCHEDULES D & DA (Group 2)

2.1 Issuer Obligations ..........o.oioii i L e e e e e e e e e

2.2 Single Class Mortgage-Backed/Asset-Backed Bonds .................cooooiiiiiii [ [ e [ e [ e [ e [
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

2.3 Defined ... e [ e [ L [ e [ e [

24 Other ..o L [ e e e L L L [ e
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:

25 Defined ..o L [ [ e e L L L [ e

2.6 Other .. ..o L L L [ L L L L L [

2.7 TOTALS .o [ L L [ e e | L L e [
3. STATES, TERRITORIES AND POSSESSIONS, GUARANTEED, SCHEDULES D & DA (Group 3)

3.1 Issuer Obligations ...........oooiviii i L e L e e e e e e

3.2 Single Class Mortgage-Backed/Asset-Backed Bonds ................ooooiiiiiii [ | L L e L e e e
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

33 Defined ... L e L L e L e e e

B4 Other L L e L L e L e e e
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:

35 Defined ... L e L L e L e e e

38 Other . ..o e e e L L L L L | [ [

37 TOTALS .o L L L e e e e L L

4. POLITICAL SUBDIVISIONS OF STATES, TERRITORIES & POSSESSIONS, GUARANTEED,
SCHEDULES D & DA (Group 4)
4.1 1ssuer OblGations ..o
4.2  Single Class Mortgage-Backed/Asset-Backed Bonds ..................ooooin,
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
4.3 DefiNed ...
A4 O NET o
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
45 DefiNed ...
4.8 O NET
4.7 TOTALS o

5. SPECIAL REVENUE & SPECIAL ASSESSMENT OBLIGATIONS ETC., NON-GUAR., SCH. D & DA
(Group 5)
5.1 Issuer Obligations ... ..o
5.2 Single Class Mortgage-Backed/Asset-Backed Bonds ...
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
5.3 DEfiNed ..o
B ONBr L
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
5.5 Defined
BB ONer L
5.7 TOTALS




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

Ly

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by

SCHEDULE D - PART 1A - SECTION 2 (continued)

Major Types of and subtype of Issues

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of
Line 10.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed

6.  PUBLIC UTILITIES (UNAFFILIATED), SCHEDULES D & DA (Group 6)
6.1 Issuer Obligations ............cooviviiiie
6.2 Single Class Mortgage-Backed/Asset-Backed Bonds .....................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
6.3 Defined ...
B4  OINer .
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED
SECURITIES:
6.5 Defined ... ..o
8.6 OtNer . .
6.7 TOTALS oo

7. INDUSTRIAL & MISCELLANEOUS (UNAFFILIATED), SCHEDULES D & DA
(Group 7)
7.1 Issuer Obligations ..............oooiiiiiii
7.2 Single Class Mortgage-Backed/Asset-Backed Bonds .....................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
7.3 Defined ...

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED
SECURITIES:
7.5 Defined ...

7.7 TOTALS Lo

8. CREDIT TENANT LOANS, SCHEDULES D & DA (Group 8)
8.1 Issuer Obligations ...............ccooiiiiiiii
8.7 TOTALS o

9. PARENT, SUBSIDIARIES AND AFFILIATES, SCHEDULES D & DA (Group
9)
9.1 Issuer Obligations ...............coviiiiii
9.2 Single Class Mortgage-Backed/Asset-Backed Bonds .....................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
9.3 Defined ... ...

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED
SECURITIES:
9.5 Defined .. ...
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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 Types of and subtype of Issues
1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year | Over5 Years | Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa%of |FromColumn6| Column7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 10.7 Prior Year Prior Year Traded Placed

10. TOTAL BONDS CURRENT YEAR

101 Issuer Obligations ..............ooooioiieiiiee e 9,379,898 | ....... 1,399,059 | e 10,778,957 |.......... 100.00|..... XXX .| XXX | 10,778,957 | ...

10.2  Single Class Mortgage-Backed/Asset-Backed Bonds ................coooooiiiiiiiiiinini [ [ L L L e [ XXX o] XXX o
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

103 Defined ... e e e e e e e XXX XXX oo

104 Other ... e e e L L e [ XXX XXX o
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:

105 Defined ... e e e e e e [ XXX XXX o

106 Other ..o e e e XXX ... XXX oo

10.7 TOTALS e | 9,379,898 |....... 1,399,059 | ..o e 10,778,957 |.......... 100.00|..... XXX XXX 10,778,957 | ...t

108 Line10.7@88% 0f COUMN 6 ................ccooiiiiiiiiiiiiiiiiiiiii e 87.02|............ 1298 ... 100.00|..... XXX ... |.... XXX ... |.... XXX .| 100.00|..................
11.  TOTAL BONDS PRIOR YEAR

111 Issuer Obligations .............cooooiiiiiioiie e 900,000 ....... 5,222,000 ....... 3,046,457 ... e | XXX .| XXX | 9,168,457 |.......... 100.00|....... 9,168,457 |..................

11.2  Single Class Mortgage-Backed/Asset-Backed Bonds .................oocooiiiiiiiiinii [ [ L e [ XXX o] XXX o e L
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

11.3 0 Defined ... e e e e e XXX XXX e [

114 Other ..o e e e e e XXX XXX e [
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:

115 Defined ... e e L e e XXX XXX e [

116 Other oo e XXX ... XXX

1.7 TOTALS e 900,000 ....... 5,222,000 ....... 3,046,457 [ ..o [ XXX XXX 9,168,457 |.......... 100.00|....... 9,168,457 |........coeiinn

118 Line11.7@8a% 0f COUMN 8 ..............ooooiiiiiiiiiiiiiiiiii 9.82|............ 5696 (... 3328 L XXX ... XXX 100.00|..... XXX 100.00|..................
12.  TOTAL PUBLICLY TRADED BONDS

12,1 Issuer Obligations .............ooooiiiiiiei e e 9,379,898 | ....... 1,399,059 | e 10,778,957 |.......... 100.00|....... 9,168,457 |.......... 100.00|..... 10,778,957 |..... XXX ...

122 Single Class Mortgage-Backed/Asset-Backed Bonds .................ocooiiiiiiiiii [ Lo e L e L e L e e XXX ...
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

123 Defined ... e L e e e e e e e e XXX.....

124 Other ..o e e e e e e e e e e XXX.....
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:

125 Defined ... e L e L e e e L e e XXX.....

126 Other ..o e e e e XXX ...

12.7 TOTALS e | 9,379,898 |....... 1,399,059 | ..o e 10,778,957 |.......... 100.00|....... 9,168,457 |.......... 100.00|..... 10,778,957 | ..... XXX....

128 Line12.7888% OF COUMN B ... e 87.02|............ 1298 .o 100.00|..... XXX .| XXX .| XXX 100.00|..... XXX ...

12.9  Line 12.7 as a % of Line 10.7, Column 6, Section 10 ... [ 87.02|............ 1298 .. 100.00|..... XXX ... XXX ... XXX o] 100.00|..... XXX ...
13. TOTAL PRIVATELY PLACED BONDS

13,1 Issuer Obligations ..o e L e L L e e e e XXX oo

13.2  Single Class Mortgage-Backed/Asset-Backed Bonds ................cooooviiiiiiiiiiiiins [ Lo L L L [ L e e XXX
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

1833 Defined ... e e e e e e e e XXX |

134 Other ... e L e L L e e e e XXX o
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:

1835 Defined ... e e e e e e e e XXX |

13.6  Other ... e e e e XXX

13.7 TOTALS .. e e e e e e e e XXX |

13.8  Line13.7asa% of Column 6 ...........oooiiiiiiiiii e L e e e L XXX oo XXX ] XXX o] XXX oo

13.9  Line13.7asa % of Line 10.7, Column 6, Section 10 ... e o e e e XXX oo o XXX XXX ... |..... XXX .o
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SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT

Group Credit Accident Other Individual Contracts
Accident and & Health (Group Collectively Guaranteed Non-Renewable for Other Accident
Total Health and Individual) Renewable Non-Cancelable Renewable Stated Reasons Only Only All Other
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18
Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount %
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS

1. Premiums written ... ... 75,497,673 XXX |.... 75,497,673 | XXX |....cooooiiiiii XXX | XXX | XXX | XXX | XXX | XXX | XXX
2. Premiumsearned ................................ .. 73,840,014 | XXX [.... 73,840,014 | XXX |....oooooiiii. XXX | XXX | XXX | XXX | XXX | XXX | XXX
3. Incurred claims ... 71,251,748 1...96.5 ... 71,251,748 | ...96.5 | ... e e
4. Increase in contract reserves ... | | [ e [ e e L L e e e e L e e
5. Commissions () ..............ccoooeeiiiiiiiiiiei | 2,987,514|....4.0|...... 2987514 | ... 4.0 ... e e e
6. General insurance eXpenses .....................cccc.... | ... 3,428,147|....46]...... 3428147 | ... 46| ... e
7. Taxes, licenses andfees ..............coooeeeii ol 1,020,115(.... 1.4]...... 1,020,115 ..o 14| e e
8. Total expensesincurred ..................occoooeiii 7,435,776|...10.1]...... 7435776 .10 |
9. Aggregate write-ins for deductions ...l e e e e e e e e e e
10. Gain from underwriting before dividends or refunds ... |.... (4,847,510)|.. (6.6) (4,847,510) | .. (6.6) |....ccoooeeeee e Lo [ L e e e L e e
11. Dividends orrefunds ... e e e e e e e e e e e L e e
12. Gain from underwriting after dividends or refunds ... (4,847,510)|.. (6.6) (4,847,510)|.. (6.6) ... | Lo e e e e
DETAILS OF WRITE-INS
0901 e e e e e e e e L L L e e L e e e
0902 e e e e e e e e e L e e e L e e e
0903 e e e e e e e e L L L e e L e e e
0998.  Summary of remaining write-ins for Line 9 from

overflowpage .............cocoooooeiiiiiiiii o e e L e e e
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9

above)

(a) Includes $................
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SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (Continued)
1 2 3 4

Other Individual Contracts

Credit Accident 5 6 7 8 9
Group and Health Non-Renewable
Accident and (Group and Collectively Guaranteed for Stated Other Accident
Total Health Individual) Renewable | Non-Cancelable | Renewable Reasons Only Only All Other
PART 2 - RESERVES AND LIABILITIES
. Premium Reserves:
1. Unearned premiums ... | e e e e e e
2. AdvanCe premiums ... 2,277,869|........ 2,277,809 | ..o
3. Reserveforratecredits .......................coo e e e e e
4. Total premium reserves, CUrrent Year ................ooooooiiiiiiieniie [ 2,277,869 ........ 2,277,809 | ..o
5. Total premium reserves, Prior YEar .............ooooiiiiiiiiiiiiiiieei e [ 620,210|........... 620,210 | ..o | e e
6. Increase in total premium reServes ... 1,657,659 1(........ 1,657,659 | ..o e
. Contract Reserves:

1. Additional reServes ................coooiiiiii e e e e e e e e
2. Reserve for future contingent benefits (deferred maternity and other similar benefits) .| ... | e e e e
3. Total contract reserves, currentyear ..................ccoooooooi L e e e e e e
4. Total contract reserves, prioryear ...................coooiiiii L e e e e e e
5. Increasein contractreserves .........................oo e e e
Claim Reserves and Liabilities:

1. Total Curment year ... 7,083,648 ........ 7,083,648 | ...
2. Total PriorYear .........oooii i 5,741,995|........ 5,741,995 | ..o
B INCIBASE .. 1,341,653(........ 1,341,653 | oo

PART 3 - TEST OF PRIOR YEAR’S C

Claim Paid During the Year:

1.1 On claims incurred prior to current year .................c.cccooiiiiiii
1.2 On claims incurred during CUrrent Year ................ccooooiiiiiiieiiiii
Claim Reserves and Liabilities, December 31, Current Year:

2.1 Onclaims incurred prior to currentyear .......................ccc
2.2 Onclaims incurred during current year ...
Test:

31 Linestland 2.1 ..o
3.2 Claim reserves and liabilities, December 31, prioryear .....................................
3.3 Line3AminusLine3.2 ...

Reinsurance Assumed:

1. Premiums Wrtten ...
2. Premiums €amed ... ...
3. dncurred Claims ...
4, COMMISSIONS ...
Reinsurance Ceded:

1. Premiums WHteN ...
2. Premiums €amed ... ...
3. Incumed ClaimS ...
4, COMMISSIONS ...

........ 6,271,581 ....... 6,271,581
....... 63,638,514/ ....... 63,638,514
........ 7,083,648 |........ 7,083,648
........ 6,271,581 |........ 6,271,581
........ 5,741,995|........ 5,741,995
........... 520,586........... 529,586

PART 4 - REI
........ 1,661,107 ........ 1,661,107
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SCHEDULE H - PART 5 - HEALTH CLAIMS

1
Medical

4
Total

Direct:

1. Incurred Claims
2. Beginning Claim Reserve and Liabilities ..........
3. Ending Claim Reserves and Liabilities
4, ClaimsPaid........................ooo
Assumed Reinsurance:

5. Incurred Claims
6.  Beginning Claim Reserves and Liabilities ...
7. Ending Claim Reserve and Liabilities .............
8. ClaimsPaid........................
Ceded Reinsurance:

9. Incurred Claims
10. Beginning Claim Reserves and Liabilities ........
11.  Ending Claim Reserve and Liabilities .............
12.  Claims Paid
Net:
13.

14,

15.

16.

Incurred Claims
Beginning Claim Reserve and Liabilities ..........
Ending Claim Reserve and Liabilities .............
ClaimsPaid ..........................................

....... 72,912,855
5,741,995
7,083,648
....... 71,671,202

....... 71,251,748
5,741,995
7,083,648
....... 69,910,095

....... 72,912,855
5,741,995
7,083,648
AAAAAAA 71,671,202

AAAAAAA 71,251,748
5,741,995
7,083,648
AAAAAAA 69,910,095

57
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SCHEDULE O - PART 1

Development of Incurred Losses
Section A - Group and Accident and Health

Net Amounts Paid Policyholders
Year in Which 1 2 3 4 5
Losses Were Incurred 1998 1999 2000 2001 2002(a)
1 Prior ... 4,481,380 | ... e
2. 1998 ... 27,714,468.......... 4652145 |
30 1999 XXX o 31,198,069 |.......... 4744330
4, 2000 ... XXX | XXX o] 40,680,398 .......... 3,473,083 ...
5. 2001 ... XXX ] XXX oo XXXl 50,940,966 |.......................
6. 2002 .................|... XXX ... ]....... XXX ... XXX ... |..... XXX ool

Section B - Other Accident and Health

Net Amounts Paid Policyholders
Year in Which 1 2 3 4 5
Losses Were Incurred 1998 1999 2000 2001 2002(a)
10 Prior .
2. 1998 . e e
30 1999 XXX o e
4, 2000 ... XXX | XXX o
5. 2001 ... XXX ] XXX oo XXX ol
6. 2002 ... |... XXX ... ]...... XXX ... XXX ... |..... XXX ool

Section C - Credit Accident and Health

Net Amounts Paid Policyholders

Year in Which 1 2 3 4 5
Losses Were Incurred 1998 1999 2000 2001 2002(a)
100 Prior o e e e
2. 1998 . e e
30 1999 XXX o e
4, 2000 ... XXX ... XXX ol
5. 2001 ... XXX ] XXX oo XXX ol
6. 2002 ...................|... XXX ... ]....... XXX ... |..... XXX ... XXX oo

(a) See Paragraph 9 of the Annual Audited Financial Reports in the General section of the annual statement instructions.
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SCHEDULE O - PART 2

Development of Incurred Losses
Section A - Group and Accident and Health

Sum of Net Amount Paid Policyholders and Claim Liability and Reserve Outstanding at End of Year

Year in Which 1 2 3 4 5
Losses Were Incurred 1998 1999 2000 2001 2002
1. 1998 .. 28,173,219 .......... 4652145 ... XXX XXX ...
2. 1999 ] XXX oo 31,198,069 |.......... 4744330 ... XXX ...
3. 2000 ... XXX XXX o 40,680,398 .......... 3,473,063 ...
4. 2001 .. XXX o XXX o] XXX o] 50,940,966 |.......................
5. 2002 ... | XXX, XXX o, XXX, XXX [,
Section B - Other Accident and Health
Sum of Net Amount Paid Policyholders and Claim Liability and Reserve Outstanding at End of Year
Year in Which 1 2 3 4 5
Losses Were Incurred 1998 1999 2000 2001 2002
1001998 o e [ e XXX XXX ...
2. 1999 XXX o[ [ e XXX ...
30 2000 e | XXX XXXl [
4. 2001 ..o XXX XXX XXX o [
5. 2002 ... | XXX | XXX XXX XXX o [
Section C - Credit Accident and Health
Sum of Net Amount Paid Policyholders and Claim Liability and Reserve Outstanding at End of Year
Year in Which 1 2 3 4 5
Losses Were Incurred 1998 1999 2000 2001 2002
1001998 o e [ e XXX XXX ...
2. 1999 XXX | [ e XXX ...
30 2000 e | XXX XXXl [
4. 2001 ..o XXX XXX XXX o [
5. 2002 ... | XXX XXX XXX XXX o
SCHEDULE O - PART 3
Reserve and Liability Methodology - Exhibits 6 and 8
1 2
Line of Business Methodology Amount
1. Industrial life ... e L
2. Ordinary life ... e
3. Individual @nnuity ... e
4. Supplementarycontracts ...................oo.| e [
5 Creditlife...........................).R01 €Y RIL L |
6. Grouplife ... ANV ©d IV KL ||
7. Groupaccidentandhealth .........................l 7
8. Creditaccidentand health ...
9. Otheraccidentand health ......................... e
10, TOtAl . [
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60 ScheduleS-Part1-Section1-.......cviiiiiiiiiiiii it tirarenrnenss

61 ScheduleS-Part1-Section 2-.......cviiiiiiiiiiiii it enrnrenrnenss
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SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by

1

2

Reinsuring Company as of December 31, Current Year
4

3 5 6 7

NAIC Federal
Company ID Effective

Code Number Date Name of Company Location Paid Losses | Unpaid Losses
Life and Annuity, Affiliates
62413 ...| 36-0947200 ... | 06/01/1991 | CONTINENTAL ASSURANCE CO ......... CHICAGO, ILL ... 670,768|...................
0199999 Total - Life and Annuity, AfflIAteS ... 670,768 |...................
0399999 Totals - Life @nd ANNUIY ... 670,768 (...................
0799999 Totals - Life, Annuity and Accidentand Health ... 670,768 |...................
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€9

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability
Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 Reserve Credit Taken 10 Outstanding Surplus Relief 13 14
NAIC Federal Type of Amount in 8 9 11 12 Modified | Funds Withheld
Company ID Effective Reinsurance | Force at End Current Prior Current Prior Coinsurance Under
Code Number Date Name of Company Location Ceded of Year Year Year Premiums Year Year Reserve Coinsurance
0799999 OIS ...ttt e e s et s s nsns s nnes | onnnenneee (e Lo i [ Lo Lo |
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¥9

SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 Outstanding Surplus Relief 12 13
Reserve 10 11
Credit Taken Funds

NAIC Federal Uneamed | Other than for Modified Withheld
Company ID Effective Premiums Unearned Current Prior Coinsurance Under

Code Number Date Name of Company Location Type Premiums (estimated) Premiums Year Year Reserve Coinsurance
Affiliates
62413 ..../36-0947200 ... | 06/01/1991 | CONTINENTAL ASSURANCECO ............. CHICAGO, ILL ..o CoM....... ... 1,661,107 ..o L L L L L
0199999 TOtA = AFIIAIES ... ... e e e e e e | 1,661,107 ..o L L L L L
0899999 TO AIS . ...t e ettt | 1,661,107 ..o Lo L L L L
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g9

SCHEDULE S - PART 4

Reinsurance Ceded To Unauthorized Companies

1

NAIC
Company
Code

2

Federal
D
Number

Effective
Date

Name of Reinsurer

5

Reserve
Credit
Taken

6
Paid and
Unpaid Losses
Recoverable
(Debit)

7

Other
Debits

8

Totals
(Cols. 5
+6+7)

Letters of
Credit

10

Trust
Agreements

11
Funds
Deposited by and
Withheld
from Reinsurers

12

Other

13

Miscellaneous
Balances
(Credit)

14
Sum of Cols.
9+10+11+12+13
But Not in
Excess of Col. 8

1199999 Totals (General Account and Separate Accounts combined)
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SCHEDULE S - PART 5

Five-Year Exhibit of Reinsurance Ceded Business

A. OPERATIONS ITEMS:
1. Premiums and annuity considerations for life and accident and
health contracts ...
2. Commissions and reinsurance expense allowances ................
3. Contract claims ...
4, Surrender benefits and withdrawals for life contracts ...............
5. Dividends to policyholders ...
6. Reserve adjustments on reinsurance ceded ..........................
7. Increase in aggregate reserves for life and accident and health
COMIACES ...
B. BALANCE SHEETS ITEMS
8. Premiums and annuity considerations for life and accident and
health contracts deferred and uncollected ............................
9. Aggregate reserves for life and accident and health contracts ...
10. Liability for deposit-type contracts ...
11. Contract claims unpaid .....................cccoooooi
12. Amounts recoverable on reinsSurance ...
13. Experience rating refunds due orunpaid ..............................
14, Policyholders’ dividends (not included in Line 10) ...................
15. Commissions and reinsurance expense allowances unpaid .......
16. Unauthorized reinsurance offset ...
C. UNAUTHORIZED REINSURANCE
(Deposits By and Funds Withheld From)
17. Funds deposited by and withheld from (F) ............................
18. Letters of credit (L) ..............oooooi
19. Trustagreements (T) ...
20. Other (O) ..o

000 Omitted)

1 2

2002 2001
.............. 1,661|............. 1,430
.............. 1,661|............. 1,430
................ 671 ... 569
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SCHEDULE S - PART 6

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

67

1 2 3

As Reported Restatement Restated

(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Column 3)
1. Cash and invested assets (Line 11) ...........oooooiiiiiiiiie 13,159,779 ..o 13,159,779
2. Reinsurance ceded (Line 12) ... 670,768 ... 670,768
3. Life & annuity premiums deferred & uncollected (Line 16) ... [ | [
4. A & H premiums due and unpaid (Line 17) ... 1,752,974 | ... 1,752,974
5. Net credit for ceded reinsurance ......................coo XXX
6. All other admitted assets (balance) ........................ccccooii 8,993,299 . ... 8,993,299
7. Total assets excluding Separate Accounts (Line 25) ................ccoooooiiiiiiiiiiii | 24576,820 (... 24,576,820
8. Separate Account assets (LIN€ 26) ...............oooooeeiiiiiiiiie e
9. Total assets (LIN€ 27) ... 24576,820 ... | 24,576,820
LIABILITIES, CAPITAL AND SURPLUS (Page3)
10. Contract reserves (Lines 1and 2) .........oooooiiiiiiniini e e
11. Liability for deposit-type contracts (Line 3) ... [
12. Claimreserves (LINE4) ... 7,083,648, 7,083,648
13. Policyholder dividends/reserves (Lines 5through 7) ... [
14. Premium & annuity considerations received in advance (Line 8) ......................| ... 2,277,869 | ... 2,277,869
15. Other contract liabilities (Line 9) .................cooc 116,596 (... | 116,596
16. Reinsurance in unauthorized companies (Line 24.2) ...................oooooeooe o
17. Funds held under reinsurance with unauthorized reinsurers (Line 24.3) .............[.............coo 0 | XXX o
18. All other liabilities (balance) ....................coooooooi 8,405,580 (... 8,405,580
19. Total liabilities excluding Separate Accounts (LiN€ 26) ... | 17,883,693 ... | 17,883,693
20. Separate Account liabilities (Line 27) ... e L
21. Total liabilities (LiINE 28) ............coooiiiiii e 17,883,693 ... 17,883,693
22. Capital & surplus (Line 38) ..o 6,693,127 ....... XXX oo 6,693,127
23. Total liabilities, capital and surplus (Line 39) ........................ooo ] 24,576,820 ... 24,576,820
NET CREDIT FOR CEDED REINSURANCE
24, CONraCt FESBIVES .. ... e
25. ClaiM IBSEIVES ... .o
26. Policyholder dividends/reServes ...
27. Premium & annuity considerations received inadvance ........................ccooo [
28. Liability for premium & other depositfunds ...
29. Other contract Tabiliies ...
30. Reinsurance ceded @ssets ...
31. Other ceded reinsurance recoverables ...................cccooiiiiiiiiiiiiiiiiiiiii [
32. Total ceded reinsurance reCoVerables .............cooooiiii |
33. Life & annuity premiums deferred & uncollected ...................ooooooo [
34. A& Hpremiums due and unpaid ...
35. Reinsurance in unauthorized companies ..o
36. Other ceded reinsurance payables/offsets ..................ccccoovinn [
37. Total ceded reinsurance payable/offsets ....................c
38. Total net credit for ceded reinsurance ............................coo




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

0L

SCHEDULE Y (continued)
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

1 2 3 4 5 6 7 8 9 10 1 12 13
Purchases, Sales | Income/(Disburse- Any Other Reinsurance
or Exchanges of | ments) Incurred in Material Activity Recoverable/
Loans, Securities, Connection with | Management Income/ not in the (Payable)

Real Estate, Guarantees or Agreements | (Disbursements) Ordinary on Losses
NAIC Federal Mortgage Undertakings and Incurred Under Course of and/or Reserve
Company ID Names of Insurers and Parent, Shareholder Capital Loans or Other for the Benefit Service Reinsurance the Insurer's Credit Taken/

Code Number Subsidiaries or Affiliates Dividends | Contributions Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
77216 .. |.. 34-1624818 .. [Mckinley LifeIns Co ................ooooooo 1,100,000 (... | (11,188,817) | ...... (298,835) | ..o e .. (10,387,652) | ...................
.............. .. 34-1445390 .. | Aultman Health Foundation .................................. e L (1,100,000) [ e 298,885 | e e [ (801,185) |
.............. .. 34-0714538 .. |AultmanHospital ... 118881 | 11188817
9999999 Totals ... Of..ooo | XXX | Of...............

Schedule Y Part 2 Explanation: The capital contribution consists of $1,100,000 of paid in capital from Aultman Health Foundation. Column 7 is the capitated claims payments for McKinley enrollees paid to Aultman Hospital. column 8 is a fee for management service

provided by Aultman Health Foundation and rent paid to Aultman Health Foundation.
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SUPPLEMENTAL EXHIBITS AND SCHEDULES
INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of business
for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed below. If the
supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory questions.

MARCH FILING Response
1. Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? No
2. Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? No
3. Will the SVO Compliance Certification be filed by March 1? No
4. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1? No
5. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1? No
6. Will the Risk-based Capital Report be filed with the NAIC by March 1? Yes
7. Will the Risk-based Capital Report be filed with the state of domicile, if required, by March 1? Yes
8. Will the statement on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed by March 1? No
9. Will an actuarial opinion be filed with this statement by March 1? Yes
10. Will the Workers’ Compensation Carve-Out Supplement be filed by March 1? No
11. Will the Long-Term Care Insurance Exhibit be filed with the state of domicile and the NAIC by March 1? No

APRIL FILING
12. Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1? No
13. Will Management's Discussion and Analysis be filed by April 1? Yes
14. Will the Interest-Sensitive Life Insurance Products Report Forms be filed with the state of domicile and the NAIC by April 1? No
15. Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? No
16. Will the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit be filed with the state of domicile and

the NAIC by April 1? No

17. Will the Adjustment Form (if required) be filed with the state of domicile and the NAIC by April 1? No
18. Will the Accident and Health Policy Experience Exhibit be filed by April 1? Yes
19. Will the Investment Risks Interrogatories be filed by April 1?7 Yes

JUNE FILING
20. Will an audited financial report be filed by June 1? Yes
Explanations:
Bar Codes:

Document Code: 4.
Compliance Certification

Document Code: 4
plemental Compensation Exhib

Document Code: 4

IWWWMWMMWWWWWWWMWWHW

Document Code: 4

MMWWWWWWMWWMWWWWWNHW

Document Code: 3

Document Code: 2

Document Code: 3
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Medicare Supplement Insurance Experience Exhibit
Document Code: 3
Trusteed Surplus Statemen

Document Code: 4
Statement of Non-Guaranteed Elements for Exhibit 5

Document Code: 3

Document Code: 3

Document Code: 2

Document Code: 2
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OVERFLOW PAGE FOR WRITE-INS

ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net Admitted
Assets Assets (Columns 1-2) Assets

1097.  Summary of remaining write-ins for Line 10 (Lines 1004 through 1096) ... |..................... [ [
2404. CITYINCOME TAXES ... ..o Lo i [ e, 16,513
2497.  Summary of remaining write-ins for Line 24 (Lines 2404 through 2496) ... |....................... | [ 16,513
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1011

LONG-TERM CARE INSURANCE EXHIBIT

Supplement to the December 31, 2002Life, Accident and Health Insurance Company Annual Statement
Of the MCKINLEY LIFE INSURANCE COMPANY
Address (City, State and Zip Code): CANTON, OH 44710

77216200234000100 2002 D

ocument

Code: 340

ode:

NAIC Group Code: 1204 NAIC Company Code: 77216
To be Filed on or before March 1
Ordinary Group Accident and Health 12
1 2 3 4 5 6 7 8 9 10 1 Aggregate
Credit Life Credit of All Other
Industrial Life Individual Supplementary (Group and Life (Group and Lines of
Total Life Insurance Annuities Contracts Individual) Insurance Annuities Group Individual) Other Business

Part A For the Current Year
1 Premiums and Annuity Considerations (Page 6, Line 1):

1.0 Statement ... 73,836,566 | ... e [ e e e e 73,836,566 | ..o e [

1.1 Long-Term Care Benefit Component ................cooiiii e [ L e e e e e e e e
2 Death Benefits (Page 6, Line 10):

2.0 Statement . ... e e e e e e e e e

2.1 Applied to Provide Long-Term Care Benefits ... L L e e e e e e
3 Matured Endowments (Page 6, Line 11):

30 Statement ... e L e e e e e e e e e

3.1 Applied to Provide Long-Term Care Benefits .................coooi o e L e e e e e e
4 Annuity Benefits (Page 6, Line 12):

40 Statement ... e L e L e e e e e e e

4.1 Applied to Provide Long-Term Care Benefits .................cooo o e e e e e e e e
5 Disability Benefits and Benefits Under Accident and Health Contracts (Page 6, Line 13):

5.0 Statement ... T1251,748 | ..o [ e L e e e T1251,748 | ..o

5.1 Long-Term Care Benefit Component .................oocooiiiiiiii | L L L e e e e e e e
6 Surrender Benefits (Page 6, Line 15):

6.0 Statement ... e e e e e e e e e

6.1 Applied to Provide Long-Term Care Benefits .......................cococ o L L L e e e e e e e

Part B As of December 31, Current Year
1 Aggregate Reserves for Life Insurance and Annuity Contracts (Page 7, Line 15):

1.0 Statement ...

1.1 Long-Term Care Benefit Component ...
2 Active Life Reserves for Accident and Health Insurance Contracts (Exhibit 6, Active Life,

Line 9):

2.0 StatemeNnt ...

2.1 Long-Term Care Benefit Component ...
3 Deposit-type Contracts (Exhibit 7, Line 14)

3.0 StatemMeNnt ...

3.1 Long-Term Care Benefit Component .........................o
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eocnre sommener o crenenceemmar | IR

FOR THE STATE OF OHIO
NAIC Company Code: 77216

NAIC Group Code: 1204
Address (City, State and Zip Code): CANTON, OH 44710
Person Completing This Exhibit:

Title: Telephone:
1 2 3 4 5 6 7 8 9 10 Policies Issued Through 1999 Policies Issued in 2000, 2001, 2002
11 Incurred Claims 14 15 Incurred Claims 18
Standardized Policy 12 13 16 17
Policy Medicare Date Marketing Percent of | Number of Percent of | Number of
Compliance Form Supplement | Medicare Plan Date Approval Date Last Trade Premiums Premiums | Covered Premiums Premiums | Covered
with OBRA Number Benefit Plan | Select | Characteristics | Approved Withdrawn Amended Date Closed Name Earned Amount Earned Lives Earned Amount Earned Lives

0299999 Total EXperience 0N Group PONCIES ........ ..ot e e e N N E .............
GENERAL INTERROGATORIES

1. If response in Column 1 is no, give full and complete details:
2. Claims address and contact person provided to the Secretary of Health and Human Services as required by 42 U.S.C. 1395ss(c)(3)(E) for this state.
2.1 Address:
2.2 Contact Person and Phone Number:
. Billing address and contact person for user fees established under 42 U.S.C. 1395u(h)(3)(B)
3.1 Address:
3.2 Contact Person and Phone Number:
4. Explain any policies identified above as policy type "O":

oIyo S
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SIR-2

SIR-3

SIR-4

SIR-5

SIR-6

SIS-1

SIS-2

SIS-3

SIS-4

SVO

TSS-1

TSS-2

TSS-2

Supp. Inv. RiskiInterr. PtB - .......coiiiiiiiii s NONE
Supp. Inv. RiskiInterr. PtC-......coiiiiii NONE
Supp. Inv. RiskInterr. PtD - ... .cciiiii i NONE
Supp. Inv.RiskiInterr. PtE- ..ot NONE
Supp. Inv. RiskInterr. PtF- ... ..o NONE
SIS il - .ot e NONE
SIS Financial Reporting -. . . ....oviiii i NONE
SIS Inform. - Management and Directors -............ccoivviiiiininnnnn. NONE
Statement Beneficial Ownership- ...........ccoiiiiiiiiiiiiia NONE
SVO Compliance Cert. -, . ..o o i ittt ii i sinns s s sanaanaananns NONE
Trusteed Surplus Affidavit- ...t NONE
Trusteed Surplus Assets Sch. A-. . ... ...t it eeees NONE
Trusteed Surplus Assets SCh.B-D-.........coiiiiiiiiiiiiiiiiinnnnnns NONE

SIR-2, SIR-3, SIR-4, SIR-5, SIR-6, SIS-1, SIS-2, SIS-3, SIS-4, SVO, TSS-1, TSS-2
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TRUSTEED SURPLUS STATEMENT (Continued)

1
CurrentYear
LIABILITIES AND TRUSTEED SURPLUS

1. TOTAL LI@DIlIIES ... [ 17,755,303
1.5 ADDITIONS TO LIABILITIES:
2. Aggregate write-ins for additions to liabilities ...
3. TOTAL (LINES 14 2) .o [ 17,755,303
35 DEDUCTIONS FROM LIABILITIES:
4. Amounts Recoverable from Reinsurers:

44 Authorized COMPANIES ............oooi e

42 Unauthorized COMPENIES ........... .o e
5. Special State Deposits, not exceeding net liabilities carried:

5.1 Special State Deposits (submit schedule) ...

5.2 Accrued interest on special state depoSItS ...
6. Life insurance premiums and annuity considerations deferred and uncollected ...
7. Accident and health premiums due and unpaid ... e
8. Policy loans and premium notes:

8.1 Policy loans not exceeding reserves carried on SUCh POIICIES ...............ccooiiiiiiiii e [

8.2 Premium NOtES ...

8.3 Interest due and accrued on policy loans and premium NOtES ...t [
9. Aggregate write-ins for other deductions from liabilities ...................... |
10. TOTAL Deductions (Lines 4.1 thru Q) ...
11. TOTAL Adjusted Liabilities (Line 3minus Line 10) ..........cooiiiiiiiiii e [ 17,755,303
12. TRUSEEEA SUMPIUS ... |
13. TOTAL o L 17,755,303
DETAILS OF WRITE-INS
0201 e [
0202 e [
0208 e [
0298. Summary of remaining write-ins for Line 2 from overflow page ...
0299. TOTALS (Lines 0201 through 0203 plus 0298) (LiN€ 2. @bOVE) ...
0001 e [
0002 e [
0008 e [
0998. Summary of remaining write-ins for Line 9 from overflow page ...
0999. TOTALS (Lines 0901 through 0903 plus 0998) (LINe 9 @DOVE) ... ..oiiiiiiiiiiiiiii i [

(To be competed by Fraternal organization only)

INTERROGATORIES
1.1 Have there been any changes made to any of the trust indentures during the year? Yes[ ] No[ ] N/A[X]
1.2 If yes, has the domiciliary or entry state approved the change? Yes[ ] No[ ] N/A[X]

TSS-3
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OVERFLOW PAGE FOR WRITE-INS

TSS-4
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WC-1

WC-1

WC-1

WC-1

wC-2

wC-2

wcC-3

wC-4

wcC-4

WC-5

WC-5

WC-5

WC-5

WC-6

WC-6

Workers Comp. Carve-Out Supp. Pt 1 PremEarned-...................... NONE
Workers Comp. Carve-Out Supp. Pt 2 Prem Written-...................... NONE
Workers Comp. Carve-Out Supp. Pt 3 LossesPaid- ...................... NONE
Workers Comp. Carve-Out Supp. Pt 4 Unpaid Losses-.................... NONE
Workers Comp. Carve-Out Supp. SchF-Pt1-.............coiiiiiina.. NONE
Workers Comp. Carve-Out Supp. SchF-Pt2-.............ccoviiiiinn.. NONE
Workers Comp. Carve-Out Supp. SchP-Pt1-............ccoiiiiiiiiina.. NONE
Workers Comp. Carve-Out Supp. SchP-Pt2-..... ..., NONE
Workers Comp. Carve-Out Supp. SChP-Pt3-...........cccoiiiiiiiina.. NONE
Workers Comp. Carve-Out Supp. SchP-Pt4-..............coiiiiiina.. NONE
Workers Comp. Carve-Out Supp. SchP-Pt5Sn1-....................... NONE
Workers Comp. Carve-Out Supp. SchP-Pt5Sn2-....................... NONE
Workers Comp. Carve-Out Supp. SChP-Pt5Sn3-.................c0tt NONE
Workers Comp. Carve-Out Supp. SchP-Pt6Sn1-................... ... NONE
Workers Comp. Carve-Out Supp. SChP-Pt6Sn2-....................... NONE

WwcC-1, WC-2, WC-3, WC-4, WC-5, WC-6
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INDEX TO LIFE AND ACCIDENT AND HEALTH
ANNUAL STATEMENT

Accident and Health Exhibit (SCHH) .........cocooiiiiiiiiiic 55
Aggregate Reserve for Accident and Health Contracts (EX ) ........... 14
Aggregate Reserve for Life Contracts (EX 5) .........cccevervenenennenn. 12
Analysis of Increase in Reserves During the Year ..........cccccvevvenns 07
Analysis of Operations by Lines of BUSINESS ............ccccevvurrreeninenns 06
Asset Valuation RESEIVE ..........cceeiiiiiiiiieiiieece e 34
Asset Valuation Reserve — Default Component .............cccccevvenene 35
Asset Valuation Reserve — Equity Component/Other Invested Assets. 37
Asset Valuation Reserve — Replicated (Synthetic) Assets ................ 40
Assets (AAMItEEd) .....veeeeviieiiie e 02
Assumed Reinsurance (SCH S, PT 1) ....cooiviiviiieiiiiiiceeiiee 60
Bonds (SCH D, PT 1) ceeiiiieiieeeeeese s E08
Bonds — Aggregate Statement and Fair Values (SCH DM)................ E23
Capital and Surplus ACCOUNt .........vveviviiiiiiriecii e 04
Cash (SCHE, PT 1) cueiiiiiieiieie e E24
CaSh FIOW ... 05
Ceded Reinsurance (SCH S, PTs1,2,3,4) ..ccveoviiiieiiiieiiieecie 60
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