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Annual Statement for the year 2011 ofthe F@MIily Heritage Life Insurance Company of America

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@ASUNY SECUMHES......uorveeceeecircireireiieisseesees ettt | onees 59,382,041 |.......... 123 | . 59,382,041 | ..o | oo 59,382,041 |.......... 123
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. government agencies L0 [ e | e (0] I 0.0
1.22 Issued by U.S. government sponsored agencCi€s...........vvrerrernrereermemsssneseesensnnennennns | -0319,145,046 | .......... 66.3 | ....319,145,046 |.......cccovrrvrrrrrernee. ...319,145,046 |.......... 66.3
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUNHES)........cooe. | covvrerererrinreiies [rvieirnnad 0.0 [ e [ [ e (0] I 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations............cceveieeninreiennniiens | cevvrens 4,879,036 |............ 1.0 | o 4,879,036 | ..ooverereirereieiinies | cernens 4,879,036 |............ 1.0
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general 0bligations...........ccvvuereienenieieese s | enees 59,403,672 |........12.3 | ...... 59,403,672 | .oocvvvvereeirrinnens | e 59,403,672 |.......... 12.3
1.43 Revenue and assessment 0bligations............ccccvveveicveieeievcrnesieeseeeseee e | oeees 17,426,918 |.........36 | ...... 17,426,918 | ..o | v 17,426,918 |............ 3.6
1.44 Industrial development and similar 0bligations............cccovcveeiievierceieeieiesiieeeis | eeveenreenieiesniniens | eerereerernd0000 [ [ e | e 0
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
1,513 Al OBNET ..ottt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovieierieierieis | ceereieiesisieiins | cvvevieinns 0.0 [ | eereeeeeeeeeeees | e (I I 0.0
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....... | .ocoovververveciieees [rovireinnnad 0.0 [ [ [ e (0] IO 0.0
1,523 AlL 0NN .......ooieeiieieiee sttt | esssesssesssenssenssns | sressensens 0.0 [ [ e | e (V1 O 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid SECUTIIES)........... | covevrererrreinrinn [ errvrirnenad 0.0 [ oo e | s (V)N I 0.0
2.2 Unaffiliated non-U.S. securities (including Canada)............ccoueeierreeieiesiisseessieseniens | vevessesessssssssenies | evversesenns 0.0 [ e [ [ e (0] I 0.0
2.3 Affiliated SECUMLIES. ... rvererrereeereieeeeseiresseie sttt st ssessenssnssnns | ressessesssnsnssessnnes | sesessnsenn 0.0 [ [ [ e 0 [ 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS........crererrierse et sssessanssns | sessessesssssssssensanes | sesesssnesn 0.0 [ [ | e (0] 0.0
3.2 Preferred stocks:
321 AFfIAIEA. ...t ssestsneessessenssssesssnsnssenss | sssessnessessenssnnsenns | sreeseneess0:0 | rriernnnniinnnnnn | e | e (01 O 0.0
3.22 UNAffilidted........c.oveveireieieissisniesienissssnssssssssssssssssssssssssnssas | snsesessessnsnessenns | snesnennnsd0:00 i e | e (010 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIEEE. ..o sssssnsenns | snseseeseesennennns | sresnennnsi0:00 | e [ | e (V10 O 0.0
3.32 UNAffiliated.......cereerieeeeeeieeineseecseieeeseeeeseieseseessseseseseesessssseesssesssssssssensnsssesss | ssseesnesessessnnnsensns | neeseeness0:00 | orirnrnsnniisiinnnns [ e | e (O] I 0.0
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3.4 Other equity securities:
3.41 Affiliated.....
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated.........

3.52 Unaffiliated

35

Mortgage loans:
4.1 Construction and land deVEIOPMENL.............cccvveieiciiiciccesecse e sesssiesenes | crvstessessssssesesens | sesiesinaad 0.0 [ [ [ e (0] IO 0.0
4.2 AGHCUIUIAL......cveiieieeiies e ss s ssssese s sensssessssssessssssessnses | sresesesseessssssessns | snnerernns0:00 [ vivsisieieieinieieins [ | e (0] 0.0
4.3 Single family residential ProOPEMES..........ocveuiviieieiieieie et ssessens | ersssessesssssssesesens | sresiesnnend 0.0 [ [ [ e (0] IS 0.0
4.4 Multifamily residential PropertiES...........ovrvrririnrenrninsneisiesssissssssssssssssssssssssesssssssssessns | sesssssssssnssssssnssnsse | ssesrensess000 [ rnninsnnnniissinninns | cevnreiesssnssnsensnnes | srnsssssnssnssnnen (0] I 0.0
4.5 COMMETCIAl IOANS........covveiveiiieierieieieese et ssssessesssssssessesssssssessesnns | srnnsessessesssensessess | srersennsss020 | oveiieiieisiesieises | veveeesesesssssssesesies | soessssessesesinsnns (0] IO 0.0
4.6 Mezzanine real estate [0ans............cccvvveieiieiecese e sseesssessssssesessssesessssssnsnses | sesesesssressnsssesens | svenrernnd0:0 [ viieisseieieiiieieins [ | e 0 [ 0.0
Real estate investments:
5.1 Property occupied DY COMPANY........coiuiriirerseeess st sesssssssenns | sesssssssessesssnsseses | sesesnesnees 0.0 [ [ [ e 0 [ 0.0
5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction Of AEDE)..........cevcveiieicieese e esens | et sesenesens | sereeienaa 0.0 | oo e | s (0] I 0.0
5.3 Property held for sale (including §......... 0 property acquired in satisfaction of debt)........... [ .cocerveveriniiciens [rvrieinnad 0.0 [ [ [ e (0] IS 0.0
CONMTACEIOBNS.......eoeeeeieee ettt as s sae s snans | senssssesssssnsessesnses | oevesnsnd 0.0 | oo e | e (0] 0.0
DBIIVAHIVES. ... .cvevvieciciie ettt st nsenaes | nebensessenessnsentenes | arsesnsenes 0.0 [ [ [ e (0] I 0.0
RECEIVADIES fOF SECUMHIES.........cvuiveieiecictcteic ettt bssnns | crsssessesessessessesnss | sesesensa 0.0 [ e [ e (O] IO 0.0
Securities lending (Line 10, Asset Page reinvested Collateral)...........ccouveiinrieeieseneiienins [ eovresieesssnenens | ereeeennend 0.0 [eoiiereiereriieies e )90, GO PR ) 0.0, GO PR XXX..
. Cash, cash equivalents and short-term inVestMents..............ccceveveieivereereieceeseeseeseseeens | v 20,815,779 |............ 43 | .. 20,815,779 | .oooveeveeereens | e 20,815,779 |............ 4.3
. Other INVESEA @SSELS......uevcieiieiese ettt ssenes | srsssessens 565,477 |............ 0.1 |, 565,477 | .oovvrisriniessinniens | cvranens 565477 |...cccuee.. 0.1
. TOtAl INVESIEA @SSELS.......cvviecvicicteiie ettt ettt ...481,617,969 |........ 100.0 | ....481,617,969 |....ccccecvvrvrrernnne. 0]..481,617,969 |........ 100.0
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Annual Statement for the year 2011 ofthe F@MIily Heritage Life Insurance Company of America

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt
7. Deduct current year's other than temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9

6
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

9.2 Totals, Part 3, COIUMN 13, ...ttt
10. Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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© o N o
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 628,443
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 62,034 62,034
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e 125,000
Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t 0
Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 565,477
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 565,477

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 417,703,247
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 73,467,970
ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 18,223,023
Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt 0
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 170,839
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 49,125,007
Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 203,359
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR

8.2 Part2, SECON 1, COIUMN 19....... ittt

8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt

8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
Deduct current year's other than temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 460,236,713
Deduct total NONAAMILEA BMOUNLS..........cciiiiiii bbb

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 460,236,713
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Annual Statement for the year 2011 ofthe F@MIily Heritage Life Insurance Company of America

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...378,527,088 424,747 433 ...325,572,096 .1,078,555,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.coovverrrccessrriessnreesnnns | cennerersssneenns 378,527,088 | ....ocooveeenncs YL NCYEXET — 325,572,096 | ...cocovveeeee. 1,078,555,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooioiiieeiiiiieiiiees | e 4,879,036 [ ..o, 5,278,660 | .ooovvvirinenn 4,879,499 [ .o 4,800,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cooirarnrisersrinin o 59,403,673 | ..o 61,265,189 [ ...coovviriene 53,074,431 [ .o 88,740,000
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.ooocereissrrensssrinssrinnns | s, 17,426,916 [ .coooovvene. 18,023,690 [ ..o, 16,758,259 | ..ovvveiiisiiennne. 20,680,000
Industrial and Miscellaneous and Hybrid 8. United StaeS. ..o [ e [ o [ [
Securities (Unaffiliated) 9. CaANAGA......coeeiiieeeieis | e [ e | s niens | st
10. Other Countries.......ccooovrenns | cvoneiniiisiisicsicsisicsiesie [ | s, L
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds.......coosmseunissiees | coveiiiciicns 460,236,713 | .ooovivecsneen: 509,314,972 | ..oooovvvnens 400,284,285 | ................ 1,192,775,000
PREFERRED STOCKS 14, UNIted SEALES......oocrveerirs [ rereneriinreceinneeieseinenes [ e | soresessssses e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals. .o i, 0 i 0 [, 0
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..ccccoovcvvviiciiciiiciinnn, 0 i 0 [, 0
COMMON STOCKS 20. UNited StAtES......cvvvrmrreerirens | nrereiinsnenisseceinsesnisesssss | ereeesisessssessssesssssessees [ eevesnsessssesessessssss s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS...ooisisiisiiiiiss | o) 0 i 0 i, 0
Parent, Subsidiaries and Affiliates 24, TotalS....ooooveriisiicine,
25. Total Common Stocks.......
26. Total Stocks
27. Total Bonds and Stocks....
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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
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class6....
TOtAIS. .ttt

2.1

22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. ...ttt

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1

................. 4,344,761

41

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ClASS 1.ttt naes

............... 14,202,472
.................... 472,168

............... 32,415,147
................. 1,037,587

............... 56,551,901
................. 1,815,797

............... 57,893,918
................. 1,509,755

............... 14,674,640

............... 33,452,734

................. 5,084,219

............... 58,367,698

............... 59,403,673

5.1

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

................. 1,785,663
....433,370

............... 13,350,624

..448,673 |....

................. 1,307,618

............... 16,443,905

..983,012 |....

............... 11,583,024
....968,184

............... 16,443,905
....983,012
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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 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

B.1 ClaSS ..o | eeninnseniensenes 25,245 [ oo | e | e | eressessessessessesssesssenss | sesessessssnnes 25,245 [ .o, 0.0 | oo 40,914 | .o, 0.0 | v 25,245 .o
B.2 ClaSS 2u..cueeeieriieireieieeiee sttt snnes | ctnsinsiesi s s sssssnsenes | setiessiesssenstenstenssesstenstens | seesseessenssenssesssenssenssnssas | srerssinssesssssssssensienssenss | sessenssenssenssenssenssenssenssns | eeensesien et (U 0.0 oo [ e, 0.0 | [ s
B.3 ClASS B...oouvvveeieriiesiessssisss sttt ssss s ssnnss | sesssessssnsssssssessssessssenns | sresssiessssssssssssessssenssans | erssenssensssssssssssessssenses | sersssesssnnsssssss st ssssiens | srensssesssnssssssssnssenssns | sesssessss st (U ST 0.0 [ | e 0.0 [ | e
B4 ClASS ..ottt sssssessssnnss | snsssssssssssssssessssesssenns | sressssessssensssesssessssesssans | crssesssensssensssessssssssenses | seessiesssnssss st sssssens | essssesssssnsssssssenssenssss | seesssessssenssssssssssend (U ST 0.0 [ | e 0.0 [ | e
B.5 ClASS B...oovvvevevirieresiessisscsss s ssss st sssssessssssssessssnnss | sesssensssssssessssssssessssenss | sressssnsssssssesssassssensssns | erssenssnnsssssssesssnssssensss | sessssesssnnsssssssssssasssens | eensssenssssnssssssssnsssensens | oesssensssenssssssssssend (U ST 0.0 [ | e 0.0 [ | e

Totals...

71
7.2

Hybrid Securities
ClASS 1.ttt st nan
ClASS 2.ttt an

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. .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
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 ClaSS T.eueeeececeeeeeeeeeseeeeesseseeeeesessssssssesssssssenssssssssssssssnsssnsensens | (A)erennnnn 13,451,853 | ..............88,170,819 | ............... 98,632,216 | ............. 147,687,582 | .............109,826,721 | ............. 457,769,191 | o995 | e XXX e [ e e XXX e [ 457,769,191
9.2 ClasS 2....ceeveveeerieerierieerieerissssesisssisnsisssisssssssssssssssssssssssssssssses | (Q)ereeriereen 100,969 | i | e, 905,538 [ ..ooovvrrrrnnns 1,486,260 [ ...ccooevveerecieciecenn0 | e 2,492,767 | covverrerrerrieniienn0.5 [ b XXX [ ek XXX e | i 2,492,767

Line 9.7858 % 0f COL B..vuvueieiiiece e . . . . O e,

10. Total Bonds Prior Year
101 ClaSS .ot ss st saenseas | svenssessaienes 11,348,302 | ..o 92,855,132 | ..cvvueaae 93,560,960 | ............. 104,748,299 | ............112,447 487 | ............ XXX .occooc... B 414,960,180 | ..ooovoveerrereecereras
...102,864 1,263,743 1417374 ... 2,783,981

104 ClaSS 4.ttt nan
10.5 Class5.....
10.6 Classé....
10.7 Totals.....coovveervererernee

10.8 Line 10.7 as a % of Col. 8

L0IS

11. Total Publicly Traded Bonds

11.1 Class 1
11.2 Class 2
11.3 Class 3
11.4 Class 4
11.5 Class 5
11.6 Class 6
11.7 Totals.....ocevvervirereinns

11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns 192 ). 216 | ... 324 | ... .
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9...........ccoeeverernnnnn. . . B s A i

............. 147,687,582 | .............109,826,721 | .............457,769,191
................. 1,486,260 | ..o | i 2,492,767

............. 457,769,191 | ..ooovvee . XKX e
................. 2,492,767 |..ooovveeee XKX o

149,173,842 | .............109,826,721

12. Total Privately Placed Bonds
12.1 Class 1
12.2 Class 2

(@) 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, §.......... 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 are under regulatory review.

(¢) Includes§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S....... 0; NAIC3§..... 0; NAIC4§..... 0; NAIC58S.... 0; NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Distribution by Type

Maturity Distribution of All B
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

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col.
Prior Year

7

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

............... 13,426,608

............... 81,978,739

............... 82,243,681

............. 378,527,086

............. 378,527,086

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

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

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
Tt ettt

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.

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

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET OblIGAtioNS........ovvecveriericie st
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured SeCUrties..........c..oevvrvrrnrerrerrinnenns
TOtAIS. . veevereeier ettt
Ling 9.585 2 % Of GOl 6.

88,170,819

99,537,754

149,173,842

460,261,958

............... 13,552,822
............................ 2.9

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

ISSUET OBIIGAtIONS.......ovvvecicieieictse et
Residential Mortgage-Backed SECUNtIES..........ccovvverivrieieieieieieiieis
Commercial Mortgage-Backed Securities..............ccouvevveierveeiverernennns
Other Loan-Backed and Structured Securities............cocuuevriuniunrinennn.
TOAIS ..ot
Line 10.5a58 % 0f COL 8.

............... 11,348,302
............................ 2.7

11.1
11.2
113
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.............cruureenrenreneneincneinnes
Other Loan-Backed and Structured Securities

TOAIS ..o
Line 11.5as a % of Col. 6...
Line 11.5 as a % of Line 9.5, Col. 6, Section 9

13,552,822

12.1
12.2
12.3
12.4
125
12.6
12.7

Total Privately Placed Bonds

ISSUET OblIGAtIONS. ......ceurerrerieerereieiie e sssenenns
Residential Mortgage-Backed SeCUrities...........coveerrerereeneereirnincineins
Commercial Mortgage-Backed SeCUrties.............overenrenreneereineeneinees
Other Loan-Backed and Structured SeCUrities...........ccocuveerieeneereineenns
TOAIS .ot
Line 12.585@ % Of COL B......vuurvurerrrineiniiniseiseisiseise s
Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........c.cccvvrivicsicsiinens
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value DECEMDEr 31 Of PHHOT YEAI ..ottt sssee s ssesssssees | sbesssessstssesessestessse e ssessessssesseseaa 40,914 [ o B0,914 | oottt | ettt s nns | sessbes ettt st nee
2. Cost 0f Short-term iNVESIMENTS CAUINE. ..ottt sse st sssssnssensssssnssens | sesssssssssssssssnssessessassssssessassnssnssassensanssnes 0 [ oottt sssnas | srrseae sttt s bt s et sa s st es e sanes | setentessesstes s sttt aste st et esaes s tensesaesassessenans | srresiraeste st s et a et s et s et b enee
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeiVed ON AISPOSAS............ccevcviieieeieiieeiees sttt s s s s s ssssesssssssanes | ertessesisssssesseses s ssses st sse s s teseenas 15,669 | vocveeeeeeeee e TSI O N PO
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other than temporary impairment FECOGNIZEM............cvururerinrerririreeeneieeeeseseeseseesesssssseseesssseses | erssesessessessssesesssesssessssesssnssnssesessenssnsssssns 0 oottt ssrsnees | eeteniese st ese et et estes et tessenesssnssneesssentesesnee | 4ietstessesistantessesetassessss st ensesesaantesessnsensesans | ebiesittentesses et st et s st s s st s bt es et nanes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........cccvvrirriernrrrrininrmnersinsnsiesees | seerreessnssnsssessssssssssssssssssssssessesens 25,245 [ oo 25,245 | oo s 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.iuiiiiiuiiiisieiiiisisiesesiessssssesssssssessssessesssssssssssnses | seosssssesnsissesssssesssssssnsssssssnssssasses 25,245 | oo 25,245 | oo 0 ] ot 0 ] o 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Si11, SI12, SI13, Sl14
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SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
. Book/adjusted carrying value, December 31 of PHOr YEAT...........cceiiueieineiciesessee s isssssesess | veviessssiissesssssess 8,162,803 | .ouvveveiereereereisesneiessienens | e 8,162,803
. Cost of cash equIVaIENES ACQUIFET..........cccveveuierieiciesee ettt b s sssnnes | seesssssssssssessesenas 13,823,205 [ ..o | e 13,823,205

o ACCTUAL Of QISCOUNL........oocveieitce ettt

. Unrealized valuation increase (decrease)

. Total gain (I0SS) ON AISPOSAIS........ccvurercieriieieiierise ettt sees

. Deduct consideration received 0N diSPOSAIS..........c.ceweruurireeeenerneineessineieesnseseesessssessesessesssesessesssssseenas

. Deduct amortization Of PrEMIUM..........cc.ccuiveveieeisee ettt sees e

. Total foreign exchange change in book/adjusted carrying ValUe...........c.ccoeueeneeeeneeneuneeneeneineneineenns

. Deduct current year's other than temporary impairment recognized............ccoccocevevvereeneeseereeserenenn.

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........cc.ceccvrrververienns | coververierseireiieninns 21,986,008 | ....oovverereieieiee e (0} IO 21,986,008
. Deduct total nonadmitted @MOUNES............cccveviuieeieicictecee ettt ses e ssesenses | ersssesessesssssesesessossesesssssnenee | sosrossesessssssssessessssensesssssnsesses | oorerssssessessssssessesensessessssasssnsne
Statement value at end of current period (Ling 10 MiNUS LINE 11).......oviivoiiieriieiciieecresiesesiesisniines | seresressesssssnsessenes 21,986,008 | ....cooooriieiieisecisieeas (L 21,986,008

a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06
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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
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |[Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Royalton 6001 LTD... [ oo | Broadview Heights.... | OH... | e L. 565,477 125,000
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............coccoviiiiiinionnnisisnnns 565,477 0 0 ...125,000
3999999. Subtotal - Unaffiliated 565,477 0 0 ...125,000
4199999. Totals 565,477 0 0 125,000
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1

CUSIP
Identification

Name or Description

Location

3

City

4

State

5

Name of Vendor
or General Partner

6
Date
Originally
Acquired

7
Type
and
Strategy

8
Actual Cost
at Time of
Acquisition

9
Additional
Investment Made
After Acquisition

10

Amount of
Encumbrances

1
Percentage
of
Ownership

NONE




603

Annual Statement for the year 2011 of e F@mily Heritage Life Insurance Company of America

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 8

1 2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./AC.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Royalton 001 LTD.....c..oreririiriiiiiinnienississsisssnsesesenesnens | Broadview Heights...... |OH... | 04/14/2003 | 12/08/2011 | .......... 628,443 62,034 | ..o [ | s 125,000 | .oovienninniiens [ | s [V 125,000
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. [T [P 628,443 0 62,034 (O P 0] e 125,000 | .o (L I [ 0. 125,000
3999999. Subtotal - Unaffiliated 628443 | .......62,034 | oo 0 | 0. (X . (O [ ] EPSOOUOOOOO X 1 A [OOSR o ) [POOOOO 125,000
4199999. Totals ..628,443 0 62,034 0 | o0 | 000 125,000 | vicvriceec0 [0 | 0 | 125,000
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 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

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligation:

3128X4 UZ 2 |FEDERAL HOME LOAN MTG CORP.......cervvirirerneiersinsiersnissesnnens | erneen | oo [ coverrnnes 1 AFE | s 3,500,000 | ...... 111.964 | ..o, 3,918,740 | oo 3,500,000 | ..............3,500,000 |........... 5.625]......... 5.620 [MN...... | coovvrrrrnee 20,781 | covne 196,875 | 05/28/2009 | 11/23/2035
3128X4 UZ 2|FEDERAL HOME LOAN MTG CORRP........cccovevrmrirmerrmrererirnernerreneinees | SDut [ [ 1|.1FE| .. ....500,000 5.625]......... 5.620 | MN...... 05/28/2009 | 11/23/2035
3128X5 3C 0 |FEDERAL HOME LOAN MTG CORP. IO [ I 1|.1FE| .. . .1,000,000 458 6.000]......... 6.220 |AO...... 11/10/2008 | 04/16/2037
3128X6 FL 5|FEDERAL HOME LOAN MTG CORP - STRIPPED..........cccoomuvirerernens (@000 O 1| AFE] i 701,205 | e 17.657 | cooevecrirnns 882,850 | ....cocvvvees 5,000,000 | ......ccc.......866,135 | ...cccnee 52,002 | oooirierierineeinins | e | e | e 6.300 [ N/A..... [ oo | et 08/04/2008 | 07/13/2012
312902 LX 5|FEDERAL HOME LOAN MTG CORP - STRIPPED........ccccconmvunerrneinns @.... | WAFE] 1,752,000 e 53.811 ..2,421,495 4,500,000 83,293 | oo | e | e | oo 5.110 [N/A..... 04/27/2011 | 12/17/2029
313310 6V 0|FEDERAL FARM CREDIT BANK.......cociviiierineiierienisssinsiiesienes | ceveene A].1FE] ..............5,000,000 | ...... 102.789 | . ..5,139,450 | .. 15,000,000 | ..veereerree5,000,000 | oo | o [ e | e | e 4.980]......... 4.980 | JJ....... 123117 12/23/2010 | 01/03/2031
31331K T8 3 |FEDERAL FARM CREDIT BANK........cocovivieeirremerinerenieneneensnineens | wevinee | oo [ cerneeins 1|.1FE| ..............2,000,000 | ..... 100817 | oo 2,016,340 | ..oocvovnven. 2,000,000 | ..oovrernvene 2,000,000 | ooeevenrirerereerrnns [ e | e | | e 4.150 | ... 4.150 11/10/2011 | 11/16/2035
313370 E2 0|FEDERAL HOME LOAN BANK.......ccoiiimiiiiiriererineieresissiesissiseenins | vvene AFE| ...e...5,000,000 | ... 100.067 ..5,003,350 .5,000,000 205,000,000 [ oo [ | e [ | 4370 ......... 4.370 07/19/2010 | 08/05/2030
3133XG 6E 9| FEDERAL HOME LOAN BANK........ovvouivirrerririierierireseseesssiseniens | eveene .|..1FE| ..............5,389,000 | ...... 130.143 | . ..6,507,150 | .. .5,000,000 | ..............5,350,551 (16,145) 5.750 | ......... 5.060 07/06/2009 | 06/12/2026
3134A3 2N 5|FEDERAL HOME LOAN MTG CORP - STRIPPED.......cc.ccocenmeermvennes | @eee [ oo | cevvrirens AFE] 969,837 | . 56.687 | ....cocvvnne 1,299,266 | ....ooovveeeee 2,292,000 | ..oovrerneene 1,019,548 | ..o | cerreeineens A7 [ e | eevnererisenennees | e [ e 5.060 12/23/2010 | 03/15/2028
3134A3 2P 0|FEDERAL HOME LOAN MTG CORP - STRIPPED... | GAFE] 1,109,106 | .. 55.400 ..1,495,800 .2,700,000 ...1,168,716 ST137 | oo | v | eeenenisnineiens | oo 5.070 12/14/2010 | 09/15/2028
3134A3 2Q 8|FEDERAL HOME LOAN MTG CORP - STRIPPED... .|.FE| .. ..961,584 | ........ 54.307 | . ..1,299,023 12,392,000 | coooereennn 1,012,137 | s | e 49,357 [ oo | e | e [ e 5.060 12/21/2010 | 03/15/2029
3134A3 2R 6 |FEDERAL HOME LOAN MTG CORP - STRIPPED..........cccovervuvvvrnicres | @uere | oo [ vovervrnns AFE | 1,696,874 | ........ 52.768 | ..o 2,191,455 | ooovvnn 4,153,000 | ...coorrrenee 1,790,081 |........... 83,095 | oo [ | e | e 4.810 11/15/2010 | 09/15/2029
3134A4 AB 0|FEDERAL HOME LOAN MTG CORP - STRIPPED... .|.1FE| .. ...5,868,237 | ........ 49.800 ..7,545,696 281,739 [ oveverreerseiinnens | e | e | e 4.700 11/10/2010 | 03/15/2031
3134A4 CL 6|FEDERAL HOME LOAN MTG CORP - STRIPPED... .|.FE| .. 1,318,599 | ........ 52.768 | . ..1,626,837 81,150 | cvvurvrerieeineerieninns | e | ceeeeerinnenennns | e 4.540 10/27/2010 | 09/15/2029
3134A4 CN 2 |FEDERAL HOME LOAN MTG CORP - STRIPPED........c.ccocerueermrvnvie | @eee | oo | covrviriens AFE ] v 1,079,910 | ........ 50.836 | ...oooerennne 1,525,080 | ..............3,000,000 | .............1,131,768 |........... 51,858 | ovoeveerierieeininns | veerrniseienienses | eeeeninninenens | oo 5.270 02/02/2011 | 09/15/2030
3134A4 CP 7 |FEDERAL HOME LOAN MTG CORP - STRIPPED... .|.FE| .. 818,119 | ........ 49.800 21,017,414 | . 37844 | oo | e | e | s 4.510 09/13/2010 | 03/15/2031
3134A4 KY 9|FEDERAL HOME LOAN MTG CORP - STRIPPED... J|AFE| . LA1,738,790 | e 47.462| . 15,662,460 | ............ 12,322,648 521,367 [ oo [ eenniesienieeiinnes | e [ e 4.850 06/30/2011 | 07/15/2032
3134A4 NP 5|FEDERAL HOME LOAN MTG CORP - STRIPPED........c.ccoceorveemvenvis | @eee | oo | corvrriens AFE ] v 1,192,800 | ........ 53.310 | ovvererinne 1,599,300 | ..ovocrennee 3,000,000 | ..oovvernvne 1,238,113 [ oo | v 45,313 [ oo | e | [ 5.110 04/04/2011 | 07/15/2029
3134A4 NU 4 |FEDERAL HOME LOAN MTG CORP - STRIPPED... .| AFE| . ....1,066,200 | ........ 47.640 ..1,429,200 .3,000,000 ....1,093,542 27,382 | oo | e | e | s 5.100 06/29/2011 | 01/15/2032
3134A4 NV 2 |FEDERAL HOME LOAN MTG CORP - STRIPPED... .| AFE] .. ....2,806,615 | ........ 47.175] . ..3,788,153 | .. .8,030,000 | ..............2,872,037 85,423 | coovierieririenieiinnns e | e | e 5.060 07/21/2011 | 07/15/2032
3134G1 NW 0| FEDERAL HOME LOAN MTG CORP - STRIPPED........c.ccocomerrmernenes | @neee [ v [ cerverenne 1| AFE| 24,734,040 | ........ 24.863] ............ 26,354,780 | .......... 106,000,000 | ............ 26,193,198 | ..ovveverrerrecinenns | e 1,249,985 | ....ooverrineriieriinee | ceveneinseiseineninns | creneeseeineins | oo 4.950 10/28/2010 | 08/03/2040
3134G1 TJ 3 |FEDERAL HOME LOAN MTG CORP - STRIPPED..........cccovevrmvrerivnes | @uer [ o [ ovirinnne 1| AFE| 27,661,239 | ........ 26.902 | ...cooovn 26,902,000 .100,000,000 ..29,207,120 1,224,752 [ oo | e | | v 4.330 08/27/2010 | 09/24/2015
3134G1 TV 6|FEDERAL HOME LOAN MTG CORP - STRIPPED........c.cooovomeverveernenes | @neee [ oo [ cerverinne 1|..1FE 26,782,270 26.746 26,746,000 | ..........100,000,000 1,216,198 [ .oooceveeerrrerieriinee | vereneereniseieniens | ervneeseninennns | cevenens 4.440 09/01/2010 | 03/27/2039
3134G1 UN 2 |FEDERAL HOME LOAN MTG CORP - STRIPPED..........cccocvervvrerennes | @uer [ oo [ ovirinnne 1|..1FE 26,314,860 26.336 26,336,000 | .......... 100,000,000 1,211,335 [ oo | e | e | s 4.500 09/09/2010 | 03/28/2013
3134G1 ZX 5|FEDERAL HOME LOAN MTG CORP - STRIPPED A AFE] 5,338,143 22,233,000 256,311 ..5.030 11/10/2010 | 11/23/2040
3134G2 X8 0|FEDERAL HOME LOAN MTG CORP - STRIPPED........c.ccocomevemmermenes | @neee [ oo [ cerverenne 1|.1FE| .............5,156,001 | ........24.601 | ....cc0.0ucc 4,920,200 | ............20,000,000 | ..ccocorrrn5,203,461 [ oo | v AT460 [ oo | cevneiienineineenees | e [ e 4.570 09/29/2011 | 10/18/2012
31358D DC 5|FEDERAL NATIONAL MTG ASSOC - STRIPPED. .| AFE| . 19,210 | ovvvevververerveiiriiens [ e e | e 5.160 01/19/2011 | 05/15/2029
31358D DR 2 |FEDERAL NATIONAL MTG ASSOC - STRIPPED. WFE ..4,380,475 ..142,748 .5.270 03/30/2011 | 05/15/2030
31358D DS 0|FEDERAL NATIONAL MTG ASSOC - STRIPPED. .|.FE| .. ..8,078,240 298,229 [ ..o | e | e [ e 5.100 01/07/2011 | 11/15/2030
31358D JP 0 |FEDERAL NATIONAL MTG ASSOC - STRIPPED..........cccourvmerererernnns .| 1FE| .. .4,141,199 11,120,000 | .o 3,197,800 [ oo | v 152,304 | oooieerirernerireins [ e | e | oo 4.940 11/10/2010 | 07/15/2037
31359M Z4 8|FEDERAL NATIONAL MTG ASSOC..... LAFE] . ..5,878,015 .5,500,000 (71,045) 5.950 ..4.500 04/01/2009 | 11/07/2013
31359M Z4 8|FEDERAL NATIONAL MTG ASSOC..... JAFE] ..4,809,285 .4,500,000 (58,127) 5950 ......... 4.500 04/01/2009 | 11/07/2013
31359Y CZ 8|FEDERAL NATIONAL MTG ASSOC - STRIPPED. .|.1FE| .. . .4,794,012 .8,769,000 3,668,749 | .o [ v 171,496 | oo [ e | veveeseneesenes | cenveens 5.180 01/21/2011 | 01/15/2029
31359Y DB 0 |FEDERAL NATIONAL MTG ASSOC - STRIPPED. .| FE| .. 1,147,560 | ........ 52.986 | . ..1,589,580 | .. .3,000,000 | ..............1,205,204 57,844 | oooiveieeeriiniinns | e | e | oo 5.120 01/11/2011 | 01/15/2030
31359Y QG 5|FEDERAL NATIONAL MTG ASSOC - STRIPPED........c.ccoovmrerieirnnnns VAFE ] s 357,803 | ........ 50.144 | oo 510,967 | .coovvvvvees 1,019,000 | ..cvorvernnne 375,007 | .oovoreeereerreinnins | e 17,204 | oo [ | e | e 5.320 02/04/2011 | 01/15/2031
31359Y QJ 9 |FEDERAL NATIONAL MTG ASSOC - STRIPPED. .|.IFE| .. 1,126,621 | ... 46.712 ..1,503,659 .3,219,000 ...1,180,692 51,061 | oo | e | ceerneerineinennns | ceeeens 5.060 03/02/2011 | 01/15/2032
31359Y QK 6 |FEDERAL NATIONAL MTG ASSOC - STRIPPED. .| AFE| .. ..1,378,013 | ... 45.771 1,793,765 | .. 23,919,000 | ovreeern 1,426,175 [ oo [ e 45,102 [ v | e | e e 4.980 06/29/2011 | 07/15/2032
31359Y QL 4 |FEDERAL NATIONAL MTG ASSOC - STRIPPED........c.coocvumeererrnninne AFE ] 2,467,438 | ........ 44.385] ....ccoovnee. 3,259,634 | ...ccoovvnees 7,344,000 | ..oovverneene 2,551,886 |........... BAAAB | oo | e | e | s 5.080 06/14/2011 | 01/15/2033
31359Y QM 2 |FEDERAL NATIONAL MTG ASSOC - STRIPPED. .| AFE| . 1,139,000 | oo 361,043 [ o [ e 15,185 | oo [ | e | e 5.400 03/08/2011 | 07/15/2033
31359Y QN 0| FEDERAL NATIONAL MTG ASSOC - STRIPPED. CFE] .7,258,000 85,232 | covorveeverieeieieiens | cerveneieeniensiieniiens | v | s 4.800 06/14/2011| 01/15/2034
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31359Y QP 5|FEDERAL NATIONAL MTG ASSOC - STRIPPED........c.ccocumrereirnninns AFE] v 1,786,881 | ........ 41699 ..oovrernee 2,247,576 | ..ovvvrrnne 5,390,000 | ..oovrernvene 1,860,817 |........... 65,183 06/15/2011 | 07/15/2034
31359Y QQ 3 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.........ccovvrerniirirnnnns AFE | 2,104,630 | ........ 42730 coovrenn 2,834,708 | ...ccorene 6,634,000 | ....ccovreree 2,188,781 | ..ovvverervrvcrens | e 76,493 06/14/2011 | 01/15/2035
31359Y QR 1 |FEDERAL NATIONAL MTG ASSOC - AFE| . 846,394 | 41.838 2,783,000 | .oocovrerennn894,304 | i | e 42,107 11/05/2010 | 07/15/2035
31359Y QS 9 |FEDERAL NATIONAL MTG ASSOC - AFE | i 796,782 | 41.019 2,579,000 38,307 10/26/2010 | 01/15/2036
31359Y QT 7 |FEDERAL NATIONAL MTG ASSOC - AFE| ..813,555 | ........ 40.216 2,844,000 | ..ccoorerennn860,104 | oo | e 40,912 11/05/2010 | 07/15/2036
31359Y QU 4 |FEDERAL NATIONAL MTG ASSOC - LAFE] ..656,542 | ........ 37.531] ... 886,482 | .. 2,362,000 | ... 33,133 11/05/2010 | 01/15/2037
31364E BA 1 |FEDERAL NATIONAL MTG ASSOC - AFE] v 2,132,450 | ........ 58.009 | ....covrevene 2,900,450 | .ovvvernvene 5,000,000 | ...coovonece 2,240,583 | ..oovveerriecrinnns | s 108,133 12/20/2010 | 03/23/2028
3136F1 EQ 9|FEDERAL NATIONAL MTG ASSOC - AFE| LT115,318 | 49.789] .............9,4569,910 | ............19,000,000 | ......ccc.... 7,311,829 ...196,510 .. | 06/28/2011 | 03/17/2031
3136F3 LA 2|FEDERAL NATIONAL MTG ASSOC - AFE| 1,565,136 | . 44.201 1,655,485 72,056 . | 09/24/2010 | 10/03/2033
3136F8 JV 8| FEDERAL NATIONAL MTG ASSOC VAFE] 2,751,738 | 107.919 ..............2,860,933 | .............2,6561,000 | ............. 2,699,508 (19,898) 04/03/2009 | 04/02/2014
3136F8 QM 0| FEDERAL NATIONAL MTG ASSOC - AFE | 1,144,080 | 17.785] .............1,422,800 | ..............8,000,000 | .............1,384,486 | ....ocovreriirirrircrs | cerreireris 78,846 09/18/2008 | 07/30/2012
3136FP GG 6| FEDERAL NATIONAL MTG ASSOC .IFE] ............10,000,000 | ...... 100.165 ... 08/27/2010 | 09/23/2030
3136FT AX 7|FEDERAL NATIONAL MTG ASSOC .IFE] ..............3,000,000 | ...... 100.755 ... 10/05/2011 | 10/24/2031
3136FT GT 0|FEDERAL NATIONAL MTG ASSOC. AFE| .en.l.2,000,000 | .. 101.002| ... 10/17/2011 | 11/07/2031
3136FT TP 4|FEDERAL NATIONAL MTG ASSOC JFE ..............1,000,000 | ...... 101.076 | ... 11/29/2011 | 12/19/2031
3136FT WC 9|FEDERAL NATIONAL MTG ASSOC. AFE| 7,995,000 | .. 100.909| ... 1 .| 12/13/2011 | 12/26/2031
31398A Y8 9|FEDERAL NATIONAL MTG ASSOC - 22.805 2,866,730 07/13/2010 | 02/10/2018
912810 EM 6|US TREASURY BONDS (1,271) 02/13/1997 | 08/15/2022
912810 EM 6|US TREASURY BONDS (1,271) 02/13/1997 | 08/15/2022
912810 FF 0|US TREASURY BONDS (577) 12/21/2004 | 11/15/2028
912833 DC 1|US TREASURY STRIPS.........cccoomrmrmrmrrernnnerernnneererneissnssnenisnine | @eeee [ | cvvvereenes | v [ iiii..861,385 | ........99.937 | ..............5,696,409 | ..............5,700,000 | ............5,409,991 | .cooovmimirmnrrnrns | s 435,452 02/02/1990 | 08/15/2012
912833 DG 2|US TREASURY STRIPS .| 07/12/1994 | 08/15/2014
912833 JZ 4|US TREASURY STRIPS .. | 01/29/1992 | 11/15/2012
912833 KA 7|US TREASURY STRIPS @.... . .. | 09/22/1992 | 05/15/2013
912833 KD 1|US TREASURY STRIPS @.... 535,100 1,977,500 1,624,327 .| 09/04/1996 | 11/15/2014
912833 KF 6|US TREASURY STRIPS @ [ o [ [ | 869,330 | .......97.585| ..ccoovvrnee. 3,415,475 2,642,857 .. | 09/04/1996 | 11/15/2015
912833 KK 5|US TREASURY STRIPS @.... 432,281 1,793,100 .. | 09/04/1996 | 11/15/2016
912833 KK 5|US TREASURY STRIPS @SD| .. [ o | e [ s 144,094 | .......95.632 ..oovvrrrrinnn 597,700 . . | 09/04/1996 | 11/15/2016
912833 KM 1|US TREASURY STRIPS [0 R OO [ 371,334 | .......94.554 | .............. 2,552,958 | ............2,700,000 | ..o LTTATA3 | e | v 133,575 01/29/1992 | 05/15/2017
912833 KN 9|US TREASURY STRIPS @.... 442,740 1,879,520 1,341,478 91,985 .. | 05/23/1996 | 08/15/2017
912833 KT 6|US TREASURY STRIPS @ [ [ [ | 1,283,703 | .......90.828 | .....cocou... 6,176,304 4,217,274 283,070 .| 02/27/1997 | 11/15/2018
912833 KT 6|US TREASURY STRIPS @ ..1563,593 635,796 ...700,000 29,208 .. | 02/27/1997 | 11/15/2018
912833 KV 1|US TREASURY STRIPS @.... 1,672,745 . ...5,363,400 | .. 6,000,000 | ... . 233,026 .| 08/06/1999 | 05/15/2019
912833 KX 7|US TREASURY STRIPS @ [ [ [ | e 885,173 | .......87.953| .cooovvrnnnn. 5,716,945 | ..cccovvrne. 6,500,000 | ...covvrenee 3,499,102 |......co... 264,582 07/12/1994 | 11/15/2019
912833 KY 5|US TREASURY STRIPS @ | o [ [T | 2,038,532 | ......87.210 | .oovvrrnene 6,976,800 8,000,000 4,631,186 301,422 10/21/1999 | 02/15/2020
912833 LA 6|US TREASURY STRIPS @.... 600,342 3,848,895 4,500,000 2,284,347 | ..o | s 172,745 .. | 12/30/1994 | 08/15/2020
912833 LD 0|US TREASURY STRIPS @.... ...1,104,600 7,000,000 3,575,245 247,195 .. | 08/11/1995 | 05/15/2021
912833 LG 3|US TREASURY STRIPS @.... ...1,147,090 7,000,000 3,436,017 233,257 .| 05/23/1996 | 02/15/2022
912833 LL 2|US TREASURY STRIPS @.... ...1,294,400 3,664,259 248,419 . | 03/06/1997 | 02/15/2023
912833 LS 7|US TREASURY STRIPS @.... 1,718,764 ..3,731,449 229,010 10/04/1999 | 08/15/2024
912833 LS 7|US TREASURY STRIPS @ ..41,416 . . 145,842 5,518 . | 10/04/1999 | 08/15/2024
912833 LW 8|US TREASURY STRIPS (@000 [ (RTINS I L I 1,459,367 | ........ 70.085| ...ooerennee 5,536,715 | .coovvvrs 7,900,000 | ..oocvernvne 3,217,134 | ..o 205,321 01/03/2000 | 08/15/2025
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912833 LW 8|US TREASURY STRIPS ..203,203 | ........ 70.085 770,935 | .. .1,100,000 ...447,955 28,589 | oo e | eresiienenisnnes | s 6.700 | N/A..... 01/03/2000 | 08/15/2025
0199999. U.S. Government - Issuer Obligation 325,572,096 | ... XXX........ . 424,747,433 | ......1,078,555,000 | ... 378,527,088 | ....cooveeiineen0 | e 15,288,728 0 XXX XXX XXX [ e 577,035 | .......2,152,508 |..... XXXoooot [ e XXX......
0599999. Total - U.S. GOVEIMMENL........cvviieiirririssiisssrisnsssnsensssesssnsssnssensnes 325,572,096 | ... XXX.ooroee | corinenns 424,747,433 | ...... 1,078,555,000 | .......... 378,527,088 | ....coovreniriininnd 0. 15,288,728 0 XXX XXX XXX | s 577,035 | .........2,152,508 |..... XXXeoooe [ o XXX......
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
20772 AB  8|CONNECTICUT STATE (TAXABLE)........cocorermrrmerirereneernnninsrnenins | eevnee [ oo [ eerveiins T AFE] s 503,725 | ...... 117.095 | oo 585,475 | ..ooorvrereene 500,000 | ..coovrernene 503,578 |........... (119) 5305 ......... 5.240 [AO...... 10/06/2010 | 10/01/2030
20772 AC 6 |CONNECTICUT STATE (TAXABLE)........covunerermrrmerieeeseerssninseinerinns | eeveee [ oo [ cerveiins 1|.1FE| .. ..495945 | ..... 106.944 534,720 ....500,000 496,128 158 5.090]......... 5.160 [AO...... 10/20/2010 | 10/01/2030
57582P WH 9 [ COMMONWEALTH OF MASSACHUSETTS (TAXABLE)........ccoccceurene | vovivee [ oo [ cerrriis 1|.1FE| .. ..522,829 | ...... 106.041 | . .530,205 ....500,000 | ... 522,824 | ..ooveireeiicirenns [ e (5) [ cernevrrreerierirnneinne | e | e 4500 ......... 4,140 |FA....... 12/22/2011 | 08/01/2031
605580 4W 6| MISSISSIPPI STATE (TAXABLE).......cocsvveeereersrnmerierisessensssessennns | eovvees | e [ wevereens T AFE ] e, 505,000 | ..... 112593 | oo 562,965 | ...oovvvernenne 500,000 | ..coorerernene 504,636 |........... (364) 6.089]......... 5.930 [AO...... 02/07/2011 | 10/01/2019
70914P NE 8| COMMONWEALTH OF PENNSYLVANIA (TAXABLE)........cocovvvirerne | ervves | oo [ eorerrnnns 1 AFE| 994,200 | ... 108.892 | . .1,000,000 196 5.350 | ..o 5.400 | MN...... 07/08/2010 | 05/01/2030
70914P PQ 9| COMMONWEALTH OF PENNSYLVANIA (TAXABLE).......ccccovevmerrnee | werivee [ oo [ cerveris 1|.1FE| .. ..499,895 | ...... 112.349 | . ....500,000 30 5.850]........ 5.850|JJ....... 12/16/2010 | 07/15/2030
76222R  HT 2| RHODE ISLAND STATE (TAXABLE)........csvcuieierineieeiseinseinseisneriins | veees | oo | cevieeens 1| AFE | s 557,105 | ...... 112.966 | ..oocvvvrrrnes 564,830 | .................500,000 | .................556,653 | ........... (452) 6.098]......... 4.440|A0...... 11/29/2011 | 04/01/2020
880541 QX 8| TENNESSEE STATE (TAXABLE) [SSSTITPUSPOTRSTORPURRTOSPUREN IOPPPONR VR IPPORIOON 1|.1FE| .. ...400,400 | ...... 103433 | . 13,732 | 400,000 [ ooiinni400,383 [ oo | e (17) [ e | e [ e 4.182] ......... 4170 |FA....... 10/12/2011 | 08/01/2031
882722 K6 7|TEXAS PUBLIC FINANCE AUTHORITY (TAXABLE)........ccouuvensernnnnns | eovneee [ [eonnrnnns 1].1FE]| .. ...400,400 | ...... 109.017] . 436,068 5116 ... 5.100 | AO...... . . 08/02/2011 | 10/01/2021
1199999. U.S. States, Territories & Possessions - Issuer Obligations..........cccovicniiinincne | v 4,879,499 | .. XXX.ioooor | v 5,278,660 | ..............4,800,000 | ...........4,879,036 [ ....cccccoourirrnnad 0 (573) 0 XXX XXX XXX | e 71,043 | ... 149,735 | ..... XXX.ooo | e XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). .. S [P 4,879,499 | .. XXX.ooooor | v 5,278,660 | ..............4,800,000 | ............4,879,036 | ....c.cccooerrrrnnd 0 (573) 0 XXX XXX XX [ e 71,043 | oo 149,735 | ..... XXX [ XXX......
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
006449 CV 2| ADAMS COLORADO........ovvmmrmmrimreneriessiessesssesssssesssssssssesseseseeens (@000 I T AFE] o, 643,530 | ........ 54.469 | .....ocvvunn. 817,035 | .oovovvvrrees 1,500,000 | ...coorvernnne 793,99 |........... 33,891 02/28/2007 | 12/15/2017
006536 ND 4| ADDISON ILLINOIS (TAXABLE).........ccoovrmrirerirrrrseresrisrsessessiessienns | cvveees VAFE] s 535,000 | ...... 103.663 | ....cvvvrrnes 554,597 ....535,000 ...535,000 5.300 08/17/2010 | 12/15/2030
010824 GS 3|ALAMEDA CALIFORNIA........ @.... .| .1FE 744,982 55.978 ...887,251 | .. 11,585,000 | ... 914,982 | | e 42,387 08/28/2007 | 08/01/2023
03667P CX 8 ANTELOPE CALIFORNIA.........cocouivmerinriierieniseeseeessssesieneseseseeans (@00 I T AFE ] s 353,420 | ........ A2.797 | oo 427,970 | oo 1,000,000 | ..ocoorvernens 438,645 |......... 21,493 08/31/2007 | 08/01/2017
073545 LW 3| BEACHWOOD OHIO (TAXABLE)........coooeerrienerierineesseienissiseninene | eovneen | e [ eeeereens 1|.1FE| .. ...234,255 ....230,000 ...233,890 (327) 5.400 10/27/2010 | 12/01/2019
090874 FP  8|BIRDVILLE TEXAS.......cooviiiimriiiririreiieiissiisesiessesessssssssesssiesisenes (@00 O 1|.1FE| .. 1,046,547 . .2,010,000 1,275,169 53,803 05/22/2007 | 02/15/2017
09088R VL 7 |BIRMINGHAM ALABAMA (TAXABLE)........cooumerieernmernrinnerinsesnnineens | eeeee | oo | cervneens 1|.1FE| .............1,019,852 | .....116.754 | ............. 1,173,378 | .............. 1,005,000 | ..............1,018,895 |........... (957) 6.600 01/19/2011 | 08/01/2020
097552 PA  5[BOLINGBROOK ILLINOIS........cccoorrrrrrrinee (@50 I [ 1[.1FE| .. .649,631 11,125,000 31,244 07/05/2006 | 01/01/2015
127109 MQ 6| CABRILLO CALIFORNIA (@00 O 1|.1FE| .. .906,275 .2,500,000 | ooovreennnn 1,097,127 | s | e 49,087 04/27/2007 | 08/01/2017
137087 JY 9| CANAL WINCHESTER OHIO @.... .| AFE| . .336,512 1,840,000 [ .oovirennn 355,141 | i | e 15,800 07/13/2005 | 12/01/2030
150429 WR 5| CEDAR HILL TEXAS... @.... A AFE] .643,940 .1,000,000 589,269 . 26,200 06/14/2005 | 08/15/2015
151847 DJ 6|CENTER UNIFIED CALIFORNIA. | @ | e | e 1|.2FE| .. ...835,740 .922,560 .2,000,000 | coovverneene 1,037,586 [ ..ovvreeercrrreinenis | cerrerinenns 48,937 07/03/2007 | 08/01/2025
15722T DF 5|CHABOT CALIFORNIA............. (@59 I [ 1]..1FE 461,840 ....528,270 .1,000,000 555,685 23,668 09/26/2007 | 08/01/2016
15722T DH 1|CHABOT-LAS POSITAS CALIFORNIA.. L @.... WAFE 616,194 .1,350,000 652,322 31,736 11/15/2007 | 08/01/2026
167484 QT 4| CHICAGO ILLINOIS @.... .|.1FE| .. 719,168 .1,600,000 34,452 09/06/2007 | 01/01/2028
167501 UP 8| CHICAGO ILLINOIS.........covvvrreerierirrirssiesrissiesiienes @.... .| 1FE| .. .1,000,000 30,105 07/13/2006 | 12/01/2020
172217 HE 4| CINCINNATI OHIO (TAXABLE) A AFE] . .1,000,000 (1,497) 07/15/2010 | 06/01/2020
199491 2U 4| COLUMBUS OHIO (TAXABLE)........ccoviurmeiierireniiessiisnisessissesssssnnes | censee | oo | veverenens 1|.1FE| .. 12/15/2010 | 06/01/2029
215723 HX 8|COOK COUNTY ILLINOIS @.... .|.2FE| .. 02/05/2007 | 12/01/2020
220147 W6 5|CORPUS CHRISTI SCH DIST TEXAS (TAXABLE)........cocovvrieimiveirnns [ rrere A1AFE] . ....500,000 . 6.124 12/21/2011 | 08/15/2020
223093 PZ 2|COVINA-VALLEY CALIFORNIA...... @ | | e 1|..1FE 381,115 | oo 875,000 | ..ovvvrrernid28,294 | i | e 19,959 09/21/2007 | 08/01/2019
223093 QB 4|COVINA-VALLEY CALIFORNIA...... . | @ | [ 1|.1FE| .. .227,250 ....600,000 ...260,889 .12,450 09/20/2007 | 08/01/2019
230593 AA 3| CUMBERLAND CNTY NORTH CAROLINA (TAXABLE)........ccccovuveres [ woviee [ [rvirinnne 1[.1FE| .. 571,080 | .. ....500,000 | ... ...500,412 6.100 01/13/2011| 11/01/2020
235218 L6 9|DALLAS TEXAS (TAXABLE) (@000 [ VAFE ] s 448,450 545270 | .cooovvvrnees 1,000,000 | ..ocoorverneens 481,017 08/19/2010 | 02/15/2026
235218 L9 3|DALLAS TEXAS (TAXABLE) @.... .| .IFE| .. ...378,450 .1,000,000 ...394,941 03/15/2011 | 02/15/2029
249164 LJ 1|DENVER COLORADO (TAXABLE)..........cccmirumerierrineineerseiserinerinnes | ceveee CFE] 1,019,110 .1,000,000 1,017,000 (1,501) 5.650 06/28/2010 | 08/01/2020
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266705 C2 6|DURHAM COUNTY NORTH CAROLINA (TAXABLE).........cooceumeimerns [ eovveen e [ veirens 1|.1FE| .. .546,295 ...500,000 ...(45) 5.234|........ 5.220 10/28/2010 | 11/01/2020
293443 TX  5[ENNIS TEXAS.....cooovivrvrrieneriernnirernsissiennssssssnssensssssesensssssssesssesens | @ueee [ [ covernnens 1|.1FE| .. X .501,920 .1,000,000 21,969 | oo v | | e 4.700 02/06/2007 | 08/15/2027
346622 7X 5|FORSYTH COUNTY NORTH CAROLINA (TAXABLE)........ccovevererernees [ vorvren e [ erveriens 1|.1FE| .............1,001,000 | ...... 108.560 ..1,085,600 11,000,000 | oooereenrnn 1,000,942 | oo | s (58) 5.166 | ......... 5.150 08/18/2010 | 04/01/2020
353172 3Y 3| FRANKLIN COUNTY OHIO (TAXABLE)........cocomrrvmrireriereneernseinees | v e [ errirens 1|.1FE| .................500,000 | ...... 111.583 557,915 | .. ....500,000 | ... 5.600]......... 5.600 11/22/2010 | 12/01/2030
358802 WE 2| FRISCO TEXAS.......ciiimrimiriiriieieniesisssesessssssessessesssssssssssesinens (@000 [ VAFE] 389,730 1 ........38.688 ] .................580,320 | ....cccoonee 1,500,000 | ..ocoorvernnne 529,388 |........... 24,895 | ..o | e | e | s 4.870 08/03/2005 | 08/15/2033
364190 U6 3|GALVESTON TEXAS. @.... .|.1FE| .. 1,515,000 | oo 976,829 | s | e A1,603 [ oo | e | e [ e 4.400 05/23/2007 | 02/01/2022
364190 U9 7|GALVESTON TEXAS. @.... .| AFE] .. . .1,250,000 | ... 31,133 | e | e | e | s 4.800 11/20/2007 | 02/01/2025
366658 NK 4| GARVEY CALIFORNIA (@000 [ .IFE 879 i 418790 | e 1,000,000 | ..ocvorvernens 494,523 |........... 21,849 | oo | e | e | s 4.570 09/24/2007 | 08/01/2027
447025 JS 7 |HUNTSVILLE ALABAMA (TAXABLE).........coovomremreineirenieesineesensnnnins | eovnees | e [ eerireens 1].1FE]| .................500,000 | ...... 107.941 .539,705 ....500,000 5.209]........ 5.200 09/02/2010 | 09/01/2032
46263R HE 8|IPS MULTI SCHOOL INDIANA (TAXABLE).........ccovvereermrenerrerinnnirens | vvvne | oo | verireeens 1|.1FE| .. ...483,835 | ...... 110.214 551,070 | .. . 551 5.731| s 6.040 01/20/2011 | 07/15/2029
483854 FT 7|KANE COOK & DUPAGE ILLINOIS (TAXABLE)........cocuueeernerenerneiens [ eovveen e [ eerirens 1| AFE | s 519,825 | ...... 110.707 | oo 553,535 | ..oveverireenns 500,000 | .....cccoe.... 517,978 | e (1,438) 5700 ......... 5.190 09/01/2010 | 12/15/2020
483854 FU 4|KANE COOK & DUPAGE ILLINOIS (TAXABLE).........cocvuevemmeenernerires [ roveres | e [ wveriens T AFE ] s 512,035 | ...... 104415 cooovvvvrrs 522,075 ....500,000 (822) 5700 ......... 5.380 09/13/2010 | 12/15/2020
484062 HH 0|KENDALL & KANE ILLINOIS. | @ | o | e 1|..1FE 508,270 65.938 ....659,380 | .. .1,000,000 29,065 | .ovouverrirerireerenins | e | s | e 4.600 06/14/2006 | 12/15/2013
484242 EZ 1| KANKAKEE & WILL ILLINOIS........oiiiiirieieninieissiersssssiesissisnene (@55 I AFE | 958,778 | ........ 56175 v 1,227,424 | .............. 2,185,000 | ..............1,232,006 |........... 55,926 | oooiveeiierieriiniinns | evenninninsieniens | evnnsnnninnnnns | s 4.700 08/03/2006 | 05/01/2024
494656 G4 7|KING & SNOHOMISH WASHINGTON (TAXABLE)........ccvevercernveinens [ v e [ wveriens 1|.1FE]| .................500,500 | ..... 109.234 .546,170 ....500,000 5.166 | ......... 5.150 09/15/2010 | 06/01/2020
49474E  4A 8| KING COUNTY WASHINGTON (TAXABLE)........ccorreerirerinerseinnne [ eovveen e [ e 1|.1FE]| .................300,300 | ...... 123.345 .370,035 | ..oiireerernnn300,000 [ oo 300,290 [ oo | e (10) 6.047]......... 6.030 11/16/2010 | 12/01/2030
495260 ZG 9| KING COUNTY WASHINGTON (TAXABLE)........ocvuirrerimrrnerncennnes [ eovveen | e [ evrriens 1| .AFE| oo . 527,765 | ... 105535 .................527,675 | .................500,000 | .................527,598 |........... (167) 5.056 | ......... 4.260 12/06/2011 | 06/01/2020
498062 KT 4 |KITSAP COUNTY WASHINGTON (TAXABLE).......cccseervremerrmrenenrnne [ wovvees | e [ evevrens 1|.1FE| .................500,500 | ..... 110448 | . 5.020]......... 5.010 10/15/2010 | 06/01/2029
508354 SF  5|LAKE COUNTY ILLINOIS (TAXABLE)........cccevurmrrrermrrrerrerinmrseerensnninsnes [ wvvnee [ [ vrirnnnne 1|.1FE| .. 5460 ......... 5.460 07/19/2010 | 12/15/2029
508759 HR 1|LAKE COUNTY ILLINOIS (@000 [ VAFE ] 13,180 | 71168 e 17,792 | 0025,000 | i 14,727 | B40 [ oo | s [ [ e 4.490 07/01/2009 | 12/01/2023
508759 HT 7|LAKE COUNTY ILLINOIS @.... .|.FE| .. 24,987 | oo | e | e | oo 4.490 07/01/2009 | 12/01/2023
514014 MC 0|LANCASTER COUNTY NEBRASKA (TAXABLE).........ccccovurvverernrirerns [ erene A|AFE] (3,382) 6.100 ] ......... 5.530 06/29/2010 | 07/15/2020
514040 YE 8|LANCASTER COUNTY PENNSYLVANIA (TAXABLE)......ccocooevermeermmne [ eovveen e [ wvrirens 1|.1FE| .................505,215 | ......104.940 | .................524,700 | .................500,000 | .................504,737 | ......... (404) 5473 ] ........ 5.330 10/01/2010 | 11/01/2020
521840 L2 2|LEANDER TEXAS......ccooooimiiimmiririneiiniiessnesisessssssssssssessssssssssesssss | @eees | oo [ onverenns 1|.1FE| .. 712,535 .1,310,000 31,973 | o e | e | s 4.800 05/25/2005 | 08/15/2015
521840 V4  7|LEANDER TEXAS.......cooooimirmrrrieiesresssessssssssssssssssssssssssssssssssssses | @even | oo | ensveenns 1|.1FE| .. .811,853 .1,320,000 35,328 | covorveerieeieeieiiiens | erveesissiensiensens | evveseessieni | s 4.830 06/07/2007 | 08/15/2020
528828 QL 3|LEWISVILLE TEXAS.....ccooviiimiiinrinnrineirseiinsiesnseniseesssssssssessssnnesnes | @eeee | oo [ onvereens 1|.1FE| .. .614,550 .1,000,000 26,740 | oo | e | s | s 4.820 12/10/2007 | 08/15/2023
528878 UM 1|LEXINGTON & RICHLAND SC (TAXABLE)... A AFE] 196 5.000 ..5.100 09/17/2010 | 03/01/2029
52908E SF 1 [LEXINGTON-FAYETTE KENTUCKY (TAXABLE)........ccovvvereremremerrnnns | eevinee [ oo [ corneiis 1|.1FE| .. 506 5450 ......... 5.590 07/08/2010 | 06/01/2030
533067 FS 8|LINCOLN CALIFORNIA... .|.IFE| .. 27874 | cooververeeinseinns | e | evnsesssineinns | oo 4.750 12/10/2007 | 08/01/2025
533067 FT 6|LINCOLN CALIFORNIA... WAFE 28,050 .4.790 12/10/2007 | 08/01/2026
537292 HS 6| LITTLE MIAMI OHIO........coiiiiiiniieniieiiseiseissiissisee s .|.1FE| .. 13,709 | vvoevieireieiienis [ | e | v 4.730 07/06/2007 | 12/01/2022
537292 HT 4|LITTLE MIAMI OHIO... .| 1FE| .. A7 [ s | e | e | e 4.760 07/06/2007 | 12/01/2023
537292 HU 1|LITTLE MIAMI OHIO LAFE] . 49,421 ..4.600 12/07/2007 | 12/01/2024
539158 GA 7 |LIVINGSTON NEW JERSEY (TAXABLE).........ccocrmvvirmmrneiernersnirernnes [ evene LAFE] . (320) 5450 ......... 5.290 08/04/2010 | 07/15/2020
542411 DJ 9|LONG BEACH CALIFORNIA @.... .|.1FE| .. . . 59,341 | covorerersrierieienns [ e | ereesienseninnes | e 4.580 12/05/2007 | 05/01/2025
562333 FY 5|MANCHESTER NEW HAMPSHIRE (TAXABLE)........ccccosimervriniirninees [ rvere A|AFE] 552,090 | .. ....500,000 (137) 5.500]......... 5.450 12/02/2010 | 07/01/2020
564377 6F 1|MANSFIELD TEXAS (TAXABLE)........ [SSSTTRUSTORTRTOOPRN ISPRURPRN DU ORI 1|..1FE 505,950 505,950 | ovovuiiiinnes 500,000 | ..vvrerrerrn505,950 | oo | e [ e | e | e 46481 ........ 4.480 12/22/2011 | 02/15/2021
567288 RZ 0|MARICOPA COUNTY USD ARIZONA (TAXABLE)........ccocomermmrermernens [ eovvee e [ rvrirens 1|.1FE| .. 1,014,750 ....825,000 (1,561) 6.409]......... 4.560 09/27/2011| 07/01/2030
586145 WQ 3| MEMPHIS TENNESSEE (TAXABLE).........ccovvivieinriesiinsienisniennes | eveeen | e [ oneirenns 1|.1FE| .. ...844,508 . ....830,000 (350) 5.942|......... 5.800 07/08/2010 | 07/01/2032
586596 BR 8| MENDOCINO CALIFORNIA (@000 [ IFE 305 o 446,253 | e 1,165,000 | .................554,258 |........... 24,280 | oo | e | e | s 4.530 05/30/2007 | 08/01/2028
630360 DX 0|NAPA VALLEY CALIFORNIA.... (@00 I 1| AFE] 319,020 | oo 35.574 .355,740 21,000,000 | covvvireennn 393,427 [ oo [ e 18,780 | .vvvveeveeerveicviens [ v [ | e 4.950 09/13/2007 | 08/01/2017
645002 VG 8| NEW HAVEN CALIFORNIA........cccoirirrimiriirnerierieriseessesseseeniens (@00 O 1|.1FE| .................629,863 | ........ 68.369 .854,613 .1,250,000 38,854 | oo | e | e | s 4.870 04/28/2006 | 08/01/2020
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671579 UD 0|OAK PARK ILLINOIS.. @ | [ 1|.1FE| .. 445,050 .1,000,000 20,060 | evouvenrierirneirieeinns | e | e | oo 4.570 10/12/2006 | 05/01/2016
682745 V9 2[ONONDAGA NEW YORK (TAXABLE JUVRN IUURTOTR IO RPO 1|.1FE| .. 794,298 (614) 5.900 ] ......... 5.700 06/25/2010 | 06/15/2019
68825E V3 0 OSHKOSH WISCONSIN (TAXABLE).........covvereerrererierierineenseniseens | eevinee oo [ cerneeins 1|.1FE| .. 629,292 5.100]......... 5.100 08/12/2010 | 08/01/2029
696089 YR 6| PALATINE ILLINOIS (TAXABLE)........cocomivrrrimrirrirneiseiseriseseennnns | evnees | e [ eeeireens 1|.1FE| .. .564,540 . (215) 5.800].......... 5.690 08/10/2010 | 12/01/2020
752147 FH 6|RANCHO SANTIAGO CALIFORNIA.........ccommrinirierierererireneeisniens (@000 [ FE 483414 | ... 1,150,000 | ...cvorvernnne 551,164 |........... 25,277 | coovevverirereneenseions | eeeisniseiseriensnnes | eeenenissinenins | oo 4.750 11/07/2007 | 09/01/2027
76541V HL 4 [RICHMOND VIRGINIA (TAXABLE).......cooseverereeremrierieeessesessssnsies | evveene oo | coveriins 1|.1FE| .. .554,305 | .. ....500,000 5270 ......... 5.270 11/03/2010 | 11/01/2029
771588 RV 4|ROCHESTER MINNESOTA (TAXABLE)........cccoevimrvireriiinrinerireriinne [ woveees e [ everiens 1|.1FE| .. 539,740 | .. ....500,000 | ... 5.000]......... 5.000 09/21/2010 | 02/01/2033
774217 4W 0| ROCKVILLE MARYLAND (TAXABLE).........cccieemerrrrrmneriersneenennnennes | eovveen | e [ wverinens 1|..1FE 509,465 | .....covvernene 500,000 | ..coorevernenns 498,131 | .o 11 | e [ e | e 4375 ......... 4.400 10/26/2011 | 06/01/2036
774829 HD 0|ROCKY RIVER OHIO (TAXABLE).........coooivereirnienerieriesenenssssisneinas | evnees | e [ onrireens 1|.1FE| .. ...250,250 275,473 5.582 ] ......... 5.560 09/15/2010 | 12/01/2020
796237 VS 1|SAN ANTONIO TEXAS (TAXABLE) s | e | oo | eeveeins 1|.1FE| .. .. 778,433 873,608 | .. ...750,000 (2,255) 5.838]......... 5.340 06/29/2010 | 08/01/2020
800851 LJ 4| SANGER CALIFORNIA.......coooiiiiiieieireiieetesiiess e isessssisessenienes (@000 [ AFE ] v 1,211,800 | ........ 34.243| ... 1,249,870 | ..cooovvrennee 3,650,000 | ..............1,542,471 |.......... 89,862 | ..vuuvverirerineirieniins | e | e | e 4.680 10/11/2006 | 08/01/2030
802385 FS 8|SANTA MONICA CALIFORNIA (@00 O 1|.1FE]| .................566,580 | ........ 69.356 .693,560 .1,000,000 28,267 | covoevecrierinreiineiens | e | e | e 4.300 09/26/2007 | 08/01/2015
802385 FU 3|SANTA MONICA CALIFORNIA (@00 O 1|.1FE| .. . 613,780 | .. .1,000,000 26,073 | oo | e | e | s 4.400 11/02/2007 | 08/01/2015
802385 FV 1|SANTA MONICA CALIFORNIA (@50 I [ T AFE | e 709,847 | ........ 57.883| oo 955,070 | ..oovvrreees 1,650,000 | .ovvvverrrrr 936,486 | oo | i A4,890 [ ..o | e | e [ e 4.950 04/26/2006 | 08/01/2023
806640 QW 1|SCHERTZ TEXAS @ | [ 1|..1FE 423,490 52.121 ....521,210 .1,000,000 21172 | oo | e | e | s 4.250 05/17/2007 | 02/01/2015
809554 QG 6|SCOTT COUNTY MINNESOTA (TAXABLE) JUTOR [FPPOOPRN (O PR T AFE | 676,624 | ...... 111.866 | ..oocvvrirnes 743,909 | .. ....665,000 | ... (927) 6.000]......... 5.740 11/19/2010 | 02/01/2020
848644 R3 6| SPOKANE COUNTY WASHINGTON (TAXABLE)........ccovceemvenerienrnes [ evveen e [ wveriens T AFE] o, 500,500 | ..... 103.642 | ..o 518,210 | .oovvevernene 500,000 | ...covvrernene 500,500 |........... 5.010| oo 4.990 08/25/2010 | 12/01/2020
849067 R5 4|SPOKANE WASHINGTON (TAXABLE)........corereereeerenererineenenes | wovvees | e [ wevevrens 1| AFE| oo 250,250 | ... 112104 | . .280,260 10250,000 | covovrirerrenni 250,218 [ oo [ e (32) 6.131......... 6.110 12/14/2010 | 12/01/2020
916507 KT 2|UPPER ST CLAIR TWP PA (TAXABLE)........cocomiivmrimrenneiseieniiensirens [ coveeen | e [ onrirens 1|.1FE| .. 542,700 | .. ....500,000 | ... 390 5.986]......... 6.260 02/04/2011 | 07/15/2034
930336 GT 3| WADSWORTH OHIO (TAXABLE).........cccoirririerirerereensnisersserieesnee | eovveen | e [ wevereens 1|..1FE 525,610 | ..coovevernene 500,000 | ...coovvernene 500,000 |........... 5770 | c.ouuc.. 5.770 10/08/2010 | 12/01/2032
960470 JC 7| WESTLAKE OHIO (TAXABLE)........ccootiimiiiniierinririicssissiiesisninins [ coveeie | [ e 1|.1FE| .. .551,080 5.628]......... 5.610 08/11/2010 | 12/01/2020
964559 NP 9| WHITE SETTLEMENT TEXAS... v | @ [ e [ 1|.1FE| .. . 295,220 | ..ooveeireeernna 755,000 [ oviiiiennen289,756 [ oo | e 13,626 | ..vveveeeviererienis [ | e | e 4.870 07/11/2005 | 08/15/2015
969078 NK 6| WILL COUNTY ILLINOIS.......ccosvrerrrerrrerreniseinerineinenssensseessenennes | @eees [ o [ woveeeneeens AFE ] s 488,900 | ........ 57.850 | .vvvrrirnne 578,500 | ..............1,000,000 | .................587,202 | ........... 25,833 | oo | e | s | oo 4.550 11/30/2007 | 11/01/2023
97217P  BJ 7 |WILSON COUNTY TENNESSEE (TAXABLE).........cccrvvimrrerrmrivervnnens | wvvvees | oo [ eorerrnnns T AFE | s 531,570 | ...... 106.345 | ..ovocrvrrnes 531,725 ....500,000 (153) 5.400]......... 4.470 12/08/2011 | 04/01/2020
983068 XD 4|WYLIE TEXAS.......cccce.n. (@00 O 1|..1FE 372,170 53.284 ....532,840 .1,000,000 23,781 | cooereererineeneniens | veersnineienienses | e | s 4.870 07/22/2005 | 08/15/2015
988176 BQ 5| YUBA CALIFORNIA (@0 I TAFE] e, 574,605 32,248 | oo [ [ | 4.700 05/31/2007 | 08/01/2017
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations 53,074,431 ..59,403,673 1,470,366 0 0 XXX [XXX 1,295,674
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: s 53,074,431 Y I R reennnnD9,403,673 1,470,366 0 0 XXX XXX | e 354,803 | 1,295,674
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
101434 AU 2|BOULDER COLORADO (TAXABLE) A|AFE] .523,045 5.000 ..5.000 09/22/2010 | 10/01/2030
16639E AU 8| CHESTERFIELD COUNTY VIRGINIA (TAXABLE).......c.cocoiemivernirens | vrvee | oo | vervinns 1|.1FE| .. 524,440 5.265] ......... 5.260 09/24/2010 | 01/01/2030
407287 KP 5|HAMILTON COUNTY OHIO. .| 1FE| .. 607,075 | .ooeeereer 1,250,000 | cooiviiirennn820,394 [ oo | e 88B3 | i [ | e | oo 4.750 04/12/2005 | 12/01/2026
407288 XX 2|HAMILTON COUNTY OHIO (TAXABLE) A|AFE] . .538,670 5.270 ..5.250 10/15/2010 | 12/01/2020
432347 LQ 3|HILLSBOROUGH COUNTY FLORIDA (TAXABLE).........ccoevvverervnennens [ wrviee [ [ rvirnnnne 1.AFE| ..cccon....... 497,520 | ...... 106.816 | . .534,080 5.300 ... 5.340 10/21/2010 | 08/01/2029
485429 DB 7|KANSAS STATE (TAXABLE)........... . e e ] e 1|.1FE| .. ...250,250 | ...... 114635 . .286,588 250,250 5.945] ......... 5.920 12/02/2010 | 03/01/2020
560459 5F 2| MAINE MUNICIPAL BOND BANK (TAXABLE)........ccocovemivrernenerenins [ woniee [ [ rvirinnne 1|.1FE| .. ..533,010 | ...... 114.189 | . 570,945 | .. ....500,000 | ... 532,309 (701) 5.666|........ 5.090 05/16/2011 | 11/01/2034
618027 BW 5|MORRIS COUNTY NEW JERSEY (TAXABLE)........ccccomvvmerimeemrrirnnns [ evveen | oo [ overiens T AFE ] s 500,500 | ...... 102.567 | ..o 512,835 | oo 500,000 | ...covvrernvene 500,497 | ..o | s () [ cernerrermerierineeene | e | e 4.938]......... 4.920 12/08/2011 | 06/15/2021
658308 AA 9| NORTH CAROLINA TURNPIKE AUTH (TAXABLE)........cooorseeenrirneins [ evvee e [ e 1|.1FE| .. ...800,632 | ...... 105173 | . 841,384 | .. ....800,000 1.800,5971 | oo | i (22) 5.318] ......... 5.310 11/03/2010 | 01/01/2031
677659 U2 8|OHIO STATE WATER DEVELOPMENT (TAXABLE)........coccevrmvirervnens [eovree [ [ rririnnne 1|.1FE| .. ..302,436 | ...... 107.281] . .300,387 | .. ....280,000 | ... ...302,286 (150) 6.050.......... 4.880 12/01/2011 | 06/01/2020
67908P AZ 9|OKLAHOMA STATE (TAXABLE) JRSSURTTORTRSTONN VRO IO PO 1| AFE | s 1,000,000 | ..... 110548 | ..o 1,105,480 | ..ccoovvvennee 1,000,000 | ..cooovrennee 1,000,000 |........... 5.610......... 5.610 07/21/2010 | 07/01/2030
709144 JC 4| COMMONWEALTH OF PENNSYLVANIA (TAXABLE)........ccocvvrmrnees [ rren AFE | s 492,370 | ...... 102.746 | ..oovvvine. 513,730 ....500,000 39% 5250 ......... 5.400 09/24/2010 | 04/01/2027
724568 GD 6 |PITTSBURG CALIFORNIA @.... 1FE 633,105 38.895 ....583,425 .1,500,000 34,240 | oo [ e | e | e 4550 05/23/2007 | 08/01/2026
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Annual Statement for the year 2011 of e F@mily Heritage Life Insurance Company of America

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 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
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
745235 VT 5| COMMONWEALTH OF PUERTO RICO......ccovivrerireereieererirenieeinns | cevnee e | W2FE | 112,423 | L 101.473 | . .101,473 (1,895) 5.000]......... 3.030 [JJ....... ..5,000 | 06/03/2005 | 07/01/2012
74526Q XK 3 |PUERTO RICO ELECTRIC POWER AUTHORITY. El.....| .2FE]| .................438,308 | ...... 114196 | . 456,784 (3,225) 5250 (......... 4.070 | dJ....... .24,267 | 06/02/2010 | 07/01/2020
746189 QU 6|PURDUE UNIVERSITY INDIANA (TAXABLE).........cocvrmevmerrseerseriserns | cevvens [ [woveene 1| LIFE | iceee....500,500 | ... 112709 | . .563,545 5.184|........ 5170 [ J....... .15,696 | 11/05/2010 | 07/01/2030
746189 RM 3 |PURDUE UNIVERSITY INDIANA (TAXABLE)... . . ..200,200 | ...... 107.747 | . 215,494 | .. 5.955] ......... 5.940|JJ....... 12/02/2010 | 07/01/2020
762243 X9 9|RHODE ISLAND STATE (TAXABLE)... JSSSTURUORURSTO VPRIOPRN DO PO T AFE] s 500,000 | ..... 107.892 | cooocvvvrrrrs 539,460 | ....cocvernene 500,000 | ..vvverrerrn 500,000 | ooivonrirrirriririns | e [ e | e | e 6.386......... 6.380 [MN...... 11/16/2010 | 05/15/2029
795685 DW 3| SALT LAKE COUNTY UTAH (TAXABLE).......ccosvvumereerineirneineeinseinens | ceveee AFE ] 500,000 | ...... 105.330 | cooorvvrerns 526,650 ....500,000 5.100]......... 5.100 [ MN...... 10/20/2010 | 11/01/2032
882762 AT 4|TEXAS TURNPIKE SYSTEM @.... e 333,170 35.947 ...369,470 | .. 21,000,000 | ooovreeerreen 448,673 | s | e 19,949 | oo [ | e | 4.600 | N/A..... 06/10/2005 | 08/15/2029
91754R RZ 2| UTAH STATE BOARD REGENTS (TAXABLE)........c.couvumeerrernerierines | vveie | oo | vevireeens T AFE ] e, 507,865 | ..... 105.688 | ..o 528,440 | ....oovvernn. 500,000 | .................507,054 |........... (617) 5100 ......... 4.890 |AO..... | coevererereenne 6,375 | v 27,979 | 08/19/2010 | 10/01/2020
917565 GA 5[UTAH TRANSIT AUTHORITY....coovvnvrrrrrninrrerennerennnnnesnnsssnsnnens | @uoee [ [ ovirinnns 1|..1FE ...854,860 .2,000,000 | .ovrereennn 1,041,009 [ oo [ e 49,197 [ o | e | e [ e 4.900 [ N/A..... 11/29/2007 | 06/15/2017
917565 GD 9|UTAH TRANSIT AUTHORITY.... v | @ [ e [ 1|.1FE| .. ...370,480 . .1,000,000 20,611 | oo | e | e | s 4.740 |N/A..... 10/26/2007 | 06/15/2017
92812Q V3 8 |VIRGINIA HOUSING DEV AUTH (TAXABLE).......cccnmeeerrnmrerneriierirnee | wevinee oo [ eerneii 1| AFE | s 1,000,000 | .....101.276 | .............1,012,760 | .............. 1,000,000 | ..............1,000,000 |........... 5.251| . 5.250 [ JJ....... 11/17/2011| 01/01/2039
92812Q W8 6| VIRGINIA HOUSING DEV AUTH (TAXABLE)........cconivenrinrriveriverirnee | eevivee oo [ e 1|.1FE| ...cceeev......995,000 | ...... 102.062 | . .1,000,000 5.282]......... 5.330|MS...... 12/16/2011 | 03/01/2028
928172 WG 6| VIRGINIA STATE (TAXABLE).......coevireererieinerenerieseseesssisenssssns | eonsees | o | ovevrnens 1|.1FE| ..ccceev.....518,205 | ... 119.957 | . . ....500,000 (518) 5.900]........ 5.570 [FA....... 11/10/2010 | 08/01/2030
92818A EY 8|VIRGINIA RESOURCES AUTHORITY (TAXABLE)........cccovvvvrervninnnns | wrvees | oo [ eorerrnns TAFE] i 505,000 | ...... 102.39%4 | .o 511,970 | 500,000 | ..oovrereree 504,979 [ i [ e (21) ] cvvvererrrirererseiinns e | e 4353 ......... 4270 | MN...... 11/18/2011 | 11/01/2031
940093 Z4 2| WASHINGTON STATE UNIVERSITY (TAXABLE)........cccoomurmerirmrrnens [ eovveen | e [ wveriens 1|..1FE 1,060,000 | ...... 112.870 .1,000,000 (5,294) 6.314 ] ......... 5470 |AO...... 06/30/2010 | 10/01/2019
96005P AE 7 | WESTERVILLE OHIO (TAXABLE)........cooviverecierserseseiiesenieiiesenies | eviee | oo [ coveienns 1|.1FE| .. ...400,000 | ...... 108.754 . ....400,000 6.030......... 6.030 [JD....... 05/12/2011 | 12/01/2031
97689P X2 9 [WISCONSIN HSG & ECONOMIC DEV AUTH......coovvveeremrrierineernnnnns | vevvee oo [ cerveiis T AFE ] s 499,250 | ...... 100.852 | ...ccovveven.504,260 | oo 500,000 | .......c.........499,331 | ........... 81 5.100]......... 5.110 | MS...... 01/06/2011 | 09/01/2024
977123 ZJ 0| WISCONSIN STATE (TAXABLE)......... . IFE 500,000 | ...... 111.214] . ....500,000 5.700] ........ 5.700 | JJ....... 11/23/2010 | 07/01/2028
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations . ..16,758,259 | ... XXX........ . 18,023,690 | .. 0,680,000 | .......... 17,426,916 | ..o | i, 140,514 0 XXX XXX XXX... ..492,460 |..... XXXeooro [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........ccrweiienirnirsenissesssisssrssssssnssnens | sersserenns 16,758,259 | ... XXX.ooovwe | crrrrrinns 18,023,690 | ..oovvvnee 20,680,000 | .....ccce.. 17,426,916 | oo | i, 140,514 0 XXX XXX XXX | 207,575 | s 492,460 | ... XXXeoooe [ e XXX......
Totals
7799999. Total - ISSUET OBIIGAHONS. ......vveiveriresiristisiriesiii st nisnes | eresneees 400,284,285 | ... XXX.oovwoe | covvrinns 509,314,972 | ....... 1,192,775,000 | .......... 460,236,713 | ..o | s 16,899,035 0 XXX XXX XKoo [ e 1,210,456 | ......... 4,090,377 |..... LS XXX......
8399999, Grand TOtal = BONGS............cvuurerieeiiiieiieieeeeseeessise et sssnssnnnin | aresieeens 400,284,285 | ... XXX..oooooe | ovvrrns 509,314,972 | ....... 1,192,775,000 | .......... 460,236,713 | ...oooovvvivrrcrenn0 | s 16,899,035 0 XXX XXX XXX | e 1,210,456 | ........ 4,090,377 |..... XXX [ e XXX......
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Sch. D-Pt. 2-Sn. 1
NONE
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NONE
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Annual Statement for the year 2011 of e F@mily Heritage Life Insurance Company of America

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government

312902 LX 5|FEDERAL HOME LOAN MTG CORP - STRIPPED..........cccceoieirieiriieiieieieeiseieisieisieieiens | evesssesssennns 04/27/2011 | ANCORA ADVISORS LLC......cooeiiviieieieiiisie e ssessssssessesssnns | sosssessesnsnes 1,752,000 4,500,000

31331K T8 3|FEDERAL FARM CREDIT BANK.... ... | 11110/2011| JP MORGAN 2,000,000 2,000,000

3134A4 CN 2 |FEDERAL HOME LOAN MTG CORP - STRIPPED ....| 02/02/2011 | FTN FINANCIAL................ 1,079,910 3,000,000

3134A4 KY 9|FEDERAL HOME LOAN MTG CORP - STRIPPED .| 06/30/2011 [ VARIOUS.........ccoovenee. 2,907,179 8,500,000

3134A4 NP 5|FEDERAL HOME LOAN MTG CORP - STRIPPED 04/04/2011 | ANCORA ADVISORS LLC.... 1,192,800 3,000,000

3134A4 NU 4 |FEDERAL HOME LOAN MTG CORP - STRIPPED .... | 06/29/2011 | FTN FINANCIAL................ 1,066,200 3,000,000

3134A4 NV 2 |FEDERAL HOME LOAN MTG CORP - STRIPPED ....| 07/21/2011 | FTN FINANCIAL... 2,806,615 8,030,000

3134G2 X8 0|FEDERAL HOME LOAN MTG CORP - STRIPPED ....| 09/29/2011 | FTN FINANCIAL... 5,156,001 | coooovereerreireriniieeiieeiseisenian 20,000,000

31358D DC 5|FEDERAL NATIONAL MTG ASSOC - STRIPPED ....| 01/19/2011 | FTN FINANCIAL... 388,472 | ..o 988,000

31358D DR 2 |FEDERAL NATIONAL MTG ASSOC - STRIPPED .| 03/30/2011 | VARIOUS 3,124,265 8,500,000

31358D DS 0|FEDERAL NATIONAL MTG ASSOC - STRIPPED 01/07/2011 | FTN FINANCIAL. ......vtutiriiiinirnieissiseenssissssse st ssssssssessans | sessessessnens 4,788,460 | ..o 13,000,000

31359Y CZ 8|FEDERAL NATIONAL MTG ASSOC - STRIPPED ....| 01/21/2011 | FTN FINANCIAL... 3,497,253 8,769,000

31359Y DB 0|FEDERAL NATIONAL MTG ASSOC - STRIPPED ....| 01/11/2011| FTN FINANCIAL... 1,147,560 3,000,000

31359Y QG 5|FEDERAL NATIONAL MTG ASSOC - STRIPPED .... | 02/04/2011 | FIFTH THIRD SECURITIES, 357,803 1,019,000

31359Y QJ 9|FEDERAL NATIONAL MTG ASSOC - STRIPPED .| 03/02/2011 | ANCORA ADVISORS LLC 677,200 2,000,000

31359Y QK 6|FEDERAL NATIONAL MTG ASSOC - STRIPPED 06/29/2011 | ANCORA ADVISORS LLC 921,326 2,650,000

31359Y QL 4 |FEDERAL NATIONAL MTG ASSOC - STRIPPED .... | 06/14/2011| VARIOUS.........c.ccuvvunee 2,467,438 7,344,000

31359Y QM 2 | FEDERAL NATIONAL MTG ASSOC - STRIPPED .... | 03/08/2011 | ANCORA ADVISORS LLC 345,857 1,139,000

31359Y QN 0 |FEDERAL NATIONAL MTG ASSOC - STRIPPED ....| 06/14/2011 | FTN FINANCIAL................ 1,480,736 4,500,000

31359Y QP 5|FEDERAL NATIONAL MTG ASSOC - STRIPPED ....| 06/15/2011 | ANCORA ADVISORS LLC 883,537 2,790,000

31359Y QQ 3 |FEDERAL NATIONAL MTG ASSOC - STRIPPED .| 06/14/2011 [ FTN FINANCIAL... 1,180,017 3,790,000

3136F1 EQ 9|FEDERAL NATIONAL MTG ASSOC - STRIPPED 06/28/2011 | VARIOUS 7,115,319 19,000,000

3136FT AX 7|FEDERAL NATIONAL MTG ASSOC 10/05/2011 | JP MORGAN 3,000,000 3,000,000

3136FT GT 0|FEDERAL NATIONAL MTG ASSOC 10/17/2011 | MORGAN KEEGAN 2,000,000 2,000,000

3136FT TP 4|FEDERAL NATIONAL MTG ASSOC 11/29/2011 | JP MORGAN 1,000,000 1,000,000

3136FT WC 9| FEDERAL NATIONAL MTG ASSOC 12/13/2011 | VARIOUS......coiiiiiiiieiiee st nisns | soenssenesssesas 7,995,000 8,000,000

0599999. Total - Bonds - U.S. Government 60,330,948 144,519,000 0

Bonds - U.S. States, Territories and P ions

57582P WH 9| COMMONWEALTH OF MASSACHUSETTS (TAXABLE).........covvmerierireereinerieniieeecens .... | 12/122/2011| ANCORA ADVISORS LLC.... 522,829 | ..coovvererririnernnrinernerirsninennnesneD00,000 [ oo 9,188

605580 4W 6| MISSISSIPPI STATE (TAXABLE)........... .| 02/07/2011 | ANCORA ADVISORS LLC.... 505,000 11,248

76222R HT 2|RHODE ISLAND STATE (TAXABLE) 11/29/2011 | ANCORA ADVISORS LLC.... 557,105 | ..vvoevrereicenernerrnerienienereensesne 00,000 [ oo 5,166

880541 QX 8| TENNESSEE STATE (TAXABLE) 10/12/2011 | ANCORA ADVISORS LLC 400,400

882722 K6 7|TEXAS PUBLIC FINANCE AUTHORITY (TAXABLE)..... .| 08/02/2011 | ANCORA ADVISORS LLC.... 400,400 ...400,000

1799999. Total - Bonds - U.S. States, TermitOries & POSSESSIONS. . ... v.ruurerersiiuetessiesersarssesessste st esss s ess s ees e ess st ees s seE et seE e foeeseEE s eE 8o sEE e f o1 E RSt 2,385,734 2,300,000 25,602

Bonds - U.S. Political Subdivisions of States

09088R VL 7 |BIRMINGHAM ALABAMA (TAXABLE) .| 01/19/2011 | ANCORA ADVISORS LLC.... 519,852 | ...oovvvererrerrerieerrnerirenienernennessne 08,000 [ oo 5,000

220147 W6 5|CORPUS CHRISTI SCH DIST TEXAS (TAXABLE).... .| 12/21/2011 | ANCORA ADVISORS LLC.... 570,890 11,227

230593 AA 3| CUMBERLAND CNTY NORTH CAROLINA (TAXABLE).........ccouiuieririinniirerierenenieninnnes | veverssessenens 01/13/2011 | ANCORA ADVISORS LLC 500,500 | ..ovvoervirirenireeiee s 500,000

235218 L9 3|DALLAS TEXAS (TAXABLE)..........ccce.n. .... | 03/15/2011 | FTN FINANCIAL................ 378,450 1,000,000

46263R HE 8|IPS MULTI SCHOOL INDIANA (TAXABLE) .| 01/20/2011 | ANCORA ADVISORS LLC 483,835 796

495260 ZG 9|KING COUNTY WASHINGTON (TAXABLE)......... 12/06/2011 | ANCORA ADVISORS LLC.... 527,765 562

564377 6F 1|MANSFIELD TEXAS (TAXABLE) .| 12/22/2011 | ANCORA ADVISORS LLC.... 505,950

567288 RZ 0|MARICOPA COUNTY USD ARIZONA (TAXABLE).. ST TRTURTOO O 09/27/2011 | ANCORA ADVISORS LLC.......ccouiviirirrimiiieiisiiesiesissessssisssiessesessssssssessssesens | sevesssssssssenes 1,014,750 [ oo 825,000 13,071

774217 4W 0| ROCKVILLE MARYLAND (TAXABLE).........ocuueeurererrerinsiseessesssessesssesesessssssssssssisenes ....| 10/26/2011 | FTN FINANCIAL................ 498,120 ...500,000

916507 KT 2|UPPER ST CLAIR TWP PA (TAXABLE) .| 02/04/2011 | ANCORA ADVISORS LLC 484,410

97217P BJ 7 |WILSON COUNTY TENNESSEE (TAXABLE)........coevueiuierireereisiserisniesesseesssissessnnes. | soeessesssesens 12/08/2011 | ANCORA ADVISORS LLC 531,570 | .overcvreeierieerenieereneee s 500,000 | .eoovverrerrereereeierienieseee s 5,400
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Annual Statement for the year 2011 of e F@mily Heritage Life Insurance Company of America

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

2499999. Total - Bonds - U.S. Palitical Subdivisions of States 6,016,092 6,330,000 38,051
Bonds - U.S. Special Revenue and Special A ment

560459 5F 2| MAINE MUNICIPAL BOND BANK (TAXABLE).........ccivemrmerimrirrisneesssiserisssssensesessninns .| 05/16/2011 | ANCORA ADVISORS LLC 533,010 [ .ovvvvererercererinnrrnerrenienernenserne 00,000 [ coviiiniireinisieees 1,417

618027 BW 5|MORRIS COUNTY NEW JERSEY (TAXABLE) 12/08/2011 | ANCORA ADVISORS LLC 500,500

677659 U2 8|OHIO STATE WATER DEVELOPMENT (TAXABLE) 12/01/2011 | KILEY PARTNERS 302,436 | ..o 280,000 235

92812Q V3 8|VIRGINIA HOUSING DEV AUTH (TAXABLE) 11/17/2011 | MORGAN KEEGAN 1,000,000 1,000,000

92812Q W8 6 | VIRGINIA HOUSING DEV AUTH (TAXABLE) 12/16/2011 | MORGAN KEEGAN 995,000 1,000,000

92818A EY 8|VIRGINIA RESOURCES AUTHORITY (TAXABLE) v | 11718/2011 | ANCORA ADVISORS LLC.....cooorvrrirrirerieriierieniesisseesseiens 505,000 ...500,000 423

96005P AE 7 |WESTERVILLE OHIO (TAXABLE).. .| 05/12/2011 | PNC CAPITAL MARKETS 400,000

97689P X2 9 |[WISCONSIN HSG & ECONOMIC DEV AUTH.......coiiiiniiiiniirisrissnisnsssssssensssessensssnssnnes | eoenssenesenens 01/06/2011 [ ANCORA ADVISORS LLC......cuuuiiiimiinimisiisssiisssssenssesesssessssesssssensensssessssssssnens | seresenes 499,250 [ .o 500,000 [ ..o 9,350
3199999, Total - Bonds - U.S. Special REVENUE aNd SPECIAI ASSESSIMIENLS............eviuiiiieiesetestetsetsessesssessetsessesssessssessessesssssssessessss | etsssssessessesassessesssssssessessessssassesssssessssessessssastessesssssssessessnsantessesssssssassessnsanes 4,735,196 4,680,000 11,425
8399997. TOMAl = BONAS = PAIE 3.ttt b et ettt ese b et e st et et esebes e setetessesebessesesessnse  babsssesessssesesssssesessssesesessesesassesesesesses et es et etebetse s et st et et tse b et st et et esebebensetens 73,467,970 | oo 157,829,000 75,078
8399999. TOtal = BONAS. ... 73,467,970 157,829,000 75,078
9999999. Total - Bonds, Preferred and COMMON STOCKS...........cuueiiiveiiriieieiicie st ensaes 73,467,970 75,078




Annual Statement for the year 2011 of e F@mily Heritage Life Insurance Company of America

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
3128X4 W5 6 |FEDERAL HOME LOAN MTG CORP - STRIPPED. | ... | 10/04/2011. | CALLED BY ISSUER at 20.374...... FEOUTSPRRRRIN PP 2,321,660 | ...... 11,395,000 | ........ 1,714,540 | .........2,207,285 | ..oovvrovrrrcrrans | s 14374 | oo | s 14,374 | oo reenenennnn2,321,660 04/04/2036.
31331 SR 5|FEDERAL FARM CREDIT BANK........cccvvvvririiinnne ... | 06/22/2011. | CALLED BY ISSUER at 100.000.... | .... R I 3,000,000 | ........ 3,000,000 | ........ 3,000,000 0 . 06/22/2037.
313370 MK 1|FEDERAL HOME LOAN BANK........ccocoomrerrvinirnnas ... | 11/26/2011. | CALLED BY ISSUER at 100.000.... | ....cooerereerrrennrns | worenens 4,000,000 | ........ 4,000,000 | ........ 4,000,000 (V1 ORI IR ,000,000 | oo [ e | cerrreriernenn0 [ 203,730 |02/26/2029.
3134G1 H4 9|FEDERAL HOME LOAN MTG CORP - STRIPPED. | ... | 12/21/2011. | CALLED BY ISSUER at 22.676...... JRUOTTRRINN IO 12,925,097 | ...... 57,000,000 | ...... 12,280,377 | ......... 12,297,844 | oo | e 627,256 | ..oooorrrrrrieis | e 627,256 | ...cvoericiiiees | e 12,925,100 | ..ovooevervirncnns | eevrerineineriinns | verrseeeneenn0 [ 12/21/2040.
3134G1 HZ 0|FEDERAL HOME LOAN MTG CORP........cccccvvurnc. ...| 01/12/2011. | CALLED BY ISSUER at 100.000.... | .... o | v 5,000,000 | ........ 5,000,000 | ........ 5,000,000 (U1 EOUORORRORROOTN IRt 5,000,000 |.. I L0 125,000 | 07/12/2030.
3134G1 LF 9|FEDERAL HOME LOAN MTG CORP..........ccoccunnen. ... | 10/22/2011. | CALLED BY ISSUER at 100.000.... | ....cooerereerrrirernns | woeeens 2,000,000 | ......... 2,000,000 | ........ 1,997,000 2,959 2,959 | e | i 2,000,000 | evoureererennns [ e | e 0 e 112,500 | 07/22/2030.
3136FM J9 6 |FEDERAL NATIONAL MTG ASSOC... ... | 10/08/2011. | CALLED BY ISSUER at 100.000.... | ...overervreerermrrrerens | vvvrenes 1,500,000 | ........ 1,500,000 | ........ 1,507,980 21,504,261 | e | e (4,261) (4,261) ..1,500,000 07/08/2030.
3136FM YJ 7 |FEDERAL NATIONAL MTG ASSOC... .| ... | 06/24/2011. | CALLED BY ISSUER at 100.000.... | .... [ I 4,000,000 | ........ 4,000,000 | ........ 4,000,000 ..4,000,000 0 revnenenn.4,000,000 06/24/2030.
3136FP W2 9|FEDERAL NATIONAL MTG ASSOC.........ccccovvunnec ... | 12/30/2011. | CALLED BY ISSUER at 100.000.... | ...ccoovevereverrririins | o 1,000,000 | ........ 1,000,000 | ........1,000,000 | ........... 1,000,000 (VI OO IR 1,000,000 12/30/2030.
912833 DA 5|US TREASURY STRIPS.. oo | 08/15/2011. | MATURITY ...ccovvvrririvirninnierienens [ e | e 3,600,000 | ........ 3,600,000 L3A417,854 | e | s 182,146 [V 182,146 ..3,600,000 .| 08/15/2011.
912833 JX 9|US TREASURY STRIPS.. L [ 111572011, | MATURITY oo | sevesssssnssssssssssenss | cvvnnes 2,300,000 | ........ 2,300,000 | .. .2,151,347 |.. o 148,652 | ... o 148,652 ..2,300,000 11/15/2011.
0599999. Total - BONdS = U.S. GOVEIMMENL...........coivivieeiieiiiiieieieiesiesie i eieieseie coetetestessesssssssessessebesssssessessssessessesssssnsessessessssensessessnsensens | avsens 41,646,757 | ...... 94,795,000 | ...... 35,600,894 | ......... 40,575,633 | ...covvnnnn 0] ... 1,071,126 | .o 0. 1,071,126 | ..o [V P 41,646,760 |..............0 | o0 | 0 1. 759,418 | ... XXX......
Bonds - U.S. States, Territories and Pc ion
93974A 4T 8| WASHINGTON STATE......ccooiiiriiiririrenissirenininns | | 02/02/2011. | ANCORA ADVISORS LLC 833,946 | ....... 1,310,000 | ........... 691,588 | ...cccvnene 807,424 3,760 3760 | i 811,184 | .o . 22,762 22,762 06/01/2021.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ..o coririensssnesssnissnienns 833,946 | ....... 1,310,000 | ........... 691,588 | ..o 807,424 | oo 0 3,760 0 .3,760 {1 I 811,184 0]. 22,762 22,762 0]... XXX..oooe
Bonds - U.S. Political Subdivisions of States
214651 JA  0[COOK COUNTY ILLINOIS.....cccovvvrrerrrreirerirririnnns ... | 02/25/2011. | ANCORA ADVISORS LLC......ccovvr [ cvrreererrvnisvirsninerins | evvreinnd 605,270 | ........ 1,000,000 | ...........494,370 | .......c..... 569,968 A219 | | e STAA8T | oo | e 31,083 12/01/2023.
215723 HW 0| COOK COUNTY ILLINOIS........oereerrrrrrrrireererinns ... | 02/07/2011. | ANCORA ADVISORS LLC 654,403 ....960,000 629,567 .2,908 632,475 21,928 . | 12/01/2020.
293443 SS 7 |ENNIS TEXAS.. ... | 03/02/2011. | ANCORA ADVISORS LLC. 1,153,350 .2,050,000 . 1,132,754 .9,382 1,142,136 11,214 08/15/2023.
516840 SK 2|LAREDO TEXAS.. ... | 02/02/2011. | ANCORA ADVISORS LLC......cccover | crrverirmrernrevvrirnerns | 01,301,600 | ... 2,000,000 ..1,259,462 5,964 ..1,265,425 36,175 ... | 08/01/2020.
780869 KN 2|ROYSE TEXAS ... | 03/02/2011. | ANCORA ADVISORS LLC.....cccoover | crrverirerinerisriineins | e 1,187,640 | oo 2,000,000 ..1,158,898 9,703 ..1,168,600 . | 08/15/2022.
947134 SZ 6|WEATHERFORD TEXAS.... ...| 03/17/2011. | ANCORA ADVISORS LLC. .1,790,000 .1,027,376 ..10,339 ..1,037,715 02/15/2023.
983068 WX 1|WYLIE TEXAS .1 02/07/2011. | ANCORA ADVISORS LLC. v 102,140 | 1,000,000 672,458 3,228 675,686 R . ... | 08/15/2019.
2499999, Total - Bonds - U.S. Political SUbdIVISIONS Of STALES............cooveieiiiiiiieiis ettt eesneens | eeeend 6,644,304 | ...... 10,800,000 | .......5,347,761 | ........... 6,450,483 | .....ccc0eee0 | oo 45743 | o0 | 45743 | ...oeoe..0 | .......6,496,224 | ..............0 | ... 148,077 | ....... 148,077 | .o 0
8399997. TOtal = BONAS = PAM 4.t bkt | e 49,125,007 |..... 106,905,000 | ...... 41,640,243 | . 47,833,540 | .cooovin0 | 1,120,629 .1,120,629 170,839 | ......170,839 | ..... 759,418
8399999. Total - Bonds et | e 49,125,007 |..... 106,905,000 | ...... 41,640,243 | ........ 47,833,540 0. 1,120,629 w0 [ 1,120,629 |..ccooovinnn0 [0 48,954,168 | oo | 170,839 | ...... 170,839 | ...... 759,418
9999999, Total - Bonds, Preferred and COMMON SEOCKS.........cvuvvuierrieriiiiiiriiniines eversseiessssssesessssssssssesssssssssessssssssesssesssssssssesssssssssessns | soeees 49,125,007 |......... XXX | v 41,640,243 | ......... 47,833,540 | ..ooovevrcrnn 0 ... 1,120,629 | .ovvvevrrernnn 0. 1,120,629 |......cco0ee.0 | ......... 48,954,168 | .....cccoe0eel0 | e 170,839 | ....... 170,839 | ...... 759,418
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Sch. D-Pt. 5
NONE

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

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

E15, E16
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Annual Statement for the year 2011 of e F@mily Heritage Life Insurance Company of America

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
314 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Class One Money Market Mutual Funds
73015P 80 7|PNC Advantage Instl Money Market Fund (Fund #433)....... | ..... .. | 12/31/2011. |PNC o XXX. 222,675 | o [ s | e | o revrreenernnenns | e 22,675 184 | e | e 0.060 | ... 0.060 |MON.. | .cooovrvuiinnes A4 [
26200T 10 9| Dreyfus Inst Preferred Prime - Institutional (Fund #3308).... | ..... .. [12/31/2011. | SUNTRUST........oveririininnissnisenisserssnins | oneees XXX, | i 2,570 [ oo | e | s | . 2,570 [ i | e | e | e MON..
8999999. Total - Class One Money Market MUtUal FUNDS.........virriiiiiiiiiieisis s ..25,245 0 0 (U [ (] R XXXovovovis | e 25245 | ..o 184 | oo 0 |..XXX...... XXX XXX
9199999. Total - ShOM-TEMM INVESIMENES. .........cvvuevveeieirceirireie ettt ..25,245 0 0 ()] [ (U XXX | v 25245 | .......oocuune. 184 | oo, 0 |..XXX...... L XXX...... L XXX..
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2011 ofthe F@MIily Heritage Life Insurance Company of America

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *

Open Depositories

PNC - Checking........

Cleveland, OH....

SunTrust - Checking

. Nashville, TN............

American Founders Bank - Checking.
Wells Fargo Bank, N.A. - DDA & Cont. Disb.
0199999. Total - Open Depositorie;

............................................ Frankfort, KY.

........... Cleveland, OH....

0399999. Total Cash on Deposit

0599999. Total Cash

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. (1,410,708) | 4. April (733,879) | 7. July. (1,667,658) | 10. October. (653,822)
2. February. (1,012,716) | 5. May (1,218,770) | 8. August (1,424,549) | 11. November. (895,576)
3. March (904,847) | 6. June (1,740,477) | 9. September. (964,774) | 12. December. (1,195,474)

E25




Annual Statement for the year 2011 of the

Family Heritage Life Insurance Company of America

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Code | Acquired Interest Maturity Carrying Value Due & Accrued During Year
Sweep Accounts
Wells Fargo - Stagecoach SWEEP PIEEITEA. ........... ikttt | eeniianiins ‘ 12/30/2011 | oo 0.100 |01/03/2012 21,986,008
8499999. Total - Sweep Accounts.......... 21,986,008
8699999. Total - Cash Equivalent 21,986,008

9¢3




Annual Statement for the year 2011 ofthe F@MIily Heritage Life Insurance Company of America

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. AlBDAMAL .. AL i | bbbt tiens | ettt enenen | et | s
2. AIESKAL e K | st | enteren et et ene | seereni e | eree
30 ANZONA. it AZ [ i [ bbb | enteb sttt enn | s | eree
4. Arkansas........cvoreinenn AR | LBl | ReQUired SEatutory DEPOSIL...........cveeereveierieeieirieriesesieeesisenesiseeeneseesiennens | o 203,616 350,425
5. CalifOMNIA. ..o dOA | s | et ntens | arsenies et enies | ereens e | e
6. €0l0radO. ... eOO [ i ittt | st eenene | crereninee e | eres
7. Connecticut CT | e [ ittt | entenenb et enn | st | neres
8. DEIaWArE. ...t DE | s | ot | et | oo | e
9. District of Columbia...........cc.......DC | ovviviriis [ s bbbt | eniee et sens | srieee st | oees
10.  Florida Required Statutory Deposit 315,281 | o 413,625 | .....
1. GeOrgia.......ccorverieniinciciins GA | et | e[ shieni et | s | s
12, HAWAITL. .o HE | s | e[ sreeress e enens | seressene e | eres
130 18RO D | s | st | sieeben e etns | serees st | s
T4, TINOIS.....ovecerrcinriereinnrenen L | s | et | st s | serenes et | s
15.  Indiana... 187,512 | oo 199,822 |.....
16, TOWAL v BA i et | etesess st | sertene e | oo
17, K@NSES..ccovoeicecinrineierieeen S [ i bbbt | rees et | eeeresiee e | e
18, KENTUCKY.....cveeeecvcerinicrenee s Y i | et taens | feteiesten et nen | et senenens | eees
19, LOUISIANG. ... LA it | e bbbt | Siebens et | sebees st | e
20.  Main.....covrrverrererncrrinernenceee ME | oo Buiee [ REQUIFEA SERLULOTY DEPOSIL........voovieeieieririericeii et ssisensessennies | oeesssensessesesensssesenss | veves 438,701 597,700
210 MAYIANG..... MDD [ e [ sttt s st ennens | sressetansestesesntensantesnns | feesensenseseteneentennsnsenes | eees
22.  Massachusetts.. MA | .....B.... | Required Statutory DEPOSIL............cccouriiiiiiniiiieiinicsises s | e | s 104,042 151,312
23, MIChIGAN......eeeececieireeeeeee e M | e | ettt ettt sans st ennens | sressntantestessesntensentennns | resensensesntneentesnnnsenns | enes
24, MINNESOtA. ..o MIN i s | e | e | s
25.  Mississippi.. VIS | s | Rt s sttt ententenns | etesentessenetensentesnenntne | netessesseseenaententennennes | neea
26, MISSOUM....oevverrivrinrierreeenee MO [ i [ ettt niens | seterent st nens | ettt | e
27, MONMEANA. .. T i | bbb | srbte sttt enies | ereresi st | e
28, NEDraska........ccovevvirenieeeneedNE [ i e niens | senerete et nens | ettt | e
29.  Nevada......coverneernernsennee NV | 1B [ REQUIFEA SERLULOTY DEPOSIL........vveeeeeiesriaeiisieeiscessis st ssisenssssessses | sessssssssesssssessensssesenes | veves 89,914 145,842
30.  New Hampshire...........cc.cccoeeeee.. NH | ......Bu.. | REQUired Statutory DEPOSIL............vvuuiivuiiuiiiciiiiiiinisiesissiei s | essvisssiessesesnsissisenss | veves 500,000 559,820
31. New Jersey. SN | e | ettt n et nntennens | sressstestensessesnsensantennes | ertesiessesetensentesnennenes | eees
32, New Mexico........cccoeovrrvveenee NM | ... B, [ ReQUIred StAtUtory DEPOSL............cuiviveieeiiiiieieie e sssssssns | covssessesesssssssessesessnsens | cens 433133 635,796
33 NEW YOTK.oovieerrrieiereeeeeedNY s e | sebenes st enies | ererenseerenes e enenes | e
34.  North Carolina...........ccccceeereeeee..NC | ......B.... [ Required Statutory DEPOSL............cuvveiueieiiiiieisieicisesssie e sesssssses | covssesesesssssssessssessssens | conns 416,170 605,248
35, NOMH DAKOtA. ... edND [ s | et | seirer st enies | ereresseernns e enenes | e
36, ONi0..c.occvvrevenrreiseirciinnsennneneOH [ B | Required Statutory DEPOSIL............vvvuivreivcireriiiriieisiee s | eeees 5,585,927 5,820,415 | .....
37, OKIANOMA. ... DK s st ens | srires st enies | ereresseerenes e enienes | e
38, OrEQON.....ciiriciirinriienienedOR | et [ e | e | e | e
39, PENNSYIVANIA. ... PA | e | ettt ennens | creesesastesseseeetnnaentennens | eeeeesensesesneentesnsnennens | eees
40, RhOGE ISIANG. ... R s bbbt | stbtes ettt | ereeni s | s
41, South Carolina...........ccccceseveeeee.SC | coeo.Boiec | REQUIFEA StALULOTY DEPOSIL........vooveeeiearieeririrereisiie st essensses | oeesesensessesesensssesenss | veves 375,024 399,644
42, SOUth DAKOA. ... SD s | et ens | erbter et enies | eetesteernn e | e
43, TEMNESSER.......cvrrevreeeriererre IN i | et ens | seines st enis | ereress e | e
B4, TEXAS .. cvuivreiererinreerneisnseneee TR [ttt | esieiesesss ettt ens | erbter sttt enies | eteresi e | s
45, UBAN..ccceeedUT [ i | et | et | i nenee | e
46, VEIMONE....oouiiicieriiriernereee VT i | ettt | erbtes sttt enies | eteress e | s
47, Virginia.......oocveronerinerirernneeen VA | 1 Bie [ REQUIFEd SERLULOTY DEPOSIL........vovveeeiearicririetiseieiie i seisessesssssies | oeesssensesssesesenssssesenss | veves 244,339 420,510
48, WASKINGLON. ... WA | e | ettt s bt ns st ennens | Sressntensestessesntensantesnns | eesensensesetnaentesnnnsenns | eees
49, WESEVIFGINIA.....vverereeeerereeee e WV [ i | ettt nnnens | sressenastessenseeetensantennens | neeresenseneresenntesenennens | eees
50, WISCONSIN.....cveverercririrereriereened W i bbbt ninens | srbtesen bbbt nannienies | ererenieebnns s | e
51, WYOMING..eoveeririrreierneeree e WY [ i ettt nnians | srenebestent e b enienens | reeesensenen st esenennens | ores
52, AMEMICAN SAMOA......ccrveriirneredAS [ i | et | erbter st st | ererenieennn s | e
53, BUAM..cicrirrcririnrrienieeelBU | it | e | et | i nenee | e
54. PR it | ettt | Htees ettt ens | eeeisenns et enes | cenen
55.  US Virgin Islands..........cccccoevuunce V| e [ e | s | s | s
56.  Northern Mariana ISIaNGS.........;MP [ ..o | oottt niens | stbtesen bbb enies | ereresieen e | e
57. Canada . . IO OSSOSO TRURTORY UPOPURPTRRTORPRURPURTOTIURURRN EUPOTRURTOTOSIRTOPOROURIPROPRUORN IOPON
58.  Aggregate Alien and Other.......... OT|..XXX...| ..... XXX et snsesnnnnes | eeneenees (] (] 0. 0
59.  Total XXX XXX SOOI RRTURIRRROTOORN BYOON 6,088,720 |...ccoorernne 6,433,862 2,804,939 3,866,297
DETAILS OF WRITE-INS
BBOT. ettt eest et enan i | crienerees | s RS | eeeinen ettt | sertens et | e
BB02. ittt snisnnnes | crieneienns | ettt | enssnst ettt nninnnns | eesiensenes s enssennin | cones
BB03. ettt enias | crtienerees | eS8t | eeesnen ettt | sertens et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX e XXX et esesssseeennnene | eereenees (] (] 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........coververeinrreinnens XXX e D0 OSSR RRRRR [PSTRT 0 ... 0 ... 0.... 0
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