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statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGAS ..ttt nnns | sereennrenna 484,000,244 | ..o | e 484,000,244 | ............. 460,236,713
2. Stocks:
2.1 PrEfEITEA SIOCKS. ... veuieecerciritetieti ettt | sesbiess e sttt | cerent st | sttt eenes L0
2.2 COMMON STOCKS.....o.rerrerresrssrssesssessessesie sttt | Hreebssesssess s ssessessnenen | eebiessisestsest st st entnstans | sbseessesssnsssesssnessnneseed L0
3. Mortgage loans on real estate:
B0 FIISE NS ettt ns | freesee et nse bt en st nnes | sreesebnenesentenensetensesetns | eereeeeentens ettt nanes (0 R
3.2 Other than fiFSt HENS......evueeurereereireere ettt sse st ssentas | eesessessssssnssassasssessastnssns | sessessesssessessasssessessasssnsss | sessssmssesssssessassnnssnssns (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....veocereereeseeeeeeseeseeesetseesessee e ese s eeesessess s ssees e s esess st sns st esseessessessantsns | sressasssnesessassnssnssessnsnnes | sesessnssessessasssnssessassnssns | foessessessassnsssessansnnesans (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($....(954,676)), cash equivalents ($.....22,606,607)
and short-term investments ($.....37,338) ..o ses e ssensaens | eerveensaeniens 21,689,269 | ....oooveeerireereiereneeieeens | eereeeienan 21,689,269 | ............... 20,815,779
6. Contract loans (including $.......... 0 PrEMIUM NOLES).....covveireircrirereieeseisise et sessesesessssens | evsessessssssessesssssnees T23 [ oo seiesesens | evvviereieeiese s 2 T U
T DBIVALIVES......couoieieie it | Sieb ettt | ehbeenb ettt | sbeei s (O OO
8. Other iNVESIEd @SSEIS........cuuiueiiiiiiiiiirir s | sbeessensiensieenees 558,313 | oot | v 558,313 | oo 565,477
9. ReECEIVADIES fOF SECUMIES........o.vuuiiiiiii bbb | Coetbsen st benes | sebeesbiesbe bbbt st | sbinsisesssens s (U PR
10.  Securities lending reinvested COlIAtEral BSSELS. ..o seisiens | eeessssessesessssssessesssssses | sesessesssssssesessssssessesess | esssssssessessssssessessesnd (0 RN
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cuvieieiieieieeeesieeessese s | evvssessenns 506,248,549 | ....ccovvvireerienine (1] 506,248,549 | ............. 481,617,969
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and ACCIUBM............cocuuuiiiiriiriiniiniesssrs e | ervenisnienees 1,704,240 | ..o | v 1,704,240 | ................. 1,211,000
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............cccecveviees | corverreriinnnns 1,685,613 | .o | vvvenreeeinnens 1,685,613 | .ovovvvrrnee. 1,721,342
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled Premiums)...........coccveveerierenes | wovvveereisnierenns 1T3AT3 | | e 173473 | oo 169,224
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS............cccvcuiieiieiiiie e
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS.............ccevieiiiiieiicie et sesesens | cretesssesss e ssssse s sssesens | esesesesissesssssesesssesssnss | esessssssessssesessssesessna 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon...........cccocoeveveceveies | coveevivercviienens 67,825 | .o | v 67,825 | oo 292,825
18.2 Net deferred taX @SSEL........ovvrrreeiriirresie st enssenes | essseneseenees 19,515,467 | .oovvvvvn. 16,237,467 | ..ooovvrerenne 3,278,000 | ..oovverennn. 3,228,000
19, Guaranty funds receivable OF ON AEBPOSIL..........c.cueviirieereieieeese et besses e sssssssens | ersesissessesssssssssssesssssses | sesessesssssssesessssessessessnsns | esesssssessesessossssssssssand (01 U
20. Electronic data processing equipment and SOftWArE..............ocurrrerririnrenrinneninssiesssisseessens | vrsessesssssessns 361,065 | .o 234478 | oo 126,587 | .ovvveeenne 144,344
21.  Furniture and equipment, including health care delivery assets ($.......... 1) SRS EOTRTR 56,338 | .o 56,338 | .o (0 T
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........c.vevrrurririnrirriines | cevreinreeissnsieessesennens | ressesesessesssssssssessesssssess | sessessessssssessessessssseses (0 U
23. Receivables from parent, subsidiaries and affiliAteS...........couevrirrerriinininrrrsressesisissies | ceeesnsseessssessssstessssess | ressessssssessssssssessessensens | sessessessessssessssssenes 0 [
24. Health care (§.......... 0) and other aMOUNLS TECEIVADIE..............ruiererireirrireieceneireiecsseseessenens | ceesessssasesssssssessssensssess | essessssssessessssssessesssnssess | seessssesssssssssessessnnsseses (0 U
25.  Aggregate write-ins for other than INVEStEd @SSELS...........ccvvuiveevriereeeiceeees e esvesens | cereisssenens 10,283,820 | .....cco...... 10,283,820 | ..o [0 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 through 25)..........cccevereeumrimreeneeiresnereeesisesseessssessssesssesssssseseess | reesesnceens 540,194,657 | .....cccounee. 26,812,103 | ..cccovenens 513,382,554 | ............. 488,459,491
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NG 27)......oourverrrircrirririereieesiseesieesssesssessssessssessssesssssssssssssesssesssssssssessssens | oeeessnesens 540,194,657 | .....cccounee 26,812,103 | ..o 513,382,554 | ............. 488,459,491
DETAILS OF WRITE-INS
1100, bRt | HEseet sttt | neeetee st ettt | eres ettt (O R
1102, et | Heseet ettt | et ettt | eresreens s (O RN
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)...........ccccvveverreieriiereiceieresesreseines
2501, AQENE BAIANCES..........oecvivieiieiicte ettt nas
2502. Prepaid EXPENSES........cceviieiieieiicte ettt bbbt s bbbttt s s
2503. Other Assets NON-ADMItEA. ...........ccvrerrrrereriiermereieriresiesseesssesss oo
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccccveueieeniccersiceniiees | v 0 [ oo 0 | e 0 [ oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LN 25 8DOVE).......c.vwuuereiriiririririniisissssssssssenesenes | cosvessnenenens 10,283,820 | ...ocovovvnnnne 10,283,820 | ..ovvvvveercsceieines [0 0
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statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....1,155,157 less §......... 0
included in Line 6.3 (including §.......... 0 MOACO RESEIVE)........vecvieieeieesieeie ettt et b st s sae s sensesanss | svsessssssessesinsssenes 1,155,157 1,107,560
2. Aggregate reserve for accident and health contracts (including $ 426,598,783 | .. 411,996,287
3. Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
4. Contract claims:
41
42  Accident and health
5. Policyholders' dividends §..........
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $.......... 0 MOACO). .- eerrerreeeesseeeseess ettt nssnens | sestessessessessssssesassessessessnsnns | sestssssssessassessessassnssessantanenns
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including $..........
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §......... 0 discount; including $.......... 0 accident and hEalth PrEMIUMS...........curi ettt se sttt essenes | sesestssesessesssesessessssssessessasssnes | sesesssessssssstsessssessssnessessansnnes
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA COMIACES............cc.cvueiiiiiiieie ittt ettt s s bssesas | siebnssssesssssssestesesssessessssnsns | sbessessessssissesses e s ssssessesnsanea
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public HEalth SEIVICE ACL...........ociuriririrrrriecnerciieines | ettt estsnees | sestesseesessesssessessessssssessantseans
9.3
9.4
10. Commissions to agents due or accrued - life and annuity contracts §.......... 0, accident and health §.......... 0
and deposit-type contract funds §.......... 0neeeeeete e
11. Commissions and expense allowances payable on reinsurance assumed.
12, General EXPENSES AUE OF ACCTUEH.........c..cvuiveiueieeieteiet ettt ettt bbb s bbbt bbb e bbb s bbb bbbt ne s
13. Transfers to Separate Accounts due or accrued (net) (including §$..........
allowances recognized in reserves, net of reinSUred alIOWANCES)..........cucvcuieriieiieieiese ettt es
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES...........cvcvivieeieiieiiiieie bbb
15.1 Current federal and foreign income taxes, including $
15.2  Net deferred tax liability...........ccooverereesiererisiieinn.
16.  Unearned investment income
17. Amounts withheld or retained by company as agent or trustee
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances...
19.  Remittances and itemS NOL AlIOCALET...........c..iuiuriiiiii bbb bbb bbb 500,652
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above.
22.  Borrowed money §.......... 0 and interest thereon §......... O
23. Dividends to stockholders declared and UNPAIG............cuevcuiirieieiiinieeese ettt nans
24.  Miscellaneous liabilities:
24,01 ASSEE VAIUBHON FESEIVE. ......euviucirieisiitieesiei ettt bbbt
24.02 Reinsurance in unauthorized companies
24.03 Funds held under reinsurance treaties with unauthorized reinsurers..
24,04 Payable to parent, subsidiaries and affliates..........cccovrieieiiiiiis e
24,05 Drafts outstanding
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS held UNGET COINSUIANCE. ........euuivuiueirrieiseisesistise sttt
24,08 DIEIIVALIVES. ....ceuvresieeeseiseesesieeesie bbb
24.09 Payable for securities
24,10 Payable for SECUMHES IBNAING.......c.cvcviiiteieiieri ettt bbbt bbb b s bbbt s s bnas
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
25. Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)
27. From Separate Accounts statement
28. Total liabilities (Lines 26 and 27) .454,173,655 | ..
29. Common capital stock 2,556,950
30. Preferred capital stock
31.  Aggregate write-ins for other than special surplus funds.
32, SUMIUS NOLES....eureuvereerisriseissesese st sse st ss s e st £ s8££ttt
33, Gross paid in and CONDULEA SUIPIUS............cvevieereiceeeeese ettt ettt sttt bbb s s s st b s st snann
34. Aggregate write-ins for special surplus funds..
35, UNQSSIGNEA fUNAS (SUMIUS).....vvurvrveirresrisrisseseseisesiss s sssssss st s ses sttt s sttt ren
36. Less treasury stock, at cost;
36.1 .. 0.000 shares common (value included in Line 29 §.......... (1) OO
362 .. 0.000 shares preferred (value included in Line 30 §.......... ) OO PO USRT TR STEPTTE DRSPS
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0in Separate Accounts Statement).............cccevvvveverreererieeeins | erieerereeesinens 56,651,949 52,751,232
38. Totals of Lines 29, 30 and 37 ....59,208,899 | .. ..55,308,182
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3)........cveuiuereieicieeeeece ettt sssse st sse s s sssaesans | svessessesesssssssanes 513,382,554 ....488,459,491
2501, UNCIAIMEA PrOPEIMY........cviviecieiiicisieetssee ettt b sttt b et s bbbt se b s s bbb b s st s s e s s s st ensnsesessnsesns | bevsssesssssessssnsesnssnans 573,464 | .o 545,641
2502, oot R SRR RS R ARttt | eesbanetsee s sttt sttt | erines
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... ruiruieireisiseresseseisasssssssesessssseesssssssseeessesssessesssssssssessassssssssssnssssssssessansases
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)
3401.
3402. .
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

i S o

10.
. Matured endowments (excluding guaranteed annual pure endowments)
12.
13.
. Coupons, guaranteed annual pure endowments and similar benefits
15.
16.
. Interest and adjustments on contract or deposit-type CoNtract fUNGAS............cccevevereieieseeieeeee e
18.
19.
20.
21.
22.
23.
. Insurance taxes, licenses and fees, excluding federal income taxes..
25.
26.
. Aggregate write-ins for deductions.............cccovrerrrirrisrenrinns
28.
29.
30.
31.
32.
33.

34.

35.

36.

38.
39.
. Change in net deferred income tax
41.
42.
. Change in reserve on account of change in valuation basis, (increase) or decrease.
44,
45,
. Surplus (contributed to) withdrawn from Separate Accounts during period
47.
48.
. Cumulative effect of changes in accounting principles
50.

51.

. Dividends to stockholders
. Aggregate write-ins for gains and 10SSES iN SUMPIUS............ruurrererirerirseeiseeessessesseseessesessees s sssss s ss s sessessens e ssessessnnes
. Net change in capital and surplus (Lines 37 through 53)....
. Capital and surplus as of statement date (LINES 36 + 54)..........c.oururrrririenrreiececseecs ettt

Premiums and annuity considerations for life and accident and health contracts.............ccccveeieieceniinicieesee s
Considerations for supplementary contracts with life CONINGENCIES..........ccvvueieiiirieiiecei s
N INVESIMENT INCOME......coeieet bbb
Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reiNSUranCe CEAEM...........viuirieieriiieieieiesie ettt saes
Reserve adjustments 0N reiNSUrANCE CEARM.........c..cuiueireiciiieieieie ettt
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees

from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for MISCEIlANEOUS INCOME..........cviriirririirieieieieseie st ssnees
Totals (LINeS 110 8.3)....cvvvierrrreeiesisieiennins
Death benefits

Annuity benefits
Disability benefits and benefits under accident and health CONtracts.............ccccevvicriicceiees e

Surrender benefits and withdrawals for life contracts
Group conversions

Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health contracts..............cccoeevveevivccriceiccc s
TOtAlS (LINES 1010 19)....uieiiecicteees ettt ettt sttt ettt e ettt n et tanes
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reinsurance asSUME............cvcueveveeerrrererinseresseesseessesesenns

General iNSUranCe BXPENSES...........ceveereevrerveessesessssesessssessesessenes

Increase in loading on deferred and uncollected premiums............
Net transfers to or (from) Separate Accounts net of reinsurance

Totals (Lines 20 to 27)............
Net gain from operations before dividends to policyholders and federal income taxes (
Dividends t0 POICYNOIAETS.........ccuevriiiiiicii et
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)
Federal and foreign income taxes incurred (excluding tax on capital gaiNS)........cccrvereremererereererneersirenseseeseeseeseesesseseneens
Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (10Sses) (LiNE 31 MINUS LINE 32).......cvuvuruurirriireeireirrieisessssesesseessssssesssssssessessesssesssssessssssessessessssssessessssssnes
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, DECEMDET 31, PHIOE YEAI........c.iuireireirrieierieiseissiessesssei sttt ss s s s ssesnsns
. Netincome (LINE 35)......ccicviiecieceeee e

Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0
Change in net unrealized foreign exchange capital gain (I0SS).........ccovuerruirrierriiseeee s

Change in NONAAMILEEA ASSELS............ccvieireiiciecc ettt bbb bbbt a et bbb s s eee
Change in liability for reinsurance in unauthorized companies

Change iN @SSEt VAIUALION TESEIVE...........cveveceeeeeiere ettt b s bbb st et s et st s s s b s s sse s sneas
Change N IrBASUNY SLOCK..........iveviicieieiiiesiete et b bbb s bbbt s s bbbt s bt s b b aebenas

Other changes in surplus in Separate ACCOUNS SEAEMENL..........ccevevcveieie ettt saes
Change in surplus notes

Capital changes:

50.1 Paidin

50.2 Transferred from surplus (Stock Dividend
50.3 TranSTEITEA 10 SUIMPIUS.......cvurvrieieeiciictese ettt et b st e bbb a sttt s e b b s e see s st nais
Surplus adjustment:
Lo X T 1o I OSSR U PP T TSP
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

.............. 43,252,589

.............. 38,781,352

................ 5,736,128

3,362 | ...

............ 160,990,164

.............................. 4
.............. 14,650,098 | ..............12,844,304 | .............52,915,427
.............. 25,240,113 | ............22,131,478 | ..............94,501,438

...10,663,306 |..

9,599,194 | ..
5,163,273 | ..
934,838 |...
(9,925)] ...

...39,686,235

............ 0 .0 cerrrnnernnn0
42,474,398 37,818,858 58,219,225
7,476,392 6,746,858 ...271,019,964

................ 3,125,000

.T,476,392 | ..

................ 2,870,206

.6,746,858 | ...

...271,019,964
.............. 11,439,129

................ 4,351,392

................ 3,876,652

.............. 15,580,835

.4,351,392 | ..

..3,876,652 | ...

...15,580,835

.............. 55,308,182

..50,000
.................. (479,511)

.4,351,392 | ..

.............. 48,331,135

.................. (363,334)

..3,876,652 | ...

.100,000 |...

.............. 48,331,135
...15,580,835

.................... (62,966)

3,642,352 |...

6,977,047

.............. 59,208,899

.............. 51,973,487

.............. 55,308,182

08.301.
08.302.
08.303.
08.398.
08.399.

Summary of remaining write-ins for Line 8.3 from overflow page.
Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...

2701.
2702.
2703.
2798.
2799.

Summary of remaining write-ins for Line 27 from overflow page..
Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above).........

5301.
5302.
5303.
5398.
5399.

Prior Year Tax Adjustments...........cccocoeveeieceniieennins

Summary of remaining write-ins for Line 53 from overflow page..
Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)
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statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected et Of FEINSUTANCE. ............cuverreimieiceieriereisieess st esess st ssssessssessessssesssssssssenss | onsessseessnns 43,245,951 | ..coovvvennnns 38,754,476 | .....conv.. 160,851,094
2. NetinVESIMENTINCOME........c.ceivciiciecceec ettt ettt ettt s et s s s es et sn st sssntesnsesessnsnsnsenns | evevissesensesens 1,258,002 [ ...cocevvreneee 1,030,254 | ...cooeverneee 5,850,266
3. MiSCEllaNEOUS INCOME........ooureeuerirreerrirerieesssessse s es sttt nens st enensensses |arsssssinsesessneens 221,651 | oo 44874 | e 556,188
4. Total (Lines 1 through 3).. 44,725,604 ...39,829,604 | .............167,257,548
5. Benefit and 0SS related PAYMENLS...........c.ciuiveveeiciceeice ettt esensnaes | evaesenaesnees 10,912,579 | ..cooevennee. 9,563,815 | ..ocvvreiee. 41,269,562
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............cccueeieeiveeirerieciseieieiens | coreieiieiesisee e | cestessessssss s sseses | sresssssssssssssessessssssseens
7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS............coeveerrririnrnriieinnsseseeseeeseeesesessenes | cveereeeennes 17,032,604 | ........c...... 15,459,692 | ....coovvene 63,343,483
8. Dividends paid t0 POCYNOIAETS..........cuiveieiciiisieccse bbbt snsessessssnsns | sressessssessessessstessessesensens | stessessssessessessessssensesnsans | sressessessssessessesnssssansesnes
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........vrrrverrerrrrneereermeens | oresressirnenas 2,900,000 | .o 2,750,000 | ..o 11,500,000
10 Total (LINES 5 HrOUGN 9)...c.vvouuiverrrresieesiserisieesis e ssssesesssse s sst s sst s ssst s ssssnnns | svsssssssennne 30,845,183 | ...oevevrneee 27,773,507 | .oovvvveenne 116,113,045
11.  Net cash from operations (Line 4 minUS LINE 10)..........cceieieriiirieiieiiisieiee et sse s sssssssessssssessenas | cevessessesnns 13,880,421 | ............... 12,056,097 | ......cco....... 51,144,503
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS. . veeeoeeesscetieesis ettt | eeenieeeneens 88,945,715 | ..ocvvvv 12,478,250 | .....coocvvenns 49,125,007
12.2
12,3 MOTEGAGE I0ANS.......oceiecieeictccte ettt sttt et b bbbt et st st s b s sssbssessesansssassesss | nevessessesesssesssssessnsnsseses | sessesssestessnsnsessessesnsnes | ersessesenssssessesinsesteseesenes
12,4 REAIESIALE ...ttt | sttt esies | sttt nssnnes | ceree et
12.5  OthEr INVESIE @SSELS........veeurrisceircriresiceseri sttt snnns | reresssesssne st sssensssnensses | sestseesssessnenssnensensssenes | neessseessesessens st enesns
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS..........ccoiririrrenrenereeees | et | st sseess | coreeeessessstsesessestseesessees
12.7  MISCEIIANEOUS PrOCEEAS.........cvvievecvreie et ssetes et b s s s s st s s bes s s s ssssessesesessessessssessesssssnssssessesss |nsissessesssnsessssssssnssnsasss | eessesanssssessnsnsnsessssansanes | onsessessnssnsessesnsnsassasanes
12.8 Total investment proceeds (LINES 12.1 10 12.7).......ccuiireieicieieieeesie ettt ssb st sssenes | sressssssenens 88,945,715 | oo 12,478,250 | ....ocvuee. 49,125,007
13.  Cost of investments acquired (long-term only):
13 BOMAS..vetuveeessceeseeeee et es R Rt | reeniraeens 107,992,302 | ..oovvvevnneeee 21,226,737 | coovvveereeens 73,467,970
1312 SHOCKS.ouruueurereeisressseseeeesssess st s st E st n et entensnsses | autentnsestentansessensanssnssns | nestesssnssentenssnssentensanssenns | srestsessessentnsent st s nstens
13,3 MOTEGAGE I0BNS.......ouiiieiicicite ettt sttt
13.4 Real estate
13.5 Otherinvested assets
13.6  MisSCEllANEOUS @PPNICAtIONS.........cuvvvervicrieese ettt ettt s e b s s s ss s s naes e senbns | cressssasssnsans (6,477,376)] oo 4,241,560 [ ....ccovveee.n. 4,494,050
13.7 Total investments acquired (LINES 13.110 13.8).....cucieiririeieiieieie ettt s esssssssenes | sesssssssans 101,514,926 | ....ocoove.e. 25,468,297 | ..o 77,962,020
14.  Netincrease (decrease) in contract 10ans and PrEMIUM NOES.........cvruerierirrernerrerrereeresessese st sssssssessesssssesss | ssessssessssesssssssssesens 7 T N ST
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14)........ccccovivvererrerieieerisseeesseseseeesesssesessesssessseses | sovvsssesienns (12,569,934 .............. (12,990,047)| ..cvvvvnve (28,837,013)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPItAl NOLES.......eevererieriieiriei ettt sttt et en s st st s ssessessns | svsessssssnssessasssnssessanssnssns | sestsssessessanssessessassnssnsss | soessseesessonssnssnssessnssnssens
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........c.cvevcrieeieiriieis ettt ssbe st ses s sssssnens | erssssessesiesessesssssessssssses | eevessesssssesssssssessessssesseses | sesessssenens 95,000,000
16.3 BOITOWEA FUNGAS........oocveuiriiiriiicri ittt sinentnes | stisnesssessnessnessnessnessessnes | eestnsssessnenssssnesnessnees | sevsnessnessnessneseseneestensns
16.4 Net deposits on deposit-type contracts and other iNSUrance AbIlIIES..............ccceviericeccecece s | ey | e esens | ereeeses e es e
16.5 DivideNds t0 STOCKNOIAETS...........cocveiiieeiecicteie ettt b s se st ssessens | sesnssessessssessesesessessessesas | sevessessessesssssssessessssensenas | cressessenns 101,999,999
16.6 Other cash provided (applied) ..(436,997)] .... ....(1,624,175)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)......c... | ceoeevsvvennneee. (436,997)] ..o (V) (8,624,174)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccoevevrineenee | cevrrreneeneenennnns 873,490 | oo [(CRRRCISI0) | [— 13,683,316
19. Cash, cash equivalents and short-term investments:
191 BEOINNING Of YBAT.....vvvreereeeueerissecesseeesss st sss ettt snst s | seenssesnsens 20,815,779 | coovevvrereenn 7,132,463 | o 7,132,463
19.2  End of period (LiNe 18 PIUS LINE 19.1)......c.uveeereereereeecreeeseeeeseerseeee e seeeeseeesseeeseessseessssesssessssessssssssnsesssnsessnnes | coseeeseeeees 21,689,269 | ................. 6,198,513 | .....oco...... 20,815,779
| Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
200000 iR EE LRttt | snenetessnee e ssnner s | tnenes e et | sepee e
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statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

1. INAUSHHAI TIfE....e.evcveecee e

2. Ordinary life INSUMANCE. .......c.cuririiieiiisiie ettt

3. Ordinary individual @nNUItIES...........cveeververrerrerirrinreeeeseeseeeees
4. Credit life (group and individual)............cccoverreerreensreiesinnnns
5. Group life iINSUFANCE. .......ceervererereererereireieerseeeeseessseeeeeseseseeees
6. Group anNUItIES........cvevrrrireirrisisriee e eses
7. AZH = grOUD.....oeiveiceiecte e
8. A&H - credit (group and individual).............cccceeererrieriricrereienens
9. ABH - Other.... s
10. Aggregate of all other lines of busiNess..........ccccevecveeiriennines
110 SUBIOTAL ..o

12.

13.

1003, s

1098. Summary of remaining write-ins for Line 10 from overflow page

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)............
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statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices

The Company presents these financial statements on the basis of accounting principles prescribed or permitted by the Ohio
Insurance Department. The National Association of Insurance Commissioners (NAIC) Accounting Practices and Procedures
Manual, (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the state of Ohio.

03-31-2012 12-31-2011
Net Income - Ohio Basis $4,351,392 $15,580,835
State Prescribe Practices - None -0- -0-
State Permitted Practices - None -0- -0-
Net Income - NAIC SAP $4,351,392 $15,580,835
Statutory Surplus - Ohio Basis $59,208,899 $55,308,182
State Prescribe Practices - None -0- -0-
State Permitted Practices - None -0- -0-
Statutory Surplus - NAIC SAP $59,208,899 $55,308,182

B. Use of Estimates in the Preparation of the Financial Statements
The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make estimates
and assumptions that affect the reported amounts of assets and liabilities. It also requires disclosure of contingent assets and
liabilities at the date of the financial statements and the reported amounts of revenue and expenses during the period. Actual
results could differ from those estimates.
C. Accounting Policy
Life premiums are recognized as income over the premium paying period of the related policies. Health premiums are earned
ratably over the terms of the related insurance policies. Expenses incurred in connection with acquiring new insurance business,
including acquisition costs such as sales commissions, are charged to operations as incurred.
In addition, the Company uses the following accounting policies:
1. Short-term investments are stated at amortized cost.
2. Bonds not backed by other loans are stated at amortized cost using yield to worst.
3. Liabilities for losses and loss/claim adjustment expenses for accident and health contracts are estimated by the
Company's valuation actuary using statistical claim development models and tabular reserves employing

mortality/morbidity tables.

4. The Company has a 50% ownership interest in the joint venture which owns the company's home office site.
This investment is carried at equity at March 31, 2012.

Note 2 - Accounting Changes and Corrections of Errors
Not applicable.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 - Discontinued Operations
Not applicable.

Note 5 - Investments

Not applicable.

Note 6 - Joint Ventures. Partnerships and Limited Liability Companies

No significant change.
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statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

NOTES TO FINANCIAL STATEMENTS

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

Not applicable.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries. Affiliates and Other Related Parties

No significant change.

Note 11 - Debt
Not applicable.

Note 12 - Retirement Plans., Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

No significant change.

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

Not applicable.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

Not applicable.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Not applicable.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

Not applicable.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable.

Note 20 - Fair Value

Not applicable

Note 21 - Other Items

No significant change.

Q07.1



statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

NOTES TO FINANCIAL STATEMENTS

Note 22 - Events Subsequent

Not applicable.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Reserves on accident and health contracts for incurred losses and loss adjustment expenses attributable to insured events or prior
years developed as anticipated during 2011. See Schedule H - Part 3 and the Five Year Historical Data. Original estimates are
increased or decreased as additional information becomes known regarding individual claims. However, no significant trends or
unanticipated events were noted in 2011. None of the Company's accident and health contracts are subject to retrospective rating or
experience refunds.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

Not applicable.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

Not applicable.

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

Not applicable.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.

Q07.2



statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act? Yes[ ] No[X]
1.2 If yes, has the report been filed with the domiciliary state? Yes[ | No[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity? Yes[ ] No [X]

2.2 |Ifyes,dateofchange:

3. Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No [X]
If yes, complete the Schedule Y-Part 1 - Organizational chart.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ 1] No[X]

4.2 If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NAT[ ]
If yes, attach an explanation.

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2006...........cocevnee

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2006.............covn.....

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 7I16/2008..........ccoovrernee

6.4 By what department or departments?
Ohio Department of Insurance

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No [ X]

7.2 |Ifyes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

()  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

PART 1 - FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount:

PART 1 - INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.)

11.2 If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA:
13. Amount of real estate and mortgages held in short-term investments:
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following: 1
Prior Year-End
Book/Adjusted Carrying Value

Yes[ ]

Yes[ 1]

Yes[ |

2

Current Quarter

Book/Adjusted Carrying Value

No[X]

No[X]

No[X]

0 =10 T[T OTRTT $
14,22 PrEeferTed STOCK........o.iveiveeeieeeeeeeeeeee et se ettt sttt s s s s ne s sse e $
14,23 COMMON SEOCK......ucvvieceeicecteiceciee ettt ettt et s st s s s se bt et es s se st e s enensessnaees $
14.24 Short-Term Investments............ $ ..
14.25 Mortgage Loans on Real Estate.... $ ..
1426 AllOHNET ...ttt ss e ss s ss s senssensnen $ ..
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $ ..
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 aboVe............c.ccovevvveeveveereeeeeennnn. $
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No [X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
16. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
PNC Bank, National Association PO Box 5756, Cleveland OH 44101
16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No [X]
16.4 If yes, give full and complete information relating thereto:
1 2 3 4
0ld Custodian New Custodian Date of Change Reason
16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ 1]

17.2 If no, list exceptions:
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statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

GENERAL INTERROGATORIES (continued)

3.1
32
3.3
34

PART 2 - LIFE & HEALTH
Report the statement value of mortgage loans at the end of this reporting period for the following categories: 2
Long-term mortgages in good standing Amount
I B T - T 1 1110500 TSSOSO s
1.12  Residential mortgages s
1.13  Commercial mortgages § s
114 Total MOrtgages in OO SEANGING.........ccieireuriiriieireieise ettt et s bbb R s s R s s bbb en G 0
Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With rESrUCIUIEM TEIMS...........cuiiiirieiciriee et enns s
Long-term mortgage loans upon which interest is overdue more than three months
1,31 FAIM MOMGAQES. ....o.cvvecveecieeciesciaseiesssssee st s s s s bbb bbb bbb s e et bbb st e bt ettt s
1,32 RESIABNTAI MOMGAGES. ... . veererrereieeeeeiseese et eteeeseese et as st ees st es e E e R8s R8s eS8 E 28422824 A AR R e E e ee st s s st s
1,33 COMMEICIAl MOMGAGES. ... cvcvivecvctiecteiit ettt ettt a bbb bbb s st bbb b s s s b bR b s A b A b b s A b b s b bRt b s bbb bbb ae bt s et bbb st s e nee B
1.34  Total mortgages with interest overdue more than thre@ MONTNS. ...ttt G 0

Long-term mortgage loans in process of foreclosure
141 FAIM MOMGAQES. ...e.cveocveecieceesceeeeseesseesees s ssesssesssesssesssesssees s e st ees s essees e ee s e bbb e s s e st es et s e st st st s s ssenbe e sa s e saessns e s

142 Residential mortgages T
1.43  Commercial mortgages et
1.44  Total MOrtgages in ProCESS OF fOrECIOSUIE.............evivieeieieieis ettt ettt s et b bbbt bbb e st s st san st aneas G e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNES 3.1 # 3.2) ..viuoiiiiiiieieiese ettt b G 0
Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61 Farm mortgages s
1.62  Residential mortgages... s
1.63  COMMEICIAl MOMGAGES. .. ..vuivuiverieiscteiieise ettt ettt et s bt s s s s e s s bt s R s bbb bR s bbb bbb bbb st e
1.64  Total mortgages foreclosed and transfErred t0 FEAI ESTAE. .........ru ettt ettt G 0
Operating Percentages:
2.1 ABH IOSS PEICENE. ... cveeriectreire et ese et se st s s e st s e E e85 8 4828481 R 824284284 E 1S8R RS RE SRR R R AR R e R e R e R et e SEEesEeEiesEesEssiestestansesientaneresaas 57.8
2.2 A&H COSt CONTAINMENT PEICENL........vueiriviiiireiiciscissie ettt b bbb st s s s s ee e e R s s b s a8 8 8 e b e e AR b et e s b b en b s bsebens | Eiedssesses et ent et et et et es bt en s st st ante
2.3 A8H expense percent eXcluding COSt CONLAINMENT EXPENSES...........vuurerrirrerrereirererseseaseessssseesesseseseesessessssssessessssssessesssessessesssssessessasssessessasssessessasssnsss  sessssssssssssssasssassensssssessasssnssssans 39.6
Do you act as a custodian for NEAIth SAVINGS GCCOUNTS?...........ciueiiiieiieieree ettt Yes[ ] No [X]
TSSO
Yes[ ] No [X]
TSSO
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statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2
Federal
ID
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE

Q10




statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

SCHEDULE T PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts

1.

2. I
3. Arizona.... o
4. Arkansas..... o
5. California. o
6. Colorado. o
7. Connecticut. . I
8. DEIAWAIE......cooveeeeireestse s L
9. District of COlUMDIA.........cccoeuivrirereiririeeese s L
10. Florida................. el
11.  Georgia... I
12. ii L
13. L
14, o
15. o
16. o
17. o
18.  Kentucky.. o
19. Louisiana. o
20. Maine...... o
21.  Maryland o
22. Massachuse o
23.  Michigan...... o
24. Minnesota.... . I
25, MISSISSIDPI...cvviecrerereieiiere et L
26, MISSOU..uoveirrieeiseieieeseie et L

27. Montana..
28.  Nebraska.

30: New Hampshire...
31.  New Jersey.....
32.  New Mexico.

Zrrrerer

34: North Carolina.
35.  North Dakota...

alini s

36. Ohio............

37.  Oklahoma .

B T 010 o OO

39, PennSyIVania..........ccoeeirinenee s L

40. Rhode Island...
41.  South Carolina.
42.  South Dakota

el

43. L
44, b
45, o
46. el
47. b
48. o
49.  West Virginia... el
50. Wisconsin.... oL
51, WYOMING...oitiieeiciiecee et L
52.  American Samoa

53.  Guam.............

54. Puerto Rico......

55.  US Virgin Islands....

56. Northern Mariana ISIands.............ccoceveievecreisreiesieeseisins

57. Canada......cccccoevererennee

58.  Aggregate Other Alien.

59, SUBOAl..co i

90. Reporting entity contributions for employee benefit plans
91. Dividends or refunds applied to purchase paid-up

additions and ANNUILIES. .........c.everereiinceree e e XXX erire [ ettt | s | sereesss ittt | sebeeses st snenins | oeeestesenesesiesens (01
92. Dividends or refunds applied to shorten endowment or
premium paying PEHOd.........cceuevcueeeireieiiiseee e e XXX s [ e [ | s | sreseressesese s | e 0
93.  Premium or annuity considerations waived under disability
or other coNtract ProviSIONS...........ccvvveveevneeiercisssse s
94.  Aggregate other amounts not allocable by State
95.  Totals (DireCt BUSINESS)......c.cviurirerreiriierieieieessee s
96.  Plus Reinsurance ASSUME...........cueuureuevreriiniineeerineineieesnineinns
97. Totals (All Business)............

98. Less Reinsurance Ceded

B80T, e

BB02. et

BB03. s .

5898. Summary of remaining write-ins for line 58 from overflow page.... | .... G0
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................ L0
9401. 0
9402. 0
9403. 0
9498. Summary of remaining write-ins for line 94 from overflow page.... | .... .0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.

Q11
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statement as of March 31, 2012ofthe F@MIily Heritage Life Insurance Company of America

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

100.00%
Southwestern/Great American Family Resources Inc.

Ine. e nan s
P 62-1668404

Dl-1 137138

21.88%

W]

Southwestern American
Financial Corporation

- 8 AT

Y- 150571

100.00%
Claszs A Voting Stock

B/ Class B Non-Voting Stock

Family Heritage Life Insurance
Company of America e

FaTToT
0.2l B

-

50.00%

Raovalton 6001 Led.
(Jomnt Venture Parmetship)

Note — percentages reflect voting stock ownership control
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statement as of March 31, 2012ofthe F@MIily Heritage Life Insurance Company of America

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
..................................................................... T7968...... [ 34-1626521 | ....ooovvrrervrens [ covrvrereisnines | cvvvresenneenennenn. | F@Mily Heritage Life Ins Co of America................... Southwestern American Financial Corporation... |........ccccccceervvienne | .....100.00 | Southwestern/Great American InC.........ocovevvee | vevereinnens
.................................................................................... 62-1403441 | ..o [ v [ e | SOUthwestern American Financial Corporation....... Southwestern/Great American Inc...................... | Ownership......... | .......81.88 | Southwestern/Great American Inc
.................................................................................... 62-1668404 | .........ocovvene [ corerernrreninns [ cverereineirennenn. | FAMIlY RESOUMCES INC..oocne Southwestern/Great American Inc...................... | Other................. | .....100.00 | Southwestern/Great American Inc
.................................................................................... B2-1147144 | ... e [ e | SOUthwestern/Great American Inc........cevevennee. NIAcooieeinrrerenserenesssnenesssseeneesees | BOAMiiiiiiiiins [ | et | creenineiaees
....................................................................................................................................................................... Royalton 6001 Ltd (Joint Venture)..............ccccueee. Family Heritage Life Ins Co of America............... | Ownership......... | .......50.00 |Family Heritage Life Ins Co of America.............. | cecovrernnes




statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? NO
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXX VI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? NO

Explanations:
1.

N kR wbd

Bar Code:

AR A EREAC AR AR AITR AR AU ATE LR REER AR LR SRR AR
*= 77 96 8201 24900UO0O0O01T = * 77 96 8 2 012 44700O0O0 1 *
(e A AREIUATE LR EER AR R IR ARARC O
* 7 7 9 6 8 2 012 3 6500001 * * 77 9 6 8 2 012448 00UO0O0 1 *
AR TAER UK AR AR AR AAUATEELRRER AR LR SRR
* 77 96 82 0124450000 1 =* * 77 96 8 2 0124490000 1 =
AT A EN UK AR RO

* 7 7 9 6 8 2 012 446 00001 =*

Q14
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Overflow Page for Write-Ins

NONE

Q15



statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e R B
2.2 Additional investment made after acquisition. A B ‘ AR .
Current year change in NCUMDBIANCES..........coceveieviieieierienieessenene e s - . .

Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other than temporary impairment reCOGNIZEA..........covuiueieieiiinieeese s
Deduct current YEar's depreCiatioN. ...ttt
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............cceevivnne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON QISPOSAIS.........c.uuwrrerriririeieineiceie sttt
Deduct amortization of premium and mortgage interest points and commitment fe€s.........ccovvreieieirieeeseee s
Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.

. Deduct current year's other than temporary impairment reCOgNIZE............cvvuriereiiinreieieese e
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total VaAlUGHON GIOWEANCE. ........cvuiiieireiciie ettt bbbttt s s

. SUDLOLAl (LINE 11 PIUS LINE 12)....euveieierrireeieeeisiieeise ettt sttt ettt
. Deduct total NONdMItEEd @MOUNES..........curiierieiiiciceci bbbt
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

Book/adjusted carrying value, DeCember 31 Of PHOT YEAT............ccviueiveiciiireeie ettt s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value.......

. Deduct current year's other than temporary impairment recognized.............ccocovvereenee
11.
12.
13.

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted @mMOUNS..........c.cvrireirririreee e .
Statement value at end of current period (Line 11 MINUS LINE 12)......ccveuiiiiieiieiisiesesisisissiessessssssiesssssssssesssssesssssssesssssneas

.................................... 628,443

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...
Cost of bonds and SLOCKS ACQUITEA...........c.cvcuiveiiieiiiee ettt bbb bbbt aena
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals

Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............ccueiiiiieie ettt nans
Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other than temporary impairment reCOGNIZEd...........covuiveieiirreieieicese e

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........ccccevvierierrirereriereeesee s
. Deduct total Nonadmitted @MOUNLS...........ccovueieiciieic ettt nes
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

............................. 460,236,713
............................. 107,992,302
................................. 4,778,957

............................. 417,703,247
............................... 73,467,970
............................... 18,223,023

............................... 49,125,007
.................................... 203,359




statement as of March 31, 2012ofthe F@MIily Heritage Life Insurance Company of America

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

20IsO

NAIC5S.......... 0; NAICBS..... 0.

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
e CIBSS T ()ruererrareermeeriseeesseesis sttt st | s 457,769,191 | oovvvverrirceeeens 108,004,394 | .....coovvvrrrrririens 88,945,715 | .ooocvevreerirereennns 4,695,473 | oo 481,523,343 | ..o sesstnnenns | ettt | nssssi s 457,769,191
2. ClASS 2 () reruurererueerereresieesis s est s st | st 2,492,787 [ .cvvercrveiieerisessiisseninesssins | consessissssisssssssssssssssssssssses | sesssessesnssss s 21472 | e 2,514,239 | ooeivvieciiineenisesieesissseses | st | s 2,492,767
B TR O 7T - ) O O O O PO OO BSOSO U TSRO PR STOPTTRPR
L 0oL - OO IO DO PO PP PO OO OOl OO OO OO PP TE) DR PP T PP RRT TR
B C1BSS 5 ().ueuereriieiii st | £eeiess bt i bbb sa s ebens | fhntet bt b et bt h s b ettt nnbes | Hebetsee Rt h e s b e bt h b s bt eta | Hethetsehee e s e b e et s s e b ss et b etiees | Shetaebaee bR e bbbt b taes | Hehes e E R bbbt h bt s bbb ne | ebeesee bt bbbt ens | Sheneee bttt ettt
B, C1ASS B (8)-rvruuvvvereeressseresssneessssesessseesss sttt | SRR LR ER R | 4eELEE AR AR R Rt | HeELEEEEEEE LRk eeeR e | SeELEEEeeeER R ek neR s | SeeeeEE ARt eR e ent | eeeeeE e et | ettt | e
7. TOtI BONAS.......coeeieeirieireieieeieceeisseseneisessissseensssssessessssssenseessssssessessssessenssssnses | sonenneeneenseeneennsn 400,261,998 | oviviririiivninnn. 108,004,394 | v 88,945,715 | 4,716,945 | e 484,037,582 | o0 | e 0
PREFERRED STOCK

B, ClASS T veeeeeessereisseeess ettt R | SRR SRR R R R | HeEE LSRR R | HeEEE R RSk R | e R R RS R Rt | RS R | et eeR R st | ettt | e
LT O O O O O O P OO BSOSO ST TSR TSP O PTETSTOPTTRPR
10, CIASS B...rvvveeueeeeessereesseeessseeeesseeessseesess s eess st ees 8888 R Rt eeess s | 1eeE AR e R R RS R R R RS eeeeRt s | 1ieeEER R oA AR R eeE R R e ee SR eeeeE s | £81eeEE R R eeEER e E R R e R RS e AR R eeeeRsn | 81eEEER AR R R R 4e R R R A SR eeeEREn | £ES1eERER R e R R AR R4 RE e RR RS 4eER RS | £E81eeEER R4 ER RS R4 RR AR eneRRS | £E8ReeEEER R RS R e eRRs | SR8 SRR R et
11, CIASS 4..ooieeeeeeesseeeetaeeees et etk E Rk | 1R ER SRR R R R R R bR | 11 E R R AR R LR R R R eRR R | £81eeEE R R R RS R 4R RS R R et ek R | H81eEEER e R AR R ER R R R e R R R | HE 8RR R AR R R AR R AR 4R RS | HE8AeEEER 4R RS AR R LR R RS | HE8REE R RS RS eRRs | £RE SRR
12.

13, CASS Bu.vvvrvvererreisareesseeessse et sss s skt kR | LR R et neert | LR Rkt rE | LR LRkt eeerE s | LR E 1Rt | LR EERE R | FE 8RRk | HEE LR | CRE e
14, Total Prefermred SIOCK..........viuuiririieiiiireieiesie e nisenieneens | coesesese s 0 | o 0 | o 0 | o 0 | o [0 N [0 RN 0 [ o 0
15, Total Bonds and Preferred SIOCK...........ccuuuuurreemreeenrreerneeeinseeesseeeesesseessneeesens | seeesssseessnssessnans 460,261,958 | .....ccorververrneenns 108,004,394 | ....oovvveerrrrrirnnns 88,945,715 | oo 4,716,945 | ..o 484,037,582 | .oovooereereeeereeeeeeeeenneens ([P (U ST 460,261,958

(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:




statement as of March 31, 20120fthe F@mily Heritage Life Insurance Company of America

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOHAIS......covverrreeereirceieiririee | e eeees 37,338 | .o XXX virvirvieeeinsinsine | ceeneineieensensinseenssssensnens 37,338 | e 1,888 | o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT........ciierieieiieieie ettt sssssessens | sosssessessessssessesessssessessesas 25,245 | oo 40,914
2. Cost of Short-term iNVESIMENS ACQUITED............couivuiviieieicteie ettt sttt sbestenas | eebessessesssessessessssssessesnsas 12,093 [ oo
3. ACCIUAL OF BISCOUNL. ..o bbb bbb bbb | Hesb s bbb bbb bbb | Shbinb bbb
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrereererruseesreereiseesseeseeseesessasesesseesseseesesseessessessessessessessessessessasssessesssssnes | 1essesssssessessassssssessasssessessessasssnssasss | 2esssnessssossssssessanssessessassnsssnssassnenns
5. Total gain (I0SS) ON QISPOSAIS........ccueviriiiiietiiiteiit ettt ettt bbbt b et a bbbt s et e bbb b s et s s s e s s sssebessstebessns | nbsebessssesessnsesesssebesses et s sesesanssbesanss | sbsssebessstetessnseses et ebesseb et s st bannebenan
6. Deduct consideration reCeIVEd ON QISPOSAS.............c.cviuiuiiiiiieieieieie ettt bbbt st s s b sns | sebessessssssesses s bs s s s s et ss s st e s sentenss | bessessessssessestes et ena s s banes 15,669
7. Deduct amOrtiZation Of PIEMIUM.........ccciiieircte ettt ettt bbb se b s s bbb se b b s et s s ae b basaebessnne | nesebebsstesessnsesesssebessebes s sesesasssbesanss | sbsesebessstesesssseses et et esseb et s et bnaebenen
8. Total foreign exchange change in book/adjUStEd CArTYING VAIUE............ccuiururiiieieireieiisciei ettt ettt | reesestessss st eeesessess s b bs s s st s sessans | sebsessessess e b e st es s et s b st et ens e
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........oueuiurirriiiririieeireeeeseiseeeee e tesseseens | setsssessssssssesesssssssssenssesessnssssesssanes | essessesssssssensesessnsessessessssessessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceuerririieieierieisieieseissesesssienens | esressesesssssssesessssessesseseees 37,338 | oo 25,245
11, Deduct total NONAAMILIEA @MOUNTS.........c..cviieerieiiiirerrse ettt s s eees | HfeEb s e neE e E sttt nns | sersne st sn e en bbbt
12. Statement value at end of current period (LINe 10 MINUS LINE 11)...u.vuiveiiiiiieiieiiieseiisiisissiesessssssiessesssssssesssssssssssssssssssssnsens | sossessessesssssssessesssssssesassnes 37,338 | oo 25,245

QsI03
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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

QsSI04, QSI105, QSI06, QSI07
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SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 Of PriOr YEAI..........ccoveieveiierieieieeee ettt

. Cost of cash eqUIVAIENES ACUINET..........cveuiirieieice ettt

o ACCIUAL OF QISCOUNL.......euvtieite bbbttt

. Unrealized valuation iNCrease (AECTEASE)........vvurreiriiieieiriiiseieieise ettt ettt

. Deduct consideration received 0N diSPOSAS............c.ccrveriueiicreieieieiie e

. Deduct amortization of PremiUML.............ccccciieiicicee e bbb

. Total foreign exchange change in book/ adjusted carrying ValUe..............cccceuevienieesiceeeee e

. Deduct current year's other than temporary impairment reCOgNIZEd............vverurerriereerinieeseseeeseesesesseens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoeververreererrerierernnne

. Deduct total nonadmitted @MOUNLS...........cccocieiricieieierics et b s

.......................................... 21,986,008

............................................... 620,599

............................................ 8,162,803

.......................................... 13,823,205

QsI08
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Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

QEO01, QE02
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUSIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 20
3 4 9 10 11 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
CUusIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV 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./A.C.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 6001 LTD Broadview Heights | OH... | 04/14/2003 | 03/20/2012 ....565,477 ..17,836 25,000 0 25,000
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 565,477 0 0 0 0 0 25,000 0 0 0 25,000
3999999. Subtotal - Unaffiliated 565,477 .. 0 0 0 0 0 25,000 0 0 0 25,000
4199999. Totals 565,477 .17,836 0 0 0 0 0 25,000 0 0 0 25,000
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
313376 T4 7| FEDERAL HOME LOAN BANK ......cvvucrmuriieimmirresissssssssessessssssssssssssssssssssssssssssssssssssssssessssssssssssssessesssnsesss | nossssessos ....01/11/2012 | FTN FINANCIAL 5,000,000 5,000,000 1FE
3133EA DR 6|FEDERAL FARM CREDIT BANK ....02/10/2012 | FTN FINANCIAL 15,000,000 15,000,000 1FE
3134A4 KY 9 |FEDERAL HOME LOAN MTG CORP - STRIPPED .03/16/2012 | CREDIT SUISSE 1,058,911 2,440,000 1FE
3134A4 NU 4 |FEDERAL HOME LOAN MTG CORP - STRIPPED ...03/30/2012 | CREDIT SUISSE 2,846,791 6,399,000 1FE
3134G3 ST 8| FEDERAL HOME LOAN MTG CORP........cmmirrvitmmireiimmessissessssssessissssssssssssssssssssssssssssssssessssssssssssssssssnes | sosnseenes ....02/29/2012 | FTN FINANCIAL 4,987,500 5,000,000 1FE
31358C 5B 8| FEDERAL NATIONAL MTG ASSOC - STRIPPED..........c.coosveuriiirieeriiereieesissssisessssssssessssessssesssssesssnesssnns | snsessen ....03/16/2012 | FTN FINANCIAL 903,257 1,863,000 1FE
31358C 5C 6 |FEDERAL NATIONAL MTG ASSOC - STRIPPED..........cccerreiemrreeimsereeissnsssssssesesssssesssssssesssssssessssssnessssssnas | sossesnnes ....03/16/2012 | FTN FINANCIAL 883,565 1,863,000 1FE
31358C 5D 4 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.........occuerruuummereismmersisssessssssesssssssessssssessesssssssssssesssssenas | sossssies ....03/16/2012 | FTN FINANCIAL 862,606 1,863,000 1FE
31358C 5E 2| FEDERAL NATIONAL MTG ASSOC - STRIPPED..........ccommmrviiirriiiiriesisssssisesssssssssssssssssesssssssssssssssssanns | sossssnes ....03/16/2012 | FTN FINANCIAL 843,604 1,863,000 1FE
31358C 5F 9 |FEDERAL NATIONAL MTG ASSOC - STRIPPED..........ccurreimmmrreiimmmersessancsssssnessessssessssssessessssessssssesssssenns | sossssnes ....03/16/2012 | FTN FINANCIAL 824,918 1,863,000 1FE
31358C 5G 7 |FEDERAL NATIONAL MTG ASSOC - STRIPPED ...03/16/2012 | FTN FINANCIAL 808,188 1,863,000 1FE
31358C 5H 5|FEDERAL NATIONAL MTG ASSOC - STRIPPED .03/16/2012 | FTN FINANCIAL 790,191 1,863,000 1FE
31358C 5J 1|FEDERAL NATIONAL MTG ASSOC - STRIPPED ....03/16/2012 | FTN FINANCIAL 774,114 1,863,000 1FE
31358C 5K 8| FEDERAL NATIONAL MTG ASSOC - STRIPPED..........cccomreurirreineriseseisenssssssssessssssesssesssssessssesssssesssnesssnns | nsessen ....03/16/2012 | FTN FINANCIAL 758,390 1,863,000 1FE
31358C 5L 6 |FEDERAL NATIONAL MTG ASSOC - STRIPPED..........ccurreimmrreiummersessssesssssnsesssssssessssssessessssessssssesssssenas | sosessnnes ....03/16/2012 | FTN FINANCIAL 741,344 1,863,000 1FE
31358C 5M 4 | FEDERAL NATIONAL MTG ASSOC - STRIPPED..........c.oosiuueriiriieriieseieesisessssesssssessesssssesssesssssesssnesssnns | ssessene ...03/16/2012 | FTN FINANCIAL 724,614 1,863,000 1FE
31358C 5N 2| FEDERAL NATIONAL MTG ASSOC - STRIPPED..........ccomierreierreiiiereesissssssssessssssssssssssessssssssssssssasssssssnns | sossesnaes ....03/16/2012 | FTN FINANCIAL 708,182 1,863,000 1FE
31358C 5P 7| FEDERAL NATIONAL MTG ASSOC - STRIPPED.........occuerriuumrreiimmerresssessssssesssssssesssssssessesssseessssssesssssenas | sossssies ....03/19/2012 | FTN FINANCIAL 687,317 1,863,000 1FE
31358C 5Q 5| FEDERAL NATIONAL MTG ASSOC - STRIPPED..........cccomreurirreimerisesessenesssssssessssssesssessssssssssesssssesssnesssnns | nseesen ....03/19/2012 | FTN FINANCIAL 673,102 1,863,000 1FE
31358C 5R 3 |FEDERAL NATIONAL MTG ASSOC - STRIPPED ....03/19/2012 | FTN FINANCIAL 659,204 1,863,000 1FE
31358C 5S 1 |FEDERAL NATIONAL MTG ASSOC - STRIPPED .03/19/2012 | FTN FINANCIAL 645,585 1,863,000 1FE
31359Y QG 5|FEDERAL NATIONAL MTG ASSOC - STRIPPED ....03/19/2012 | FTN FINANCIAL 1,849,880 4,000,000 1FE
31359Y QM 2 | FEDERAL NATIONAL MTG ASSOC - STRIPPED........covvuuureiiemerreiseesssissessessssesssssssessessssessssssnesssssssesssses | noseessssos ....03/14/2012 | CREDIT SUISSE 2,780,410 6,531,000 1FE
31359Y QR 1| FEDERAL NATIONAL MTG ASSOC = STRIPPED..........ovvuuriiuerimreierisseieesssesessessssesessessssesesssessssessssesses | sossseseens ....01/20/2012 | FTN FINANCIAL 2,367,720 6,000,000 1FE
31359Y QS 9 |FEDERAL NATIONAL MTG ASSOC - STRIPPED........covvuuurreimmrresimmerssissessessssesssssssesssssssessesssesssssssessssss | noseessesns ....02/29/2012 | FTN FINANCIAL 2,769,932 7,159,000 1FE
31359Y QT 7 | FEDERAL NATIONAL MTG ASSOC - STRIPPED..........covvuuriiriereinerieereiesesssesesssesssesessesssessssessssessssesses | sovssessees ....02/16/2012 | VARIOUS 2,697,416 7,159,000 1FE
31359Y QU 4 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.........ovccrreiirreiiaerseissessesssssssesssssssssssessssssssssssssesseses | soseeseeses ...01/20/2012 | CREDIT SUISSE 1,637,887 4,448,000 1FE
3136F3 LA 2| FEDERAL NATIONAL MTG ASSOC - STRIPPED..........ceevvuuuuereeimmerreiseessssssesssssssessssssesssssssesssssssessssssnseses | sesnseeses ....03/14/2012 | CREDIT SUISSE 1,032,325 2,500,000 1FE
3136FT 6U 8|FEDERAL NATIONAL MTG ASSOC ...03/13/2012 | ANCORA ADVISORS LLC 2,000,000 2,000,000 1FE
3136FT 7H 6 |FEDERAL NATIONAL MTG ASSOC .03/15/2012 | CREDIT SUISSE 2,000,000 2,000,000 1FE
3136G0 BC 4 |FEDERAL NATIONAL MTG ASSOC ....03/26/2012 | CREDIT SUISSE 3,000,000 3,000,000 1FE
88059E N7 5| TENNESSEE VALLEY AUTHORITY - STRIPPED........coovuimrreeimerresieereessessesssesssssssessesssssssssssessessssessssses | noseeseenos ....03/13/2012 | FTN FINANCIAL 734,215 1,903,000 1FE
88059E N9 1 |TENNESSEE VALLEY AUTHORITY - STRIPPED........ccovuturreimmmereessmeeressmsessesseeessssssessessesessssssessssseneesssses | noseessssns ....01/10/2012 | FTN FINANCIAL 709,191 1,903,000 1FE
88059E NY 6| TENNESSEE VALLEY AUTHORITY = STRIPPED.........covvuuurreermereessssssssmssssessssesssssssessessssessssssssssssssssesssssss | sosessessos ....02/07/2012 | CREDIT SUISSE 5,506,074 12,669,000 1FE
88059E NZ 3| TENNESSEE VALLEY AUTHORITY - STRIPPED........coovucrreeimmereessmeressssesssssssesssssssesssssssessssssesssssssssssses | soseessenns ....02/07/2012 | CREDIT SUISSE 3,409,457 7,969,000 1FE
88059E P2 4| TENNESSEE VALLEY AUTHORITY = STRIPPED........coovuuurreermmereessenseismsessessssesssssssesssssesssssssssesssssssesssssss | sosessessos ....03/08/2012 | FTN FINANCIAL 697,868 1,903,000 1FE
88059E P32 | TENNESSEE VALLEY AUTHORITY - STRIPPED........coovuurreiemerresimeressmsessessssssssssssesssssssessssssesssssssessssas | noseessenes ....03/08/2012 | FTN FINANCIAL 684,148 1,903,000 1FE
88059E PA 6| TENNESSEE VALLEY AUTHORITY - STRIPPED........ccovuuurreiiemerressmersssssessessssesssssssesssssssessssssessssssnesssses | soseessssns ....03/08/2012 | VARIOUS 5,313,903 12,669,000 1FE
88059E PB4 | TENNESSEE VALLEY AUTHORITY = STRIPPED.......covvuuurreirmereessensssssssssesssssssssssessessssssssssssssssssssesssssss | sosesssssos ....03/09/2012 | FTN FINANCIAL 5,206,579 12,669,000 1FE
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

88059E PC 2| TENNESSEE VALLEY AUTHORITY - STRIPPED........coovuumrreiimmerressmereisssessessssesssssssesssssssessssssesssssesesssses | soseessssns ....02/03/2012 | CREDIT SUISSE 3,750,741 9,320,000 1FE

88059E PJ 7| TENNESSEE VALLEY AUTHORITY = STRIPPED.......ccovvuuurreemmmerressessssmssssessssssssssssesssssssssssssssesssssssssssssss | sosessessos ....03/08/2012 | FTN FINANCIAL 1,630,714 4,551,000 1FE

88059E V3 5|TENNESSEE VALLEY AUTHORITY - STRIPPED ....03/14/2012 | FTN FINANCIAL 561,973 1,243,000 1FE

88059E V4 3| TENNESSEE VALLEY AUTHORITY - STRIPPED .03/14/2012 | FTN FINANCIAL 550,798 1,243,000 1FE

88059E V5 0| TENNESSEE VALLEY AUTHORITY - STRIPPED ....03/14/2012 | FTN FINANCIAL 539,835 1,243,000 1FE

88059E V6 8| TENNESSEE VALLEY AUTHORITY - STRIPPED........coovuuurreiimmerressmersisssessessssesssssssessessssessssssessssssnssssses | soseessesns ....03/14/2012 | FTN FINANCIAL 810,031 1,903,000 1FE

88059E V7 6| TENNESSEE VALLEY AUTHORITY = STRIPPED........coovuturreirmmereesseseisssessessssesssssssesssssssesssssssesssssssessssses | sosessessos ....03/14/2012 | FTN FINANCIAL 793,913 1,903,000 1FE

88059E V8 4| TENNESSEE VALLEY AUTHORITY - STRIPPED........coovucrreeemerreismeressssessessssesssssssesssssssessssssesssssssessssas | soseessenes ....03/08/2012 | FTN FINANCIAL 787,861 1,903,000 1FE

88059E V9 2| TENNESSEE VALLEY AUTHORITY - STRIPPED........ccovuuurreiimereesseessissessessseessssssessessesessssssessssseneesssses | soseesssons ....03/08/2012 | FTN FINANCIAL 772,409 1,903,000 1FE

88059E W2 6| TENNESSEE VALLEY AUTHORITY - STRIPPED.......ccoovuiimiriiiericiisiisissssessssssssssssssssssssssssssssssssssssses | sosssssssos ....03/13/2012 | FTN FINANCIAL 749,097 1,903,000 1FE

88059E YA 6| TENNESSEE VALLEY AUTHORITY - STRIPPED........coovuumrreiimmereessmereisssessessssesssssssesssssssessssssesssssenesssses | soseesssons ....03/14/2012 | FTN FINANCIAL 546,601 1,209,000 1FE

88059E YB 4| TENNESSEE VALLEY AUTHORITY - STRIPPED ....03/14/2012 | FTN FINANCIAL 535,732 1,209,000 1FE

88059E YC 2| TENNESSEE VALLEY AUTHORITY - STRIPPED .03/14/2012 | FTN FINANCIAL 525,069 1,209,000 1FE

88059E YD 0|TENNESSEE VALLEY AUTHORITY - STRIPPED ....03/14/2012 | FTN FINANCIAL 514,623 1,209,000 1FE

88059E YE 8| TENNESSEE VALLEY AUTHORITY = STRIPPED.......covvuurreirmmereessnsesssssssesssssssssssessssssssssssssssesssssssesssssss | sosessessos ....03/14/2012 | FTN FINANCIAL 504,383 1,209,000 1FE

88059E YF 5| TENNESSEE VALLEY AUTHORITY - STRIPPED........coovuumrreiimmerressmereisssessessssesssssssessessssessssssesssssssesssses | soseessssns ....03/08/2012 | FTN FINANCIAL 500,538 1,209,000 1FE

88059E YG 3| TENNESSEE VALLEY AUTHORITY = STRIPPED.......covvuuurreimmmereessereismsessessssesssssssessssssseessssssesssssssessssses | sosesssssos ....03/08/2012 | FTN FINANCIAL 490,721 1,209,000 1FE

88059E YH 1 |TENNESSEE VALLEY AUTHORITY - STRIPPED........coovuimrreeimerresisreesssessessssssssssssesssssssessssssesssssssssssses | soseesssnns ....03/13/2012 | FTN FINANCIAL 475911 1,209,000 1FE

88059F BR 1| TENNESSEE VALLEY AUTHORITY - STRIPPED........cosiiiiuuiiiisssssissssssssssssesssssssesssssssessssssssssssssssssssssssenes | seonsenies ....03/28/2012 | FTN FINANCIAL 2,747,040 8,000,000 1FE
0599999. Total - Bonds - U.S. Government 103,366,378 206,819,000 0 [onne P S—
Bonds - U.S. States, Territories and Possessions

76222R HT 2| RHODE ISLAND STATE (TAXABLE) ...03/29/2012 | ANCORA ADVISORS LLC 571,170 500,000 169 | 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession 571,170 500,000 169 |......... S, S
Bonds - U.S. Political Subdivisions of States, Territories and P

574140 R7 6| MARYLAND NAT CAP PK MONT CNTY (TAXABLE).......ceeesierrvvveeommmsnnessssssssssissssssssssssssssssssssssssssssssssssnsnns | sessssssnns ...03/28/2012 | KILEY PARTNERS 89,149 90,000 1FE

574140 R8 4| MARYLAND NAT CAP PK MONT CNTY (TAXABLE)......co.commerrrermmerrieieerisnsssssssessssssssssssssesssssssssssssnsesses | soseesssnns ....03/28/2012 | KILEY PARTNERS 172,569 175,000 1FE

584836  ZX 1| MEDINA OHIO (TAXABLE)........vvevuuurreermueressmersssssessessasssssssssesssssesssssssssesssssssesssssssessessssesssssssessssssnessssssne | nosessessos ...02/03/2012 | KILEY PARTNERS 113,814 100,000 1,140 | 1FE

821686  XT 4| SHELBY COUNTY TENNESSEE (TAXABLE)........iiiiiiiiiiiriisissssississssssssssssssssssssssssssssssssssssssssssssssssenne | sossesssses ....01/10/2012 | KILEY PARTNERS 1,003,032 915,000 14,907 |1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 1,378,564 1,280,000 16,047 | .......... D S0 S
Bonds - U.S. Special Revenue and Special A t

118631 AR 1|BUCKS COUNTY PENNSYLVANIA (TAXABLE) .01/31/2012 | MORGAN KEEGAN 1,071,920 1,000,000 2,038 | 1FE

40179P AA 3| GUILFORD COUNTY NORTH CAROLINA (TAXABLE) ...03/29/2012 | ANCORA ADVISORS LLC 518,860 500,000 317 |1FE

649902 2E 2| NEW YORK STATE DORM AUTH (TAXABLE)........ccoovivieirririereeiiseesiissssssssessesssssssssssessssessssssssssssnns. | sossesesnes ....01/10/2012 | ANCORA ADVISORS LLC. 564,625 500,000 8,668 | 1FE

677659 V6 8| OHIO STATE WATER DEVELOPMENT (TAXABLE).......oiiuuuiiiissnsssissssssssssssssssssssessssssssssssssssesssssssssssssssseene | sosseseseos ....03/21/2012 | ANCORA ADVISORS LLC 520,785 475,000 7,309 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 2,676,190 2,475,000 18,332 | ..oceven. DS, S
8399997. Total - Bonds - Part 3 107,992,302 211,074,000 34,548 |.......... P S
8399999. Total - Bonds. 107,992,302 211,074,000 34,548 |......... P S
9999999. Total - Bonds, Preferred and Common Stock 107,992,302 XXX 34548 | ... 0 S—

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
313370 E2 0 |FEDERAL HOME LOAN BANK........cocovivmerimriircrnee | e 02/14/2012| CALLED BY ISSUER at 100.000 | ......vvereermreenenns | cvvreees 5,000,000 | ......... 5,000,000 | ........ 5,000,000 | ........ 5,000,000 0 5,000,000 | .cooovvvrcerinen | eerreninrinenen | e (V) 114,713 | 08/05/2030| 1FE......
3134G1 NW  0|FEDERAL HOME LOAN MTG CORP - STRIPPED... |..... 02/03/2012| CALLED BY ISSUER at 25.342.. | ...ccoocvvvrerneirnnins | v 26,862,382 | ..... 106,000,000 | ....... 24,734,040 | ....... 26,193,198 | ..coveovrivcrran | e 669,184 | ..o | s 669,184 | ...ooovvrvcrians | s 26,862,382 [ ...cooerierines [ e | e (V1 I 08/03/2040| 1FE......
31398A Y8 9|FEDERAL NATIONAL MTG ASSOC - STRIPPED..... | ..... 02/10/2012| CALLED BY ISSUER at 22.833.. 57,083,333 | ... 250,000,000 | ....... 52,814,090 | ....... 56,763,758 | ...ocooviviriran | e 319,575 319,575 [ .o | s 57,083,333 08/10/2040| 1FE......
0599999. Total - Bonds - U.S. Government.. ...88,045,715 | ... 361,000,000 | ....... 82,548,130 7,956,956 | oo | i 988,759 ..988,759 8,945,715 | o0 | 0 | 0 | 114,713 | ... XXX... [ XXX....
8399997. TOtAl = BONAS = PaM 4.kttt ensnins | anranns 88,945,715 | ..... 361,000,000 | ....... 82,548,130 | ....... 87,956,956 | ...ooovrernnn0 | Lo 988,759 |. 988,759 | .. 0 88,945,715 | .o | o0 |0 [ 114,713 |...... XXX... [.XXX....
8399999. TOBI = BOMAS. ..ttt | snreae 88,945,715 | ..... 361,000,000 | ...... 82,548,130 | ....... 87,956,956 | ..cooovvrien: 0] .. 988,759 | ..oovvicrinens 0] . et 988,759 | oot 0| . 88,945,715 | ..ot (V] [ [ I 0. 114,713 | ...... XXX... [ XXX....
9999999. Total - Bonds, Preferred and COMMON SEOCKS..............vuuiuurirrireiieieiseiieesseisesisse st ssssssesssessssesssesssssisnns | svvea 88,945,715 | ........... D 0.0, T I 82,548,130 | ....... 87,956,956 | ...cooovvrvnncn 0. 988,759 | ..vvvvrcrirnns 0| e 988,759 | ..covvrerncs 0 . 88,945,715 | ...ocovvvnne (V1 IO (01 I (V) 114,713 | ...... XXX... | . XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of | Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol Contracts | Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)

Broker Name

NONE

NONE

Net Cash Deposits
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NONE
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SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Traded (Y or N) (Y orN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

8030

NONE
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CusIP /Market Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatories:

1. The activity for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.......... ONAIC2: §........ ONAIC3: §........ 0 NAIC4: §........ ONAICS: §......... ONAIC6: §.......... 0

NONE

QE09
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SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5
NAIC
Designation|
CusIP /Market Fair
Identification Description Code Indicator Value

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

QE10
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
1 2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current

Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
PNC - Checking Cleveland, OH.........ooeevvvmneervenmsenrisinnnes | covserverssnneens | e 0.250 414 102 728,587 910,325 881,601 | XXX..
SunTrust - Checking Nashville, TN 0.200 4 1,986 1,986 1,986 | XXX..
American Founders Bank - Checking............c.coucvvvenirenne Frankfort, KY. 9,902 61,849 60,300 | XXX..
Wells Fargo Bank, N.A. - DDA & Cont. Disb.........c.c.c..... Cleveland, OH........cooiiiinniiniinis [ | e | cnesensessessenssessenes | oossssesssssssssssssssenes | soossennes (1,890,805) | ........... (2,287,281)
0199999. Total Open DEPOSHOMES.......vceuuurreesssrrersssserresssssressssssssssssesssssssesssssssesssssssesssssneees | oo XKKKarnreres | seeeee XXX 418 102 ..(1,150,330) | ..........(1,313,121) | ...
0399999. Total Cash on Deposit .. . 418 102 ..(1,150,330) | ..........(1,313,121) | ...
0499999. Cash in COmPany's OffICE........urrrrveeeesiisssseerssisessssssssesssssssssssssssssssssssssssssssssssssssssssees | oo XKewernn [ onees ., S I SO0, S e XXX 3,400 3,400
0599999, Total CaSh........ooovvveeisirriiiiiissssssssiisssissssssssssssssssssssssssssssssssssssesssssesssees | e XKKurerinns [ vovees XXX 418 102 | oo (1,146,930) | ........... (1,309,721)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year
Sweep Accounts
Wells Fargo - Stagecoach SWEEP PreferTe........ ... iuuiiiiiiiiiiei it | AAAAAAAAAAA ‘ 03/30/2012 | ......ccenencc 0.100 |04/02/2012 | ......... 22,606,607 6,840
8499999, TOAl = SWEED ACCOUNES. ... ceeetes ettt testesesse ettt sesees et ses e et eeseeses e eeses 421 eE e eeE o081 e se8 £ 1o 01 eE e 428401 LE 28 4L 8 £ 01 £ 0 L8 408408 eE 28400 o 08 £ 01 LE e 8428401 £E L8 400408 e e E 4L 8401 eE e eeEeeseeseEeehaee  oekseheeteesee et seseeseeebent et s ee et eesensen et st ensensetsesansenenntsnsens | ersenes 22,606,607 6,840
8699999, TOAl - CASN EQUIVAIBNES...........evuiiuieeieieiiseis s ese et 1 8885188888 E bbbt bR b e e Eieebae A bR e bbb bbbttt | cireeias 22,606,607 6,840
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