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Statement as of September 30, 2012 of the Loyal American Life Insurance company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS ..ttt nnns | eeeenniennes 181,815,187 | oo | cvrvereiniens 181,815,187 | covvvevee. 387,381,174
2. Stocks:
2.1 PrEfEITEA SIOCKS. ... veuieecerciritetieti ettt | sesbiess e sttt | cerent st | sttt eenes L0
2.2 COMMON STOCKS.....vvurvrerreresresnessesresessessssssessessssssessesssssessesssssssssessessssssessansssssessassnssnssens | ssssssessessosens 5,495,875 | oo | v 5,495,875 | .ccvvveene. 16,748,695
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 ($....(1,983,919)), cash equivalents ($.......... 0)
and short-term investments ($.....21,657,017) ... sesasessessenssens | eerveesseeniens 19,673,098 | ... | e 19,673,098 | ...cooevevrrnne 195,647
6. Contract loans (including $.......... 0 PIEMIUM NOLES).....cvucvrieicriieieieieesise et s sssesse s ssssssens | eressssessesssssssssessessssssses | sssessessssessessessssessessssesss | esisssssessessssessessessesand (01 I 18,128,986
T DBIVALIVES......couoieieie it | Sieb ettt | ehbeenb ettt | sbeei s (O OO
8. OthEr INVESIEA @SSEIS.........cvuuiiieiiieiiiiiiri bbb | Coetbsen s enes | sebeesbiesbi bbbt rsb st | shnsiiesi e (O ORI
9. ReCEiVabIES fOr SECUMLIES..........cvuiiciieiicii s | bbb eneas 10 | e | e 10 | oo 32,702
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 206,984,170 | ..ooovvcvcereeieirrinas (1] 206,984,170 | ............. 422,487,204
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and @CCIUBM............cocuuuiiiiriiriiniiniess s | ereinesnisnees 2,566,082 | ..o | i 2,566,082 | .....ccoorrinen 4,465,240
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccevvcvries | ververrvnnnns 13,124,490 | oo 6,708 | oo 13,117,782 | oo (643,533)
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but UnbIlled PrEMIUMS)........cccueuiirieieriinns | erreereirsieseieissieseseiees | cerressessessssessesessssessesees | sesessssessesssssssessesesnd [0 1,105,880
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 therBON............cccccieeciviies | coveesieeeeesiesreees | e sebenes | sveessssse s 0 [
18.2 Net deferred taX @SSEL........ouvirreereieriresie st essssenes | cessenessnsnens 63,384,656 | .....cccco..... 52,341,656 | ...ccccovvrenn. 11,043,000 | ..ooovvvrneennne 8,027,000
19.  Guaranty funds receivable Or 0N BPOSIL............ccvvverieeierreeeieie e sssresesens | evesesesseseesenes 164,875 | .o | e 164,875 | oo 522,379
20. Electronic data processing equipment and SOftWArE...........c.ovuverinrirrininrnrininsseiesssessseeens | eveseesssssesesenes 95,416 [ .o | e 95,416 | .ovvvrereeeeeeees
21.  Furniture and equipment, including health care delivery assets ($.......... 1) SN ISV 1,439,609 | ..covvvvrrine 1,439,609 | ..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..............cccocevererereieeieiceseeeececeie e | e TT,285 | oo | v 77,285 | oo 29,310
24. Health care (§......... 0) and other amounts reCEIVaDIE..............cc.cceevveveveveeeieeeeee e | v 2,510,624 | ......cocooc... 2,510,624 | ..cocooveied [0 T
25.  Aggregate write-ins for other than iNVEStEd @SSELS...........cvrrererrnrirrirninrisesseseieesseseesssnnes | essessssssssssesaas 329,411 | o 232,248 | oo 97163 | oo, 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throuGh 25)..........ccccvirreemrimreeeeiresnereeesiseseessssessssesssessssssesseess | reeessneeens 292,966,501 | ...vvvvrecne 56,530,845 | ............. 236,435,656 | ............. 438,927,645
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NG 27)......oourverrrircrirririereieesiseesieesisesssee s sessssesssssessesesssesssesssssssssessssnens | oeessseeens 292,966,501 | ...ovvvvrecne 56,530,845 | ............ 236,435,656 | ............. 438,927,645
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. Other Receivables and Prepaid EXPENSES..........c.ccvviveverriveresieieiess s sessssssseses s sesseseens
2502, oo R R | st e et R ettt | Heenss et nnins | fenss st (O R
2503, oSSRt | st eee sttt | Heenss et eenins | enes st (O TR
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 @DOVE).......coverrrreerrsrereisrissessesssssssssssssesssness | seseesessasesesenes 329,411 | o 232,248 | .o 97,163 | oo 0
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Statement as of September 30, 2012 of the Loyal American Life Insurance company

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21,
22.

24,

25.
26.

28.
29.

31,
32.
33.
34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts §.......... Oless§......... 0

included in Line 6.3 (including $.......... 0 MOACO RESEIVE)......ouirieeriiiierise ettt sttt nes
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:

41
42  Accident and health
Policyholders' dividends §..........

Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including $.......... L0 To (o0 ) OSSR
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including $..........

Contract liabilities not included elsewhere:

Surrender values 0N CaNCEIEA CONMIACES..........c..euurerurriuceeeeee ettt b sttt nen
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 Service Act............cccoerinineireeinineneisineinee

9.1
9.2

9.3
9.4
Commissions to agents due or accrued - life and annuity contracts §.......... 0, accident and health §.......... 0
and deposit-type contract funds §.......... 0neeeeeete e
Commissions and expense allowances payable on reinsurance assumed.
General eXPENSES QUE OF ACCTUBH...........c.ucvuivieeieeieteses ettt st bessebsebssa s st bens bbbt s bbb baen
Transfers to Separate Accounts due or accrued (net) (including §.......... 0 accrued for expense

allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES.........cviviveieicicieiee et
Current federal and foreign income taxes, including $
Net deferred tax liability............ccccoorerverenierciisiiennns
UNEArNEd INVESIMENT INCOME. ......uiuuririuieeieiee ettt bbb bbb bbb
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including §.......... 0 agents' credit balances...
Remittances and items NOL AIOCALEH. ..........c.euiiiieirie bbb bbbt
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above.
Borrowed money §......... 0 and interest thereon §......... O
Dividends to stockholders declared and UNPAIM.............cciueieieiiiniiiieicseee ettt nnes
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 OUESTANGING........euiiirieieiieiesieie ettt s sttt bbbt n
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS held UNGET COINSUIANCE. ........euuivuiueirrieiseisesistise sttt
24.08 Derivatives
24.09 Payable for securities
24,10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate Accounts statement
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
SUIPIUS NOES.....veovvaeeiacesieis st ise st bs s ss sttt s s8££ 8888 bbb
Gross paid in and CONHDULBA SUMPIUS...........cveveveriieeeieieicie ettt ettt et sttt bt ss et st en s b st saen
Aggregate write-ins for special surplus funds..
UN@SSIGNEA FUNAS (SUMPIUS)...v.vevveveerisriseieesieiseisssts e sssse et ssses sttt sren
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 §.......... 0) ettt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement)
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

.......................... 3,483,968
20,646,048

528,681

.......................... 2,817,253

............................. 669,381
.......................... 1,465,241

21,217,404 ..

2,078,157 |..

....222,238,520
19,119,979
13,418,246

3,476,412
8,892,643

180,703,588

..180,703,588 | ..

5,640,000

........................ 50,092,068

27,937,739
....2,682,565
4,547,029

35,167,333

....55,732,068 | ..

..40,807,333

...................... 236,435,656

...438,927,645

2501.
2502.
2503.
2598.
2599.

ESCNEAL. ... ..ot R R R ARt
Deferred Lease Liability
Other Liabilities
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ......ruuererurireresieseeisiessssessesssessssessssssssessasssnssssssssssssessesssssssssessesssssssssessassases

3101.
3102.
3103.
3198.
3199.

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)

3401.
3402.
3403.
3498.
3499.

SSAP 10R ADGIIONG] SUMPIUS. ... veocerereireeetieieies ettt eese st stsesses bbbkt aen
Subsidiary SSAP 10R Additional Surplus
Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of September 30, 2012 of the Loyal American Life Insurance company

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health Contracts.............cccccovierevinieieieicsesieeseeseens s (132,209,984) | .............. 76,859,951 | ............ 103,290,042
2. Considerations for supplementary contracts with life CONINGENCIES..........ccveiiiiviieiecris et | eerssiesesssenns (B19,176) | vveeerreeseieeeiieis | eevveresiese s sssenees
3. NELINVESIMENT INCOME.......uieiiiiiiect ittt bbb bbbttt | Shnsienineaas 17,520,742 | ..o 18,272,824 | .............. 24,262,766
4. Amortization of Interest Maintenance Reserve (IMR) 193,341 ....310,083
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances on reiNSUrANCE CEAEBM. ..ottt
7. Reserve adjustments ON reINSUIANCE CEABM. ..........cuiiuiiriiiieiieieicteeie ettt s st b s bbb st s ssntenss | snsessessessstessessessnssssesses | assesssssstessessssessessesnsnns | sbssssssessesssessessessssssans
8. 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........c.veireiiiiiiiieieiseieie ettt ssnsensens | srsssessessesns 1,695,501 | .o 258,156 | ..ovvreriinead 652,669
9. Totals (Lines 110 8.3).....cevvurrrrmrrrneirrrirerineirneinees .(107,996,173) | .. ..100,561,138 | ... 134,777,295

10. Death benefits

11. Matured endowments (excluding guaranteed annual pure eNAOWMENES)..........ccovuieieieirireieeinrese e

12. Annuity benefits

13. Disability benefits and benefits under accident and health Contracts............ccccceeviciciceiecccce e

14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts
16. Group conversions

17. Interest and adjustments on contract or deposit-type CoNtract fuNdS............cccvevveverercviesis e

18. Payments on supplementary contracts with life contingencies

19. Increase in aggregate reserves for life and accident and health contracts.............cccceveevicriciceiesce s
20. TOtalS (LINES 1010 19)....vieeieeicteeeeie ettt ettt ettt bbb s sttt bt a sttt s et rees

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
22. Commissions and expense allowances on reinSurance assUMEd...........cceveevieveveeererssiesesseesesesesessnns

23, General iNSUraNCE EXPENSES.........cvreveererereesesssesssssesssssssessesenas
24. Insurance taxes, licenses and fees, excluding federal income taxes..
25. Increase in loading on deferred and uncollected premiums............
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions..........cccoceeerrrireinienninn.
28. Totals (Lines 20 to 27)............
29. Net gain from operations before dividends to policyholders and federal income taxes ( .
30. Dividends t0 POCYNOIAETS.........oveuuiriiieiiricisie ettt
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30

)

32. Federal and foreign income taxes incurred (excluding tax on capital gains).............ovreerrererrenrermenensereieesseeseessssssesseeees

33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105ses) (LINE 31 MINUS LINE 32).........ccviueieiiieieee ettt

34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $
35.

CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year.
37. Netincome (LINE 35).....ccceviieeiiereeeeietee et

38. Change in net unrealized capital gains (losses) less capital gains tax of $.....129,666..............cccooververveereriierireriiesiesinns
39. Change in net unrealized foreign exchange capital gain (I0SS)........cveurereuirriereiiinee e ssenns

40. Change in net deferred income tax.

41, Change in NONAAMITEEA @SSELS..........c.ccciuireiiieiiicetsce et bbbt a bbb a bbb s b s s

42. Change in liability for reinsurance in unauthorized companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.

44, Change in asset VaAlULION MBSEIVE............cccuicuiiceeieiiie sttt bbbt b s e

45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period

47. Other changes in surplus in Separate ACCOUNtS StAtEMENL...........cccoueveieviireeeieee et

48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend

50.3 TranSTEITEA t0 SUMPIUS.......cvevivieericiicreie ettt ettt st b st a st b st st b s se s sneas

51. Surplus adjustment:

D11 PAIA MM,

51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders

53. Aggregate write-ins for gains and [0SSES iN SUMPIUS..........ovuurererirrerireiieeereeseeesssseseesssess e ssssssessessesssessessessssssessessasssesses

54. Net change in capital and surplus (Lines 37 through 53)....

.............. 81,901,421

2,860,656 | ..

............... (4,502,921) | ..., 194,707 | ...............400,939
........... (248,451,517) | .............(14,345,972) | .............(18,589,971)
........... (157,431,039) | ..............63,559,491 | ..............83,844,458

...16,770,455 | ..

...16,587,106 | ...

...... 1,316,741 | . 1,051 1,560
.9,201,354 | .. 9,047,385 12,257,028
3,207,438 | . 248,554 3,019,974
(373,207)... (43,674)| oo (83,727)

...... 4,012,311 |.. 4,631,137 .....5,962,624

(123,295,947) . 96,031,050 127,988,921

15,299,774 | . 530,088 | oo 6,788,374

........... 11,988 027,903 10:36,575
15,287,786 502,185 751,799

................ 3,267,262 | ..cod,605,108 | ..............3,231,574
.............. 12,020,524 | 1vvvrr 2,897,077 | oo .3,520,225
............. (59,726,418) | .oocooocr0rs(612,085) | v (692,460)

(47,705,894) | . 2,284,992 | .. 2,827,765
40,807,333 | oo 37,883,946 | ..o 37,883,946

(47,705,894) | . 2,284,992 | ... 2,827,765

............... (2,646,546)

....51,876,322
............. (47,536,748)

(160,678)

.................... (33,664)

................... 838,285

516,968 | ...

...14,924,735 | ..

55. Capital and surplus as of statement date (LINES 36 + 54)..........corrrereirrireieiieireieessiseesseiesese e essssessssessesssessessessnns | ssesenseesans 55,732,068
DETAILS OF WRITE-INS

08.301.  Interest 0N AGENLS BAIANCES. .......c..ceveieieiiireieiiise ettt s sttt s st ensesnns | ebessessesnsantes 166,587
08.302. Express Script Rebates......... .39,005
08.303. Other Miscellaneous INCOME..........cccouerrerreerirereeeenrieseessesneenns ..28,564
08.398. Summary of remaining write-ins for Line 8.3 from overflow page. 1,461,345
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 695,501
2701, Interest On DEbt.........cvveviieieeeseee e 3,982,331
2702, PENAIIES. ....cvveveeieieiecie ettt R sttt entenne | drebsesensentesetantas 1,208
2703.  Change in LAE ACCIUAL........ccceerieverercreiieeeee e 28,770 |...
2798.  Summary of remaining write-ins for Line 27 from oVerfloW PAGE..........ccccucveiireiriiectece et ssseiens | cvesseresssssessse e 2
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... .4,012,311
5301.  SSAP 10R Additional SUPIUS.........cccevrereererererirarirnines (2,660,000)
5302.  Subsidiary SSAP 10R AAGIIONal SUIPIUS..........ceveeveevrerieeiieiciectesee ettt s st sss et sse st bes s sassnes | senssssassesnsnsens (22,565)
5303.  GALAC Contribution to GALAC HOIAING.........ccuiverierieieiieiiiiisiesissiessssssses s ssess s ssesssssssssesssssessesssssssssessessssssessanses | sssesssessassassan 637,136
5398.  Summary of remaining write-ins for Line 53 from overflow page..
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)
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Statement as of September 30, 2012 of the Loyal American Life Insurance Company

CASH FLOW

Currer11t Year PriorzYear Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of IBINSUFANCE...........ceveveveeceeieeeeeecete et ee ettt st ss s st sssensssssessssnsnnnes | seresesns (152,627,885)| ............. 76,987,377 |............ 101,874,112
2. NetinVESIMENT INCOME. ......oviiiicectcecccee ettt sttt ettt ettt esessas s ss st s sstebebesesssnnsnsnsnsnnnns | evevesesnsens 18,190,537 | ..couce. 17,213,091 | cooveveee. 22,847,179
3. Miscellaneous income 5,307,649 ...5,441,357
4. Total (LINES T HrOUGN 3).....cuvuiiriiririiiiieiiei ittt | eesnerenes (129,129,699) | ...cvvnvnee 98,222,164 | ............ 130,162,648
5. Benefit and [0SS related PAYMENLS..........cciuiiiiiiirieieei ettt enenne | seierieienans 70,469,177 | ............. 75,619,283 | ............. 98,718,000
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........ccveerieerieeneininininens [ e | [ e
7. Commissions, expenses paid and aggregate write-ins for deductions.............cccoeeirieeinieineieieeieeeeeeeeeesenns | e 32,651,266 | ............. 32,622,800 | ............. 43,461,413
8. Dividends paid t0 POICYNOIAETS..........cccviieirieririiereire et sssens | eresebnesennesenees 51,988 | oo 27,903 | oo 30,666
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (losses).. 4,757,733 | .. ....1,253,550 ...2,702,550
10 Total (LINES 5 thrOUGN 9)......ceuvuiiriiiiieii ettt | enbenienes 107,930,164 | ............ 109,523,536 | ............ 144,912,629
11. Net cash from operations (Line 4 minUS LiNE 10)........c.ccouriiiiiiiieeeeeeeeeeiseeiessesseesesssessessssssnses | ceveienns (237,059,863) [ ............ (11,301,372)| ............(14,749,981)
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
120 BONGS...ooieieei ettt | cenerienis 378,305,170 | ..ccevvenee 24,684,857 | oo 37,515,594
12.2 Stocks ....16,225,088
12,3 MOIJAGE I0BNS........eeeeceeieiicicie sttt e st ss e bbb s e st et ss e seses s s snsesesesnssnsesass | suesesessssnsesesasnsnsnsesasns
124 REAIESIALE.......cvuiececececi bbb | enieninni sttt | s [ e
12.5  Other INVESIEA @SSELS.......c.uuruuiiiiiciicireistirs bbbt nienis | ressenisessnnsestnsnesensnes | coresenemesenessessesssnsenes | ertessessesssesesenenenens
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS.............cooeriinirnirninniieens | e [ e | et
12.7  MiISCEIIANEOUS PrOCEEAS. ......c.eveeeeirireieieieieseieieisesesseie s sseseseseeees e e sessss s esesesesessesesesesssssssesesssssnssnsesesessssnsesess | srsssssssssssssines 32,692 [ .o | e
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.ciueieirirniereeneieieieeieeese sttt ssteneienns | seneinsnenns 394,562,950 | ..coovvuvne 24,684,857 | ............. 37,515,594
13.  Cost of investments acquired (long-term only):
131 BONGS...etiei bbbt | srrenienis 150,328,084 | .......cc..c. 14,094,085 | ............. 29,675,840
13,2 SHOCKS .. veeceaercereiieese ettt tnnne | erentenesenean 2,404,000 [ .evoverrererereerererneerinns | e
13,3 MOMGAGE I0BNS.......cuieiiieii ittt bbbt s bbbttt nnes | sbenietstenetenebsnetensenns | erneteneten et et eteniees | sttt
1314 REAIESIALE.......vuececiceci bbbt nenns | enteniententententestenrenenns | ettt [ et e
13.5  Other INVESIEA @SSELS........cuuveririeiirceireiecires ettt | crenisesinssenisenesenenanins | sebsessnssesenen e (1 [ OO
13.6  MiSCEllanEOoUS @PPIICAIONS. ........cvuevrvrerrcieieicicieieeee ettt ssessessensensenenenns | nnsssssnssnesnssnssnesnssnenss | ernsrnsssssssssssssssssssssnsane | coseessesseanenneas 32,702
13.7 Total investments acquired (LINES 13.1£0 13.6)......c.cvururrrrierrirrinrinrinernrnenrneseseseeseessssssssssssssssssesssssessessesses | cossesseens 152,732,084 | ............. 14,094,085 | ............. 29,708,542
14.  Netincrease (decrease) in contract 0ans and Premium NOLES............c.euierierierienieneenieniinnerseeseeesessessessessessessenses | eesenieenns (18,127,134) | oo (540,218) | ..o (545,457)
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiN€ 14).........ccccoevierieieriiesicsiesee e [ eevesienas 259,958,000 | ...cccveveee 11,130,990 | oo 8,352,509
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUrplus, 1€SS treasury StOCK............ccvvveviireiiireiee et e
16.3 BOMTOWEM fUNGS.......ccoueviiiiiici bbb | eninsinsisssententessensensenns | conernesnesneinessessesssinninns [ rreneeess st
16.4 Net deposits on deposit-type contracts and other insurance liabilities............c.oeuvvevreerieerienerceceees | s (AR ] — (L4574 ] [— (453,199)
16.5 Dividends t0 SIOCKNOIAETS..........ccucvuiercicicicicice st | eriesississeessensessensenenns | e [ e
16.6  Other cash provided (BPPHEA).........cvuweerrerrrrrrrrirrirrririreieie e sessessesnnns | _ssssessessens (3,451,428)| ..oovovvrenee. 2,730,397
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........ | . .(3,420,686) ... .2,022,540 ..973,983
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)......c.cccccvvcveevee [ covveirennes 19,477,451 | oo 1,852,158 | ..oocvvnene (5,423,489)
19.  Cash, cash equivalents and short-term investments:
19,1 BEGINNMING Of YT ... ..cviiivicticisieie ettt ss bbb nsessnsenans | snsessesessesnnens 195,647 | coovovvenene 5,619,136 | ..coceon....... 5,619,136
19.2 End of period (Line 18 PlUS LINE 19.1).........curivieriiiciiiciiiciniscinei st ssssessssnenes | eveeneienes 19,673,098 | ............... TA71293 | .o, 195,647
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001  Return of capital from subsidiary paid With iNVESIMENt SECUMHES.................cccnneeeeeeeeeesseeeeesmeneeesnnmsseseeceees | seeereesseeeeee 4,623,667 [ .oooovvvvvvveccccrerrsrsr [ |
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Statement as of September 30, 2012 of the Loyal American Life Insurance company

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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).............ccevreereiriieieeeeee e

9. ABH - Other.... s
10.
110 SUBIOTAL ..o
12.

13.

Aggregate of all other lines of DUSINESS............ccovieiiicveiciieee s

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
.............................. 5,266,077 | .ocvvrerivirerrnreennnn5,700,770 | o 7,383,087
................................. 120,430 | o000 556,256 | .. 136,874
................................... TT,345 | ooeeeeeeveeieeeeenn84,297 | e 107,436
.............................. 1,558,449 | ..ooovivereiieeeeeren 640,090 | ec......879,297
............................ 90,248,701 | coovveereeeeeern 83,917,674 | oo 112,794,407
............................................ 0 [ coorveierieriseerisnissesneneee0 | cesssessssessesseeseneen0
............................ 97,271,002 | ........cccouc.c.........90,899,087 | ... 121,901,101
................................................................................ 103,872 | oo 181,650
............................ 97,271,002 | ...ccoceveeeereen.91,002,959 | ... 122,082,751

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)............

Q06




Statement as of September 30, 2012 of the Loyal American Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies
a. Accounting Practices and Procedures

The financial statements of Loyal American Life Insurance Company ("LALIC" or "the Company") are presented on the basis of
accounting practices prescribed or permitted by the Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for
determining and reporting the financial condition and results of operations of an insurance company, for determining its solvency

under the Ohio Insurance Law. 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.

Note 2 - Accounting Changes and Corrections of Errors

On August 31, 2011, the NAIC issued Statement of Statutory Accounting Principles No. 101, Income Taxes — A Replacement of
SSAP No. 10R and SSAP No. 10. The Company adopted SSAP No. 101, effective January 1, 2012.

There was no impact on total assets, liabilities or net income as a result of adopting SSAP No. 101.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D. (1) The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at the date of
purchase to determine effective yields; significant changes in estimated cash flows from original purchase assumptions are
accounted for on a prospective basis.

(2) The Company does not currently hold any securities with an other-than-temporary (“OTTI”) impairment where there is an intent to sell
or an inability or lack of intent to hold the securities for a sufficient period of time necessary to recover the amortized cost basis of the
securities.

(3) The Company had no securities with a credit-related other-than-temporary (“OTTI”) impairment charge recognized.

(4) The following table shows all loan-backed securities with an unrealized loss:

Less than 12 months 12 months or more
Fair Value Unrealized Loss Fair Value Unrealized Loss
$ 2,113,622 $ 27,038 $ 0 $ 0

(5) Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination, vintage and
geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data, management
believes that the Company will recover its cost basis in all securities with unrealized losses at September 30, 2012. The Company
has the intent to hold such securities until they recover in value or mature.

Note 6 - Joint Ventures. Partnerships and Limited Liability Companies

Not applicable.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

Not applicable.

Note 9 - Income Taxes

The Company's deferred tax assets (DTA) and liabilities (DTL) are determined by identifying its temporary differences. These temporary
differences are measured using a "balance sheet" approach by comparing statutory and tax basis balance sheets for the Company.

The Company admits deferred tax assets pursuant to SSAP No. 101, Income Taxes, A Replacement of SSAP No. 10R and SSAP No. 10. All
paragraph references included in this footnote are to SSAP 101.
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Statement as of September 30, 2012 of the Loyal American Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

A. The components of the net deferred tax asset (DTA)/ Liability (DTL) at September 30, 2012 are as follows:

1

(s Thousands)

mitted deferred tax

September 30, 013 Drecember 31, 011 Chatge
Ordiary Capkal  Total Ondkery  Capidal Total Ordivary Capial T otal
() Gress DTA 64,866 64866 11357 253 I3 gE5 53500 (LE28) 50081
by Vahaiom alloamrce - - - - - - . .
[c) Adfted goes DTA(Ta - Th) 64,3656 64866 11357 253 1385 53500 (2As) 50981
[d) Horadm ited DT A 155, 293) (53,203)  (3601) (10) (53,6110 (49692 10 (49652
(&) Subtotalbet Admited DTA( L - 1d) 11,573 11573 7756 2518 104 3@l (23Sl 1200
(1 DTL (530 1530y (1,520 N P Y 1059 ikt 1717
() Het admited D TA (1e - If) 11,043 11M3 6,167 1560 8.0 4876 (1600 3016
2.
[ Fhousmds] September 30, 2112 Dwcember 31, 2011 Charige
2247 101, pargmphe 11a, 11k and 11c Ordiary Capial  Total  Ondrery Capial  Total  Ordivery  Capial  Total
(2] Federnllrcome Tate Paid i Prior Vears Becorerabk
Trroudh Less Camrybacks 4,354 4354 AA46 L R W ] (92 [E) (388
(b Adpcted Grocs Dreferred T Aoca s Bpected tobe
Eeatimed (B hdiggthe fmomd of Deferred T desets
Fomm 2fa) abome | After Application of the Threchold
Limitatice:. (The Leszer of 2(b11 and 2(b)2 Bekwr) 6,620 6,080 1063 22@m  I@S SE26 0 (2ma) I40d
1. Adjacted Gross Deferred T Secets Brpected to be
Realized Followdrg the Balarce Theet Date 10,865 10,865 1063 22;m @S 0802 (a@may 75E0
2. Sdjacted Grose Deferred T a Secets b omred per
Lim iaticor Threshold 6,080 4,570 1gla
(o) Adpeted Gross Deferred T 2: Mecets (eochdingthe
Amomit of Deferred Taor Secete from Xa) ad 2 abowe )
Offcet by Grose Deferred T Linb it s 530 530 2347 247 (1717} (1717}
(d) Deferred Trr besets Sdm ded as the resak of
App lation of S54F Ho. 101 Totali3ia) + A0+ X cl) 11,573 11573 T.TA0 2918 10,374 IA1T CAS1EY 1209
3.
September 20, 12 Decembar 31 3011
(2] Ratio Percertage Ueed to Determ e Becorery Period
atvd Threshodd Lin tatioon Amennt W13, Wy,
(b) Amem of Adpted Capitaland Suphe Used to
Db erm e Eoecomery Deriod aed Threshodd Lim ftatios i
20 Ahowe 44,503.341 k) KL
The company’s tax-planning strategies did not include the use of reinsurance-related tax planning strategies
B. Unrecognized DTLs
All deferred tax liabilities have been properly recognized.
C. Current Tax and Change in Deferred Tax
1. Current Income Tax: OMITTED
2. Deferred Tax Assets:
{im Thousands ) September 30, 2012 December31, 2011 Change
Other insurance & contract holder lability 1,307 1,103 204
G oo dwill & intanzhles 55,114 - 55,114
Deferred acquisition cos ts 3,070 S.080 [5,250]
Nonadmitted assets 296 T2 a9
Investment, net 3,268 2,335 943
Other 1,211 a00 611
Gross DTA 654,568 153,885 50,981
Vahi ation allowr ance - - -
Adjusted ross DTA 64,866 13,885 50,981
Honadmitted DT4 r (5329317 3,611 " (49,652
Admitted DT A 11,575 10,274 1,299
3. Deferred Tax Liabilities:
{im Thousands ) September 30, 2012 December31,2011 Change
Other insurance & contract holder lability 415 415
Investment, net 2,042 (2,042
Other 115 205 (20
Gross DTL 530 2,247 (1,717
4. Het Deferred Tax & ssets/Liabilities 11,043 8,027 3018
The adjusted change in net deferred income taxes is comprised of the following (this analysis is exclusive of nonad
assets which are reported separately as a part of the Change in Nonadmitted Assets and related items on page 4, line 41):
{m Thousands ) September 30, 2012 December31, 2011 Change
Taotal ross DTA B, BRE 13,885 50,981
Total DTL (5307 (2,247 1,717
Het DTAKDTL) G4, 5336 11,632 52,658
Tax effect of unrealimed zains [losses)
Implementation of 54 F Ho. 43K
Change m net deferred incoms tax 52,698

D. OMITTED

E.

(1) At September 30, 2012, the company has no net operating or capital loss carry forwards.
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Statement as of September 30, 2012 of the Loyal American Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

(2) The Company has taxes incurred in prior periods available for recoupment as follows (in Thousands):
2011 -
2010 -

(3) Deposits under IRS Code Section 6603 - not applicable

F. The Company’s Federal Income Tax Return is filed on a stand alone basis.

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

On March 1, 2012, the Company contributed Great American Life Assurance Company’s (“GALAC”) stock to GALAC Holding
Company in preparation to sell GALAC under the terms of a purchase agreement with Presidential Life Insurance Company. On
March 20, 2012 and March 27, 2012, the Company received return of capital payments from GALAC Holding in the amounts of
$5,303,602 and $88,071, respectively, comprised of securities and cash.

On June 21 and 29, 2012, the Company made cash contributions to GALAC Holding in the amounts of $2,350,000 and 54,000,
respectively.

The Company completed its sale of GALAC Holding to Presidential Life Insurance Company on July 3, 2012.

On May 10, 2012, Great American Financial Resources, Inc. (“GAFRI”), the ultimate parent of the Company, and certain of its
subsidiaries entered into an agreement (the “Agreement”) to sell their Medicare Supplement and other non-long term care health
businesses to Cigna Health and Life Insurance Company (the “Buyer”). Pursuant to the sale, which was completed on August 31,
2012, the Buyer became the ultimate parent of American Retirement Life Insurance Company, Central Reserve Life Insurance
Company, Loyal American Life Insurance Company, Provident American Life & Health Insurance Company, United Benefit Life
Insurance Company and Ceres Sales of Ohio, LLC (the “Targets”). Prior to the sale of the Targets, those companies (other than
Ceres Sales of Ohio, which is not an insurance company) reinsured any life or annuity business they held to Great American Life
Insurance Company (“GALIC”) through a 100% coinsurance agreement. Also, GALIC, Continental General Insurance Company
(“CGIC”) and United Teacher Associates Insurance Company (“UTAIC”) reinsured all Medicare supplement and other non-long
term care health business into Loyal American Life Insurance Company through a 100% coinsurance agreement, prior to the sale
of the Targets.

Note 11 - Debt
No significant change.

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

No significant change.

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

C. The Company was not involved in any wash sale transactions in 2012.
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.
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Statement as of September 30, 2012 of the Loyal American Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value

A. The Company does not have any assets or liabilities carried at fair value.
B. Not applicable.

C. The fair value, statement value and fair value level in which they are included of all financial instruments for which it is practicable to
estimate fair value (excluding cash and equivalents) is presented below:

Fair Value
Description Total Fair Value Statement Value Level 1 Level 2 Level 3
Assets:
Bonds:
U.S. Government and
government agencies $ 4,866,133 $ 4,656,208 $ 4,866,133 $ - $ -
States, municipalities and
political subdivisions 5,217,315 5,196,746 - 2,217,315 -
All other bonds 181,691,693 171,962,236 - 181,691,693 -
Total Bonds 191,775,141 181,815,190 4,866,133 186,909,008 -

D. Not applicable.

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

Management has evaluated the financial statements for subsequent events through November 14, 2012, the date financial
statements were available to be issued.

Note 23 - Reinsurance
A. Ceded Reinsurance Report

Section 1 - General Interrogatories

1. Are any of the reinsurers, listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly or
indirectly, by the Company or by any representative, officer, trustee, or director of the Company?

Yes (__) No (_X ) (if Yes, give the full details)
2. Have any policies issued by the Company been reinsured with a company chartered in a country other than the United
States (excluding U.S. Branches of such companies) that is owned in excess of 10% or controlled directly or indirectly

by an insured, a beneficiary or a creditor or an insured or any other person not primarily engaged in the reinsurance
business?

Yes (__) No (_X) (if Yes, give the full details)
Section 2 — Ceded Reinsurance Report — Part A

1. Does the Company have any reinsurance agreement in effect under which the reinsurer may unilaterally cancel
any reinsurance for reason other than for nonpayment of premium or other similar credits?

Yes (__) No (LX) (if Yes, give the full details)

a. Ifyes, what is the estimated amount of aggregate reduction in surplus of a unilateral cancellation by
the insurer as of the date of this statement, for those agreements in which cancellation results in a net obligation of
the Company to the reinsurer, and for which such obligation is not presently accrued? Where necessary, the
Company may consider the current or anticipated experience the business reinsured in making this estimate.

b. What is the total amount of reinsurance credits taken, whether as an asset or as a reduction of liability, for these
agreements in this statement?

1. Does the Company have any reinsurance agreement in effect such that the amount losses, paid or accrued through the
statement date may result in a payment to the reinsurer of the amount that, in aggregate and allowing for offset of
mutual credits from other reinsurance agreements with the same insurer, exceed the total direct premium collected
under the reinsured policies?

Yes (__) No (_X_) (if Yes, give the full details)
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Statement as of September 30, 2012 of the Loyal American Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Section 3 — Ceded Reinsurance Report — Part B

1.  What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under which the
reinsurer may unilaterally cancel for reasons other than for nonpayment of premium or other similar credits that are
reflected in Section 2 above) of termination of ALL reinsurance agreements, by either party, as of the date of this
statement? Where necessary, the company may consider the current or anticipated experience of the business
reinsured in making this estimate.

2. Have any new agreements been executed or existing agreements amended, since January 1 of the year of this
statement, to include policies or contracts that were in force or which had existing reserves established by the
Company as of the effective date of the agreement?

Yes (__) No (_X )(if Yes, give the full details)
B. Uncollectible Reinsurance
The Company did not write off any uncollectible reinsurance during 2012.

C. Commutation of Ceded Reinsurance

The Company was not involved in any commutation of ceded reinsurance during 2012.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2011 were $10,746,042. As of September 30, 2012, $8,494,321 has been paid for incurred claims
and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now
$1,001,823 as a result of re-estimation of unpaid claims and claim adjustment expenses principally on medicare supplement and
cancer expense lines of insurance. Therefore, there has been a $1,249,898 favorable prior year development since December 31,
2011 to September 30, 2012. The decrease is generally the result of ongoing analysis of recent loss development trends. Original
estimates are increased or decreased as additional information becomes known regarding individual claims.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

Not applicable.

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

No significant change.

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

Not applicable.
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Statement as of September 30, 2012 of the Loyal American Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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2.1

2.2

41

42

6.1

6.2

6.3

6.4

6.5

6.6

7.1

7.2

8.1

8.2

8.3

8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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?

If yes, has the report been filed with the domiciliary state?
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?
If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y-Part 1 - Organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

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

If the 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?
If yes, attach an explanation.

Yes[ ] No[X]

State as of what date the latest financial examination of the reporting entity was made or is being made.

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.

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).

By what department or departments?
Ohio Department of Insurance

12/31/201

12/31/200

1/25/2008

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

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?

If yes, give full information:

Yes[ ] No

Yes[ ] No

Yes [

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Yes [

Is the company affiliated with one or more banks, thrifts or securities firms?

If the 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].

Yes [

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC

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?

(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

Yes[X]

Has the code of ethics for senior managers been amended?

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

9.3

Each entity adopted Cigna's Code of Ethics on August 31, 2012.

Yes[X]

Have any provisions of the code of ethics been waived for any of the specified officers?

Qo8

Yes [

o

B.....

[
[

]

]

]

]

No[X]

NAT 1

NIA[X]

1 NA[X]

No [X]

No[X]

No[X]

No[ ]

No[ ]

No[X]



Statement as of September 30, 2012 of the Loyal American Life Insurance company

9.31

10.1

10.2

1.1

1.2

141

14.2

15.1

15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

PART 1 - FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]

If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0

PART 1 - INVESTMENT

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.) Yes[ 1] No[X]

If yes, give full and complete information relating thereto:

. Amount of real estate and mortgages held in other invested assets in Schedule BA: S 0
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14,21 BONGS......cvoviieieiicts ettt b et es

14.22 Preferred STOCK........covuiveeicieeesesee ettt sttt bt
14.23  COMMON SEOCK. ......cuovieveireieeieeieiscte ettt ettt bbbt b s nsnn
14.24 Short-Term Investments............
14.25 Mortgage Loans on Real Estate....
14.28  AllOHNEN........ceeceeceeesee ettt sttt sann

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 to 14.26 above............cccovereeneersineencereinenn.

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No [X]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ | No[X]
If no, attach a description with this statement.

. 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
The Bank of New York Mellon One Wall Street, New York, NY 10286

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
N/A American Money Management Corporation 301 East Fourth Street, Cincinnati, OH 45202
17.1  Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ ]

17.2 If no, list exceptions:
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3.1
32
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

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. ... cverereeceeire e tsseseee et se st s e st s e £ 2828482848180 E 428481 E 842 R SRR E eSS RS R RS RE e R AR en R et et e eeEesEseiestestssiestensaneestentanernsaa 65.9
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. ... vuurerrirrerrereirererseseeseessesseesesseseseesessesssessessessssssessesssessessassasssessessasssessessasssessessasssnsss  sessssssssssssssasssassanssnssessesssssssssns 13.3
Do you act as a custodian for NEAIth SAVINGS GCCOUNTS?...........ciueiiiieiieieree ettt Yes[ ] No [X]
TSSO
Yes[ ] No [X]
TSSO

Qo9



Statement as of September 30, 2012 of the Loyal American Life Insurance company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7
NAIC Federal Type of Is Insurer
Company ID Effective Reinsurance Authorized?
Code Number Date Name of Reinsurer Domiciliary Jurisdiction Ceded (YES or NO)
Life Non-Affiliates
[63312......ccccccccc [13-1935920.......... [08/31/2012] Great American Life Insurance ComMpany...................weererererermrerersrererereeeeeeee [OH....oooeverrerererererererrreee [ACO/G.............. [VES...
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Statement as of September 30, 2012 of the Loyal American Life Insurance Com any

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. 2,597,262 3,102,840
2.
3. Arizona....
4. Arkansas.....
5. California.
6. Colorado.
7. Connecticut. .
8. DEIAWAIE......cooveeeeireestse s
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.. o
28.  Nebraska. o
29. Nevada............ o
30. New Hampshire... vl
31.  New Jersey..... o
32.  New Mexico. o
33.  New York..... ..N..
34.  North Carolina. o
35.  North Dakota... o
36. Ohio............ bl
37.  Oklahoma . Lo
B T 010 o OO L
39, PennSyIVania..........ccoeeirinenee s L
40. Rhode Island... o
41.  South Carolina. I
42.  South Dakota L
43. L
44. S
45, S
46. S
47. S
48. S
49.  West Virginia... el
50. Wisconsin.... oL
51, WYOMING...oitiieeiciiecee et L
52.  American Samoa N
53.  Guam............. N
54. Puerto Rico...... N
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 @NNUILIES..........c.ccceriverreiiireeie e e XXX s [ e [ | s | s | e (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..........cccovvviverrerevneieneieisesseesesseseneenns
97. Totals (All Business)............
98. Less Reinsurance Ceded
99. Totals (All Business) less Reinsurance Ceded
58071, Other AlIENS......ceveeeeierieieireie et
BB02. ettt | e
BB03. st | e
5898. Summary of remaining write-ins for line 58 from overflow page.... | ....
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................

9498
9499.

Summary of remaining write-ins for line 94 from overflow page....
Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................

(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.

(a)

Insert the number of L responses except for Canada and Other Alien.
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Statement as of September 30, 2012 of the L Oyal

American Life Insurance Company

PART 1 —— ORGANIZATION CHART

The following is a listing identifying and indicating the interrelationships among all affiliated 1nsurers
and if such insurer is incorporated in the United States of America,

(identified by an asterisk,
Federal Employer Identificati
affiliates, as of September

ion Number, NAIC Company Code and Jurisdiction of Incorporation)

30,
Cigna CORPORATION

(A Delaware corporation and ultimate parent company)

|
| Cigna Holdings, Inc.

Cigna Intellectual Property, Inc.

Cigna Investment Group, Inc.

Cigna

International Finance Inc.

Former

Cigna Investments, Inc.

Cigna

Investments, Inc.

Cigna Mezzanine Partners III, LP

Cottage Grove Real Estate, Inc.

Cigna Mezzanine Partners III, Inc.

Cigna Benefits Financin Inc.
'(EI;¥ 010947889, DE)

Connecticut General Corporation

Benefit Management Corp.

(ET #

81-0585518)

*Allegiance Life & Health Insu ance Compan
(ET # 20-4433475, NAIC # 12814, MT)

*Allegiance Re, Inc.
(ET # 20— 3851464 MT)

Allegiance Benefit Plan Management, Inc.

Allegiance COBRA Services, Inc.

Allegiance Provider Direct, LLC

Community Health Network, LLC

Intermountain Underwriters, Inc.

Star Point, LLC

HealthSpring, Inc.

NewQuest, LLC
Bravo Health, LIC

|
| *Bravo Health Mid-Atlantic, Inc.
| (_ET # 52-2259087, NATIC # 10095, MD)

| *Bravo Health Pennsylvania, Inc.
| (EIT_# 52-2363406, NAIC # 11254, PA)

*HealthSpring Life & Health Insurance Compan

(ET # 20-8534298, NAIC # 12902, TX)

*HealthSpring of Alabama, Inc.
(ET_# 63*092%225, NAIC # 95781, AL)
*HealthSpring of Florida, Inc.
(ET_# 6571128599, NAIC #iIBEZ, FL)

NewQuest Management of Tllinois, LLC

NewQuest Management of Florida, LLC

HealthSpring Management of America, LLC

HealthSpring Financial Services, LLC

NewQuest Management of West Virginia, LLC

TexQuest, LLC

HouQuest, LLC

|
GulfQuest, LP
NewQuest Management of Alabama, LLC

HealthSpring USA, LLC

HealthSpring Management, Inc.

|
HealthSpring of Tennessee, Inc.
(EI_# E271393150, NATC # 11522, MD)

| Tennessee Quest, LLC

HealthSpring Pharmacy Services, LLC

HealthSpring Pharmacy of Tennessee, LLC

Cigna

*Cigna Arbor Life Insurance Compan
(EI # 03-0452349, NAIC # 13733, CT

Behavioral Health, Inc.

Cigna Behavioral Health of California, Inc.
(EI# 94-3107309)

Cigna Behavioral Health of Texas, Inc.
(EI# 75-2751090) ] 1|

|
MCC Independent Practice Association of New York,

Inc.

Cigna Dental Health, Inc.

Cigna Dental Health of California, Inc.
(EI# 59-2600475, CA)

Cigna Dental Health of Colorado, Inc.
(EI¥ 59-2675861, NAIC # 11175, CO)
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Statement as of September 30, 2012 of the LOyaI American Life Insurance Company

Cigna Dental Health of Delaware, Inc.
(EI# 59-2676987, NAIC # 95380, DE)

Cigna Dental Health of Florida, Inc.
(EI# 59-1611217, NAIC # 52021, FL)

Cigna Dental Health of Tllinois, Inc.
(Ei% 06-1351097, IL)
Cigna Dental Health of Kansas, Inc.
——TE%¥_B§?7%75350, NAIC # 52024, K9)
Cigna Dental Health of Kentuck Inc.
——TE%¥_B§?7%T§BSQ, NAIC # SZjOS,EKY)
Cigna Dental Health of Missouri, Inc.
(Ei#OG—jSSZOGS, NAIC # 11160, MO)
Cigna Dental Health of New Jerse Inc.
(EI¥ 59-2308062, NAIC ¥ 11167, NJ)
Cigna Dental Health of North Carolina, Inc.
(EI# 56-1803464 , NAIC # 95179, NC)
Cigna Dental Health of Ohio, Inc.
(EI# 59-2579774, NAIC # 47865, OH)
Cigna Dental Health of Pennsylvania, Inc.
(EI# 52-1220578, NAIC # 47041, PA)

Cigna Dental Health of Texas, Inc.
(EI# 59-2676977, NAIC # 95037, TX)

Cigna Dental Health of Virginia, Inc.
(EI# 52-2188914, NAIC # 52617, VA)

Cigna Dental Health Plan of Arizona, Inc.
(EI# 86-0807222, NAIC # 47013, AZ)

Cigna Dental Health of Maryland, Inc.
(EI#20-2844020, NAIC #48119, MD)

Cigna Health Corporation

Healthsource, Inc.

Cigna HealthCare of Arizona, Inc.
(EI# 86-0334392, NAIC#95125, AZ)
Cigna HealthCare of California, Inc.
(EI# 95-3310115, CA)
Cigna HealthCare of Colorado, Inc.
(EI# 84-1004500, NAIC # 95604, CO)
Cigna HealthCare of Connecticut, Inc
(EI# 06-1141174, NAIC # 95660, CT)
Cigna HealthCare of Florida, Inc
(EI# 59-2089259, NAIC # 95136, FL)
Cigna HealthCare of Tllinois, Inc
(EIf 36-3385638, NAIC # 95602, IL)
Cigna HealthCare of Maine, Inc.
(EI# 01-0418220, NAIC # 95447, ME)
Cigna HealthCare of Massachusetts, Inc

(EI# 02-0402111, NAIC # 95220, MA)
Cigna HealthCare Mid-Atlantic, Inc.
(EI% 52-1404350, NAIC ¥ 95599, MD)
Cigna HealthCare of New Hampshire, Inc.
——TE%¥_UZTUGE7749, NAIC # 95453, NH)
Cigna HealthCare of New Jerse Inc.
(Ei% 22-2720890, NAIC # 95500% NJ)
Cigna HealthCare of Pennsylvania, Inc.
(Ei% 23-2301807, NAIC # 9%121, PA)
Cigna HealthCare of St. Louis, Inc.
(Ei% 36-3359925, NAIC # 95635, MO)
Cigna HealthCare of Utah, Inc.
(EI% 62-1230908, NAIC # 95518, UT)
Cigna HealthCare of Georgia, Inc.
(EI# 58-1641057, NAIC # 862?9, GA)
Cigna HealthCare of Texas, Inc.
(EI# 74-2767437, NAIC # 95§S§, TX)

Cigna HealthCare of Indiana, Inc.
(EI# 35-1679172, NAIC # 95525, 1IN)

Cigna HealthCare of New York, Inc.

(EI# 11-2758941, NAIC # 95488, NY)

Cigna HealthCare of Tenne e, Inc.
6, TN)

sse
(EI# 62-1218053, NAIC # 9560
a

Cigna HealthCare of North Carolina, Inc.
(EI# 56-1479515, NAIC# 95132, NC)

Cigna HealthCare of South Carolina, Inc.
(EI# 06-1185590, NAIC # 95708, SC)

*Temple Insurance Company Limited (Bermuda)

Arizona Health Plan, Inc.

Healthsource Properties, Inc.

Managed Care Consultants, Inc.

Choicelinx Corporation

Sagamore Health Network, Inc.

[
Cigna Healthcare Holdings, Inc.
(EI# 84-0985843)

|
| Great-West Healthcare of Illinois, Inc

| (EL¥ 93-1174749, NAIC 95388, IL) -
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Statement as of September 30, 2012 of the LOyaI American Life Insurance Company

|Cigna Healthcare, Inc.

*Cigna Life Insurance Company of Canada

(Canada)

(AA-1560515)
*Cigna Life Insurance Company of New York
(EI¥ 13-2556568, NAIC ¥ %45%8, NY)
| *Connecticut General Life Insurance Compan
(EI# 06-0303370, NAIC # 62308, CT)
CARING - Albugquerque, LILC
(ETH 27—54029%6, DE)

CG Gillette Ridge,

LLC

CG

Li

|_Gillette Ridge Apartments LLC

ncoln Square LILC

CG

Me

Lincoln Sgquare Hotel, LLC

LS Holdings, LLC

|Lincoln

Square Garage, LLC

|Lincoln

Square Office, LLC

|Lincoln

Square Residential,

LLC

|Lincoln

Square Retail, LLC

rrick, LLC

CG

Mo

Merrick Park LLC

Merrick Park Parking LLC

rrison LLC

CG

My

Civic Holding

LLC

stic Center LLC

CG

Station Landing Holding LLC

My

stic Land LLC

CG

Pi

[
| ND/CG Holding

LLC

nnacle, L.L.C.

CG

Sk

| Pinnacle Industrial Center, LP

yline, LILC

Skyline ND/CG

LLC

|[ND Mystic Center Note LLC

|Skyline Mezzanine Borrower,

LLC

| |Skyline at Station Landing,

LLC

Careallies, LLC

Carson Bayport 1 LP

CG Bayport LLC

| Bayport Colony Apartments LLC

CG Shirlington LLC

|_Shirlington Apartments LLC

CG Wheaton, LIC

CG-LINA Bayport T LLC

CG—

LT

NA Colonial LLC

CG=

LT

ND/CG Colonial LIC

| _PHF-ND

Colonial LLC

NA Commonwealth

LLC

CG-LINA Jacob Way,

Unico/CG Commonwealth LLC

| Commonwealth Acquisition LLC

LLC

CG-LINA Lovejoy LLC

| _Unico-CG Lovejoy LLC

Cigna Onsite Health,

LLC

CR Longwood Investors, LP

| ND/CR Longwood LLC

|
|ARE/ND/CR Longwood LLC

Gillette Ridge Community Council, Inc.

Gillette Ridge Golf LLC

Hazard Center Investment Company LLC

Secon Properties, LP.

Teal Rock 501 Grant Street GP, LLC

Teal Rock 501 Grant Street, LP

Tel-Drug of Pennsylvania, LLC

AEW/FDG, LP

CR Washington Investors LP

ND/CR Unicorn LLC
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Union Wharf Apartments LLC

AMD Apartments Limited Partnership

SP Newport Crossing LLC

PUR Arbors Apartment Venture LLC
CG Seventh LIC

Ideal Properties II LLC

CG-LINA Realty Investors LLC
CG-LINA Alessandro ITI LIC

115 Sansome Street Associates, LLC
121 Tasman Apartments LLC
Alto Apartments LIC
CG-LINA Paper Box LLC
CG-LINA 10 Brookline, LLC
I ND/CR 10 Brookline LLC

Cigna Affiliates Realty Investment Group, LLC
(EI# 27-5402196, DE)

Cigna Dulles Town, LLC
|Dulles Town Center Mall, LLC
CORAC LLC

Bridgepoint Office Park Associates, LLC
(EI# 2%—;923999, DE)

Fairway Center Associates, LILC

(ET -3126102, DE)

Henry on the Park Associates, LLC

(ET %7—3592633, DE)

*Cigna Health and Life Insurance Company
(EI # 59-1031071, NAIC # 67369, CT)

CarePlexus, LLC
(EI# 45-2681649; DE)

Cigna Corporate Services, LLC
(EI 27-3396038, DE)

Cigna Insurance Agency, LLC

(ET # 27-1903785, CT)

Ceres Sales of Ohio, LLC

(ET # 34-1970892, OH)

American Retirement Life TInsurance Company
(ET # 59-2760189, NAIC # 88366, OH)
Central Reserve Life Insurance Company

(ET # 34-0970995, NAIC # 61727, OH)

Loyal American Life Insurance Compan
(ET # 63-0343428, NAIC # 65722, OH)

Provident American Life and Health Insurance Compan
(ET # 23-1335885, NAIC ¥ 6/903, OH)

United Benefit Life Insurance Compan

(ET # 75-2305400, NAIC # 65269, OH)

Cigna Health Management, Inc.
(EI# 23-1728483, DE)

Kronos Optimal Health Compan

(20— , AZ)

|*Life Insurance Company of North America
(EI# 23-1503749, NAI IC'\‘# 654938, PA)

*Cigna & CMC Life Insurance Company Limited (China) (50%)
(remaining interest owned by an unaffiliated party)

*LINA Life Insurance Company of Korea (Korea)

Cigna Direct Marketing Company, Inc.

Tel-Drug, Inc.

Vielife Holdings Limited (United Kingdom)

Vielife Limited (United Kingdom)

|
|Vielife Services, Inc.

Businesshealth UK Limited

CG Individual Tax Benefit Payments, Inc.

CG Life Pension Benefits Payments, Inc.

Cigna Federal Benefits, Inc.

Cigna Healthcare Benefits, Inc.

Cigna Integratedcare, Inc.

Cigna Managed Care Benefits Company

Cigna Re Corporation

| Blodget & Hazard Limited

Cigna Resource Manager, Inc.

Connecticut General Benefit Payments, Inc.

Healthsource Benefits, Inc.

| THN, Inc.
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LINA Benefit Payments, Inc.

Mediversal, Inc.
| Universal Claims Administration

Cigna Global Holdings, Inc.

Cigna International Corporation, Inc. (Delaware)

Cigna International Services (Delaware)
Cigna International Marketing (Thailand) Limited (Thailand)

CGO Participatos LTDA

YCFM Servicos LTDA

*Cigna Global Reinsurance Company, Ltd. (Bermuda)

Cigna Holdings Overseas, Inc.
Cigna Bellevue Alpha LLC
Cigna Hayat Sigorta, A.S.
Cigna Nederland Alpha Cooperatief U.A. (Netherlands)
iCiqna Nederland Beta B.V. (Netherlands)
ICiqna Nederland Gamma B.V. (Netherlands)
*Cigna Life Insurance Company of Europe S.A.-N.V. (Belgium) (99.998%)
(remaining interest owned by Cigna Global Holdings, Inc. - - AA-
1240009))
*Cigna Europe Insurance Company S.A.-N.V. (Belgium) (99.999%)
(remaining interest owned by Cigna Global Holdings, Inc.)
Cigna FEuropean Services (UK) Limited (United Kingdom)
|Cigna 2000 UK Pension LTD
Cigna Health Solution India Pvt. Ltd. (India)
Cigna International Services Australia Pty Ltd (Australia)
Cigna Apac Holdings Limited (New Zealand)
*Cigna Life Insurance New Zealand Limited (New Zealand)
Cigna Taiwan Life Assurance Company Limited (Thailand)
*Cigna Taiwan Life Insurance Company Limited (New Zealand)
Cigna Hong Kong Holdings Company Limited (Hong Kong)
|Cigna Data Services (Shangai) Company Limited (China)
ICiqna HLA Technology Services Limited (Hong Kong)
| *Cigna Worldwide General Insurance Company Limited (Hong Kong)
| *Cigna Worldwide Life Insurance Company Limited (Hong Kong)
PT GAR Indonesia
iPT PGU Indonesia
RHP (Thailand) Limited
|Cigna Brokerage Services (Thailand) Limited (75%)
(remaining interest owned by Cigna Holdings Overseas, Inc.)
*Cigna Non-Life Insurance Brokerage (Thailand) Limited (74.975%)
(25% interest owned by Cigna Holdings Overseas, Inc.
remaining interest owned by unaffiliated parties)
KDM (Thailand) Limited (Thailand) (99.999%)
| *Cigna Insurance Public Company Limited (75%)
| (24.999% interest owned by Cigna Holdings Overseas, Inc.)
Cigna Global Insurance Company Limited (Guernsey) (99.9999%)
(remaining interest owned by Cigna Global Holdings, Inc.)
Vanbreda International NV (Brussels)
Vanbreda International Sdn. Bhd. (Malaysia)
Ltd (China Vanbreda International (Beijing) Consultants and Administrators Co.,
Vanbreda International, LLC (FL)
Vanbreda International (Dubai) Limited (United Arab Emirates)
*Ciqna|WorldJide Insurance Company
(EI# 23-2088429, NAIC # 90859, DE)
*PT. Asuransi Cigna (Indonesia) (80%)
(remaining interest owned by unaffiliated parties - AA-5360003)
FirstAssist Group Holdings Limited (UK)
FirstAssist Group Limited (UK)
|FirstAssist Administration Limited (UK)
IBriqhter Business Limited (UK)
|FirstAssist Legal Protection Limited (UK)
FirstAssist Insurance Services Limited (UK)
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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
.............. Cigna Group......cocueeeeeeveeneeeseesennns [ eoerreenenneee | 06-1059331 1 1591167..... [0000701221| US...........ccevveee. | Cign@ COMPOration........ceeeececveveeeienreeeeensineeesiens Cigna Corporation........c.ccccoevevererrvnnsrnrennees | OWNErship......... | ...100.000 | Cigna Corporation.............ceeerreererrersersirersnnens | vveereennens
.............. Cigna Group verenennnens | 06-1072796 [1591167..... 0000701221 ] ....oocvvevvvevrnerennee | Cigna HOIAINGS, INC.cvvvveiecsee s Cigna Corporation Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group ceeernenennes | 51-0402128 | 1591167..... | 0000701221 ..........cveevvnveeeee. | Cigna Intellectual Property, INC....coovevecvceeiineen. Cigna Holdings, Inc Ownership......... | ...100.000 | Cigna Corporation
.............. Cigna Group.......cceeerevreerereerrerenes | cevnrinenenes | 06-1095823 | 1591167..... | 0000701221 ..........cocovenveee. | Cigna Investment Group, INC.......covevveiercrrinninee Cigna Holdings, InC.........c.cccccvuerirevnrnerrcrnnnene. | Ownership......... | ...100.000 | Cigna COrporation............ceeeeeeeeneereerernneniireins | wovrereeenne
.............. Cigna Group v | 92-0291385 [1591167..... 0000701221 ........coovvvveneneeee. | Cigna International Finance, INC.......ooevveeviecvncecnnes Cigna Investment Group, InC.........c..ccocoevreveenee. | OWnership......... | ...100.000 | Cigna Corporation
.............. Cigna Group. ceernneeeen | 23-1914061 | 1591167..... [0000701221 | ..............coc......... | FOrmer Cigna Investments, INC ......cccvvverreiereenen. Cigna Investment Group, Inc..............cccceuneeeee. | Ownership......... | ...100.000 | Cigna Corporation
.............. Cigna Group........ccceeeeriveererennnns [ coeveieennnn. | 06-0861092 [1591167..... {0000701221 ......c.cvevveveenneeen. | Cigna Investments, INC...veveeiriceeeicescce Cigna Investment Group, Inc.........c..c.ccccevneeee. | Ownership........ | ...100.000 | Cigna Corporation...........ccceevvieeueneenniesneinns | veeereenenns
.............. Cigna Group veveeeeennnn | 06-1336442 | 1591167..... | 0000701221] .........ccvvevneeeee. | Cigna Mezzanine Partners I, L.P. ......... Cigna Investments, Inc Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group veeeeeennnn | 06-1207641 | 1591167..... | 0000701221] .........ccevveveeee.e. | Cottage Grove Real Estate, Inc. ............. Cigna Investment Group, Inc... Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group......coceveevevereeeveseinns [ erenreenneenns | 06-1336442 | 1591167..... 0000701221 ..........c.coeoneee.. | Cigna Mezzanine Partners Il INC..evvvvcicecennee. Cigna Mezzanine Partners Ill, Inc....................... | Ownership......... | ...100.000 | Cigna Corporation............cccceveeererrerreerrerreisnres | everrernnens
.............. Cigna Group veneneennnen | 01-0947889 [1591167..... 0000701221 ] ......coovoveevvnneene. | Cigna Benefits Financing, INC.....covvvvvevverereiniininnn. Cigna Investments, Inc Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group ceererenenennn | 06-0840391 | 1591167..... | 0000701221 | ........c.ccvreveeeeneee. | CoONnecticut General Corporation...........eeeveeereneene Cigna Holdings, Inc Ownership......... | ...100.000 | Cigna Corporation
.............. Cigna Group 81-0585518 [ 1591167..... |0000701221 ...........cccoeeee.... | Benefit Management Corp........ccveeverrevcircrninninee Connecticut General Corporation........................ | Ownership......... | ...100.000 |Cigna COrporation.............cc.eeveeereerrerersrnirenns | wovrerreenne
.............. Cigna Group 20-4433475 | 1591167..... [0000701221|..........c..ccovee..... | Allegiance Life & Health Insurance Company......... [MT............ [lA................. | Benefit Management Corp...........cccccovvvvrerrennen. | OWnEIShip......... | ...100.000 | Cigna Corporation
.............. Cigna Group. ceeenneeennns | 20-3851464 | 1591167..... 0000701221 .........cococveeeeee. | Allegiance Re, INC.....vvvvevicceiicvivceevccenveeeee. [MTo [ NIALLL.......... | Benefit Management Corp...........cccocceveeeeeeee.. | Ownership......... | ...100.000 | Cigna Corporation
.............. Cigna Group........ccceveevireesnnennns | corveeennnn. | 81-0400550 | 1591167..... |0000701221] .............cvecne..... | Allegiance Benefit Plan Management, Inc. ............ [MT............ [NIA............... | Benefit Management Corp...............cccecrvevennenene. | OWnership......... | ...100.000 | Cigna Corporation............coeeeeereeerirersenreisineens | ervereennns
.............. Cigna Group ceeeneneeenn | 11-0916514 | 1591167..... 0000701221 | ............coco.c.e..... | Allegiance COBRA Services, Inc. ....... Benefit Management Corp...............cceeervrnnnne. | Ownership......... | ...100.000 | Cigna Corporation
.............. Cigna Group veeereeennens | 00-0000000 |1591167..... | 0000701221 ] ........cevvevveeneeee. | Allegiance Provider Direct, LLC Benefit Management Corp...........cccccvvevevnnnnnn. | OWNEIShIp......... | ...100.000 | Cigna Corporation
Cigna Group 00-0000000 |1591167..... | 0000701221 Community Health Network, LLC............ccccovevnnnn. Benefit Management Com...........ccovuvrueiereirnnns Ownership ...100.000 | Cigna Corporation
..| Cigna Group... . |181-0425785 [ 1591167..... | 0000701221]... Intermountain Underwriters, Inc. . .| Benefit Management Corp... Ownership ...100.000 | Cigna Corporation..
Cigna Group 00-0000000 |1591167..... | 0000701221 Star Point, LLC. Benefit Management Corp Ownership ...100.000 | Cigna Corporation

Cigna Group 20-1821898 | 1591167..... | 0000701221 HealthSpring, Inc. Connecticut General Corporation ..| Ownership. ...100.000 |Cigna Corporation

..| Cigna Group... .| 76-0628370 | 1591167..... |0000701221|... NewQuest, LLC.... .| HealthSpring, Inc. Ownership ...100.000 | Cigna Corporation..

Cigna Group 52-1929677 | 1591167..... 0000701221 Bravo Health, LLC NewQuest, LLC Ownership ...100.000 | Cigna Corporation
.............. Cigna Group 52-2259087 | 1591167..... |0000701221{.............ce........... | Bravo Health Mid-Atlantic, Inc........c.ccoeeecvvvccevienee [MDucs [ An..... | Bravo Health, LLC.........cocooveeeiceviceecee. | Ownership......... | ...100.000 | Cigna Corporation
.............. Cigna Group. 52-2363406 | 1591167..... |0000701221{...........c.ceo........... | Bravo Health Pennsylvania, Inc..........ccccccoveveneee [PALis [TA........ | Bravo Health, LLC.........cooooveeeiccvcceice. | OwWnership.......... | ...100.000 | Cigna Corporation

HealthSpring Life & Health Insurance Company,

.............. Cigna Group 20-8534298 | 1591167..... [0000701221|.........c.ce0eevrevneeee. | INC. NewQuest, LLC.........cccovvvvivreveeirerceneniennennnne. | OWNEIShip......... | ...100.000 | Cigna Corporation
.............. Cigna Group 63-0925225 | 1591167..... | 0000701221].............ce0nee.... | HealthSpring of Alabama, Inc . NewQuest, LLC.......cccccovvvivrenevrereseeirennennene. | OWNEIShip......... | ...100.000 | Cigna Corporation
.............. Cigna Group 65-1129599 | 1591167..... | 0000701221 .........cc0cevreveeene.. | Hea@lthSpring of Florida, INC.....vvvvvverviirieriiinnn, NewQuest, LLC........cccovvvvrivrivvrnrenierenenee. | OWREIShIp.......... | ...100.000 | Cigna Corporation...........cceeeeeerereerernennnnnnns | cererreennns
.............. Cigna Group 77-0632665 | 1591167..... |0000701221] .........c.cocrvveeee.. | NewQuest Management of lllinois, LLC.................. NewQuest, LLC........ccccocovcrvvinrrreinrnercrennen. | OWnership......... | ...100.000 | Cigna Corporation
.............. Cigna Group 20-4954206 | 1591167..... [0000701221|..........cceevneeeee.. | NewQuest Management of Florida, LLC................. NewQuest, LLC.......c.cccovvvvrerenrercrcneeeneenee. | OWREIShIp........ | ...100.000 | Cigna Corporation

Cigna Group 20-8647386 | 1591167..... | 0000701221 HealthSpring Management of America, LLC........... NewQuest, LLC.......coorreeirceecreeeenne Ownership ...100.000 | Cigna Corporation

..| Cigna Group... . |45-2043106 | 1591167..... 0000701221]... HealthSpring Financial Services, LLC..... .|NewQuest, LLC... Ownership ...100.000 | Cigna Corporation..

Cigna Group 45-0633893 | 1591167..... 0000701221 NewQuest Management of West Virginia, LLC....... NewQuest, LLC.......cooverrererinccrecenenne Ownership......... ...100.000 | Cigna Corporation

.............. Cigna Group.....c.eeeeeereveeseeneeseereeens | cevvneneneeens | 15-3108527 | 1591167...... | 0000701221 | ....ceovvvvevcercirenenes | TEXQUESE, LLC. o NewQuest, LLC.........cccooevervvenirrcrninenereeneenen. | OWNEISIp......... | ...100.000 | Cigna Corporation.............c.ueereeeeencerereenneeneenees | eevveineiens
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

1 2 3 4 5 6 7 12 13 14 15
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
.............. Cigna Group......coceeeeeereeneereenerereenne [eovereenenneee | 75-310852111591167..... 0000701221 .....ooovevcvvcreveenes | HOUQUESE, LLC ..o NewQuest, LLC.......ccccoovvvrerenrercneercncenee. | OWREIShIp.......... | ...100.000 | Cigna Corporation.............coeeeeeeereeeeereenenenenens | eeeereenees
.............. Cigna Group cevrereeenneens | 16-0657035 [ 1591167..... |0000701221 ] ....covvvvvcevvrrerernnes | GUIFQUESE, LP.occcecee HouQuest, LLC........cccccoevivrercninrcrccniseenen | OWREIShIp.......... | .....99.000 | Cigna Corporation
.............. Cigna Group cevrereeennen | 33-1033586 | 1591167..... | 0000701221 ........ccovevveveneee. | NewQuest Management of Alabama, LLC.............. NewQuest, LLC.........cccoevvvrinvrcrcrncnicnnenee. | OWREIShIp........ | ...100.000 | Cigna Corporation
.............. Cigna Group......coceveeveereereecneerennns [ eoveenennnee | 12-1559530 | 1591167..... 0000701221 .......coocvvvvvvrcnnene. | HEAIMSPRING USA, LLC.... e NewQuest, LLC.......c.ccoovvvvrervrcncnieercrncnee. | OWREIShIp.......... | ...100.000 | Cigna Corporation.............oeeeereerverrerienmeerinens | eeeereenens
.............. Cigna Group 62-1540621 [ 1591167..... |0000701221].........c..cocerevenenn. | HealthSpring Management, INC.......ocenvcvviniencinee NewQuest, LLC........cccocvervvinerrereernenererinenen. | OWnErShip......... | ...100.000 | Cigna Corporation
.............. Cigna Group 62-1593150 | 1591167..... | 0000701221 .........cc0cevevneene.. | Hea@lthSpring of Tennessee, INC.....vvevvvvevviiiniines HealthSpring Management, Inc.......................... |Ownership......... | ...100.000 | Cigna Corporation
Cigna Group 20-5524622 | 1591167..... [0000701221 | ......overrrrrrerrrenes Tennessee Quest, LLC.......ccoovvveneveneinieeinns HealthSpring Management, InC..........cccccovuvennne Ownership ...100.000 | Cigna Corporation
..| Cigna Group... . | 26-2353476 | 1591167..... |0000701221]... HealthSpring Pharmacy Services, LLC.... . .|NewQuest, LLC..........cc.ce.... ... | Ownership. ...100.000 | Cigna Corporation..
Cigna Group 26-2353772 | 1591167..... 0000701221 HealthSpring Pharmacy of Tennesseg, LLC........... HealthSpring Pharmacy Services, LLC............... Ownership ...100.000 | Cigna Corporation
Cigna Group. 03-0452349 | 1591167 ..... 0000701221 Cigna Arbor Life Insurance Company Connecticut General Corporation .. | Ownership ...100.000 |Cigna Corporation
..| Cigna Group... . |41-1648670 | 1591167..... 0000701221]... Cigna Behavioral Health, Inc....... .| Connecticut General Corporation.... .| Ownership. ...100.000 | Cigna Corporation..
Cigna Group. 94-3107309 | 1591167..... 0000701221 Cigna Behavioral Health of California, Inc.............. Cigna Behavioral Health, InC..........cccccoecvriniinns Ownership ...100.000 |Cigna Corporation
Cigna Group........cceveeerineverneennins | cvereeennnnns 75-2751090 | 1591167..... 0000701221 .ovvvivericiririanas Cigna Behavioral Health of Texas, InC. ...........cc..... [, SO NIA..ccooee Cigna Behavioral Health, InC..........cccccovoviniiinnnes Ownership......... ...100.000 | Cigna Corporation............ceeueeeueeeeenineerninees | veeereerenees
MCC Independent Practice Association of New
CIgNa GroUP......ovvevreeieieesiresreessiens [ ceeeisnienees 06-1346406 | 1591167..... | 0000701221 | .....ovvevrrrrirrrreirenns York, Inc. Cigna Behavioral Health, InC............cccoerevriinnnes Ownership......... ...100.000 | Cigna Corporation.............cceeeererrereermeresenins | cererreuenns
CIgNa GrOUP......evevrrereieesirereessenns [ coeeeenieennns 59-2308055 | 1591167..... | 0000701221 | .....ovvevrverrrrrrrirenns Cigna Dental Health, INC.........ccccocovrerrriereireiiniinns Connecticut General Corporation .. | Ownership......... ...100.000 | Cigna Corporation...........cceeeereerrerreernerereenins | cererreeenns
.............. Cigna Group 59-2600475 | 1591167..... |0000701221]................oeo.e.o.. | Cigna Dental Health Of Califomnia, Inc.................... Cigna Dental Health, Inc ..| Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group 59-2675861 | 1591167..... |0000701221]................eee.e.... | Cigna Dental Health Of Colorado, Inc..........ccoenee. Cigna Dental Health, Inc.........c.cccoovvvvrerrerrnnene. | OWnership........ | ...100.000 | Cigna COMPOration............cvweeeevrneeneererereneirenns | wvvereerenne
.............. Cigna Group 59-2676987 | 1591167..... |0000701221].............c.co......... | Cigna Dental Health Of Delaware, Inc Cigna Dental Health, Inc............cccoceevvvereenenee. | Ownership......... | ...100.000 | Cigna Corporation
.............. Cigna Group 59-1611217 | 1591167..... | 0000701221] ............c..c.eo........ | Cigna Dental Health Of Florida, Inc. Cigna Dental Health, Inc...........cccoceevrevveenenee. | Ownership......... | ...100.000 | Cigna Corporation
Cigna Group. 06-1351097 | 1591167..... 0000701221 Cigna Dental Health of lllinois, InC............ccccuuunvee. Cigna Dental Health, INC.........ccccevveriiiiiriinins Ownership ...100.000 |Cigna Corporation
..| Cigna Group... 59-2625350 | 1591167..... 0000701221 ... Cigna Dental Health Of Kansas, Inc.... . | Cigna Dental Health, Inc.. .| Ownership. ...100.000 |Cigna Corporation..
Cigna Group 59-2619589 | 1591167..... | 0000701221 Cigna Dental Health Of Kentucky, Inc.................... Cigna Dental Health, INC.........cccoorevririireiiinas Ownership ...100.000 | Cigna Corporation
Cigna Group 06-1582068 | 1591167..... | 0000701221 Cigna Dental Health Of Missouri, InC...................... Cigna Dental Health, INC.........ccccoovvvririrrieiiinns Ownership ...100.000 | Cigna Corporation
..| Cigna Group... 59-2308062 | 1591167..... |0000701221]... Cigna Dental Health Of New Jersey, Inc..... . | Cigna Dental Health, Inc.. . | Ownership ...100.000 | Cigna Corporation..
Cigna Group 56-1803464 |1591167..... | 0000701221 Cigna Dental Health Of North Carolina, Inc. Cigna Dental Health, InC.........ccccoevviniircrnininnee Ownership ...100.000 |Cigna Corporation
.............. Cigna Group 59-2579774 | 1591167..... |0000701221] ..............cocoe..o.. | Cigna Dental Health Of Ohio, INC.......cvvvvevrveninee. Cigna Dental Health, Inc...........cccoovvverrerrernnenen. | Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group 52-1220578 | 1591167..... | 0000701221]...............coe...... | Cigna Dental Health Of Pennsylvania, Inc.............. Cigna Dental Health, Inc............cccoceevvvvveennenee. | Ownership......... | ...100.000 | Cigna Corporation
.............. Cigna Group 59-2676977 | 1591167..... |0000701221]...........c..ceeven... | Cigna Dental Health Of Texas, INC...ccovvvvvevrcinenes Cigna Dental Health, InC.........c.cocrevvvviererncenne. | Ownership......... | ...100.000 | Cigna Corporation.............ceeereerereereuneeneeerenenns | vevereeneens
.............. Cigna Group 52-2188914 | 1591167..... |0000701221{........................... | Cigna Dental Health Of Virginia, Inc............c..c....... Cigna Dental Health, Inc................cccecsurevrvneeeen. | Ownership......... | ...100.000 | Cigna Corporation
.............. Cigna Group. 86-0807222 | 1591167..... |0000701221{.............cec........... | Cigna Dental Health Plan Of Arizona, Inc............... Cigna Dental Health, Inc..............ccccecsurevruneeee. | Ownership......... | ...100.000 | Cigna Corporation
.............. Cigna Group 59-2740468 | 1591167..... |0000701221{...........c.ceu........ | Cigna Dental Health Of Maryland, Inc.................... Cigna Dental Health, Inc...........ccccccecvvrerevrinennnee. | Ownership......... | ...100.000 | Cigna Corporation...........cceeeeeenennnienneinns | vevereenenees
.............. Cigna Group 62-1312478 | 1591167..... | 0000701221]...........c0ce0vevneee.. | Cigna Health Corporation..........cc.cveeeeviveieieininnn. Cigna Health Corporation Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group 02-0387748 | 1591167..... | 0000701221 ..........c0cevvuveee.. | Healthsource, Inc Cigna Health Corporation Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group 86-0334392 | 1591167..... | 0000701221 ..........c0cevvneeeee.. | Cigna HealthCare of Arizona, INC......cevvvvviveiriinne Healthsource, INC.........cccovvrvvrerrnenreinceienenee. | OWNEIShIp.......... | ...100.000 | Cigna Corporation...........ccoeeeeerrerererreerennnns | cerreereennns
.............. Cigna Group.....c.cceeverrenrenereerenens | cererenenenes | 95-3310115 | 1591167..... | 0000701221 ..........cocovvnveeee. | Cigna HealthCare of California, Inc........cocvvevennee Healthsource, INC........cccovvvcrvivrneirreennnennen. | OWREISHIp.......... | ...100.000 | Cigna Corporation..........ccceveeveveneererernnnenenes | crverinenens
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............... Cigna Group. 84-1004500 | 1591167......| 0000701221 | .............c...eee. | Cigna HealthCare of Colorado, Inc .|CO IA Healthsource, Inc Ownership.......... | ....100.000 | Cigna Corporation...............ceeeeeerermrereseresiesiinnes | cevesessnses
Cigna Group 06-1141174 |1591167...... 0000701221{... Cigna HealthCare of Connecticut, Inc............c.......... CTrerens A Healthsource, Inc Ownership.......... ....100.000 | Cigna Corporation.
Cigna Group. 59-2089259 | 1591167...... 0000701221 ... Cigna HealthCare of Florida, Inc FL IA Healthsource, Inc Ownership.......... ....100.000 | Cigna Corporation
Cigna Group 36-3385638 | 1591167...... 0000701221]... Cigna HealthCare of lllinois, Inc Healthsource, Inc Ownership ....100.000 |Cigna Corporation
..| Cigna Group 01-0418220 |1591167...... 0000701221 . | Cigna HealthCare of Maine, Inc. . Healthsource, Inc Ownership.... ....100.000 | Cigna Corporation...
Cigna Group. 02-0402111 | 1591167...... 0000701221} ... Cigna HealthCare of Massachusetts, Inc MA IA Healthsource, Inc Ownership ....100.000 |Cigna Corporation
Cigna Group 52-1404350 |1591167...... 0000701221{... Cigna HealthCare Mid-Atlantic, InC..........ccccccovvvevennee MD IA Healthsource, Inc Ownership.......... ....100.000 | Cigna Corporation
Cigna Group. 02-0387749 | 1591167...... 0000701221 ... Cigna HealthCare of New Hampshire, Inc................. MA.....cc..... 1 Healthsource, Inc Ownership.......... ....100.000 | Cigna Corporation
............... Cigna Group 22-2720890 |1591167......| 0000701221 Cigna HealthCare of New Jersey, Inc ME IA Healthsource, Inc Ownership.......... | ....100.000 | Cigna Corporation............c..ceeeeeeerrresesersersesesiinnes | cevvsessnssns
Cigna Group 23-2301807 | 1591167...... 0000701221{... Cigna HealthCare of Pennsylvania, Inc PA IA Healthsource, Inc Ownership.......... ....100.000 | Cigna Corporation
Cigna Group. 36-3359925 | 1591167...... 0000701221} ... Cigna HealthCare of St. Louis, INC.......c.ovveereeneeeecns Healthsource, Inc Ownership.......... ...100.000 |Cigna Corporation
............... Cigna Group 62-1230908 [1591167......{ 0000701221 Cigna HealthCare of Utah, INC..........cccoovvvrrerriirerennnns Healthsource, Inc Ownership.......... | ....100.000 | Cigna Corporation............ccceueeerersrsererrerieieiens | eovsiveinninns
Cigna Group. 58-1641057 | 1591167...... 0000701221 ... Cigna HealthCare of Georgia, Inc Healthsource, Inc Ownership.......... ....100.000 | Cigna Corporation
Cigna Group. 74-2767437 | 1591167...... 0000701221 ... Cigna HealthCare of Texas, Inc Healthsource, Inc Ownership.......... ....100.000 |Cigna Corporation
Cigna Group 35-1679172 | 1591167...... 0000701221{... Cigna HealthCare of Indiana, Inc............cccvvveivrrrnnaes Healthsource, Inc Ownership. ....100.000 | Cigna Corporation
..| Cigna Group. 11-2758941 | 1591167...... 0000701221 . | Cigna HealthCare of New York, Inc Healthsource, Inc Ownership.... ....100.000 | Cigna Corporation...
Cigna Group 62-1218053 |1591167...... 0000701221{... Cigna HealthCare of Tennesee, Inc TN IA Healthsource, Inc Ownership, ....100.000 | Cigna Corporation.
Cigna Group. 56-1479515 | 1591167...... 0000701221 ... Cigna HealthCare of North Carolina, Inc NC IA Healthsource, Inc Ownership.......... ....100.000 | Cigna Corporation
Cigna Group. 06-1185590 | 1591167...... 0000701221 ... Cigna HealthCare of South Carolina, Inc................... SC.vvens [A i Healthsource, Inc Ownership.......... ....100.000 | Cigna Corporation
............... Cigna Group.........cceeveeverereriesieiiens | evverieneenenns | 00-0000000 | 1591167......{ 0000701221 ...........c0eeveeeeeen. | Temple Insurance Company Limited (Bermuda)...... [BM............. | IA................... | Healthsource, Inc Ownership.......... | ....100.000 | Cigna Corporation..............ccceeeverrerseerierisrieriens | eoverrernnins
CIgna GroUP......ccevervrerernreerieninnins | ceesneennesnnens 86-3581583 | 1591167...... 0000701221 ... Arizona Health Plan, Inc. AZ NIA Healthsource, Inc Ownership.......... ...100.000 | Cigna Corporation
Cigna GroUP.......coevererereiesesesenes | evressessensanes 02-0467679 |1591167...... 0000701221{... Healthsource Properties, INC. ......ccocvvvvnrnreirerienns NH....ccoooevne NIA...cooine Healthsource, Inc Ownership.......... ....100.000 | Cigna Corporation.
Cigna Group 00-0000000 |1591167...... 0000701221{... Managed Care Consultants, Inc...........cc.cccoeverernnee. NV.enae, NIA ..o Cigna Health Corporation Ownership ....100.000 | Cigna Corporation
..| Cigna Group . 102-0515554 {1591167...... 0000701221 . | Choicelinx Corporation DE NIA Cigna Health Corporation. .| Ownership ....100.000 |Cigna Corporation...
Cigna Group 35-1641636 |1591167...... 0000701221{... Sagamore Health Network, InC...........ccccoovvvriveivnnne. N NIA....ccooinne Cigna Health Corporation Ownership. ....100.000 | Cigna Corporation
Cigna GroUP......ccvveeveerenriniieninnins | crenisnnernnens 84-0985843 | 1591167...... 0000701221 ... Cigna Healthcare Holdings, Inc. CcO NIA Connecticut General Corporation . | Ownership.......... ....100.000 | Cigna Corporation
Cigna Group 93-1174749 | 1591167...... 0000701221 ... Great-West Healthcare of lllinois, InC...........ccocceuneen. [ A i Cigna Healthcare Holdings, Inc . | Ownership.......... ...100.000 | Cigna Corporation
............... Cigna Group........coeveeenrernenseneinnenns | eevnrennennnns | 02-0495422 11591167......| 0000701221 Cigna Healthcare, Inc VT. NIA Cigna Healthcare Holdings, Inc............cc.ccccevvnnne. | OWnership.......... | ....100.000 | Cigna Corporation............ccceeeeneenrermeeneursesneiinsesnnes | seveseesnees
CigNa GroUP.....ceeeeereererereeesnerineees | cerreeesneeenes AA-1560515|1591167...... 0000701221 ... Cigna Life Insurance Co. of Canada..........c.cccoeveunee. CA..ooven. [A i Connecticut General Corporation . | Ownership.......... ...100.000 | Cigna Corporation
Cigna Group 13-2556568 | 3281743...... 0000701221{... Cigna Life Insurance Company of New York NY IA Connecticut General Corporation .. | Ownership.......... ....100.000 | Cigna Corporation
............... Cigna Group........ccocceevevenrersrnnennene |62308...... | 06-0303370 | 1591167......| 0000701221 Connecticut General Life Insurance Company..........|CT............. | IA...................| Connecticut General Corporation......................... | Ownership.......... | ....100.000 | Cigna Corporation.........c...cc.coeverreemrumrerremrrsrsrernns | onverereneens
CigNa GroUP.....cvvrvrrererererersnrinnees | cereeeesseeennns 27-5402936 |1591167...... 0000701221 ... CARING - Albuquerque, LLC DE DS Connecticut General Life Insurance Company..... Ownership.......... ....100.000 |Cigna Corporation
Cigna Group.......coeveveverereiereiens | cveveenieninns 06-0303370 |1591167...... 0000701221{... CG Gillette Ridge, LLC DE DS Connecticut General Life Insurance Company..... Ownership.......... ....100.000 | Cigna Corporation
Cigna Group. 74-3091940 | 1591167...... 0000701221 ... Gillette Ridge Apartments, LLC .........ccccoovrvvrnrnrinns MD............. [D1S T CG Gillette Ridge LLC......o.ovvereerreieeerereeiene Ownership Cigna Corporation
..| Cigna Group . |72-1570072 | 1591167...... 0000701221 . | CG Lincoln Square, LLC DE DS Connecticut General Life Insurance Company..... Ownership. Cigna Corporation...
Cigna Group. 00-0000000 | 1591167...... 0000701221 ... Lincoln Square Hotel, LLC........c.coovrirrrrirerieireins WA............ [D1S T CG Lincoln Square LLC........cccoverimrrrieririreis Ownership Cigna Corporation
Cigna Corporation and Kemper Holdings, LLC
(non-affiliate) and Kemper Development
............... Cigna Group.......coeeeeeeerneeeseeerneeesneees | werneeennneennee | 00-0000000 | 1591167...... | 0000701221 | ......cvvoeveerevenenenee [ LS HOIINGS, LLC....coeeceeeceecerseiseeinenns | WAL | DS | CG Lincoln Square LLC......ovvvvvvvcvevcvrvciseeennee | Ownership........ | ......49.500 | Company (non-affiliate)
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.............. Cigna Group.......ccceeeeeeeeereeneeereenee [ wovereeneenneee | 00-0000000 | 1591167..... 0000701221 ..........cocceevneeeene. | Lincoln Square Garage, LLC.......oveveevvencincrcnnee LS Holdings, LLC.......cccccvoevvvrvrvrenierenceee. | OWREIShIp......... | ...100.000 | Cigna Corporation.............coceeeeeereeeeereenenennnens | eeeereenees
.............. Cigna Group veeeenneeeenes | 00-0000000 | 1591167..... 0000701221 |...........coccvceneee. | Lincoln Square Office, LLC......vvevveeeivicirccee LS Holdings, LLC.........cccecevreevireseiressiseneneee. | Ownership......... | .....51.000 | Cigna Corporation
.............. Cigna Group. veeerneeeeenns | 00-0000000 | 1591167..... 0000701221 |............cocvneneee.. | Lincoln Square Residential, LLC . LS Holdings, LLC..........cccecevreevrnrereesireneneee. | Ownership......... | ...100.000 | Cigna Corporation
.............. Cigna Group........cccoeeevreernnsennes | cevveeennnne | 00-0000000 [1591167..... {0000701221] ..........c0ceceveneeen. | Lincoln Square Retail, LLC......c.covvvvvviiiiccenen LS Holdings, LLC........ccceoevvrevvievriesrieeeeeee. | OWnership......... | ...100.000 | Cigna Corporation............ccceeeerereerinerenieinninns | ovvereennns
.............. Cigna Group veeeieeennnns | 06-0303370 [1591167..... | 0000701221 ] ........ccevvevveneeen. | CG Merrick, LLC Connecticut General Life Insurance Company.... | Ownership......... | ...100.000 | Cigna Corporation.............cccceveerrerrerreerrerseisnies | everrernnens
.............. Cigna Group vevveeeenen | 92-2345309 [1591167..... 0000701221 ] ......coovvvvvevveneenen. | Merrick Park, LLC . CG Merfick LLC.......coveveirieiersiesieieissieneeeenn | OWNETShip General Growth Properties, Inc. (non-affiliate).... | .............
Cigna Group 52-2225244 11591167..... | 0000701221 Merricak Park Parking, LLC..........cccocvvrvrrininiennns CG Merfick LLC.....vuvvieeieieiseeieceseieisisnneines Ownership General Growth Properties, Inc. (non-affiliate).... | ............
..| Cigna Group... . | 20-2542572 [ 1591167..... | 0000701221|... CG Morrison LLC..... .| Connecticut General Life Insurance Company.... | Ownership Cigna Corporation..
Cigna Group 00-0000000 |1591167..... | 0000701221 Civic Holding, LLC CG Morfison LLC.......cvveireeereieeereeeeireienes Ownership Cigna Corporation
Cigna Group. 45-3481107 | 1591167..... 0000701221 CG Mystic Center LLC......c.covevvvereieereceeenes Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
..| Cigna Group... . 100-0000000 |1591167..... 0000701221]... Station Landing Holding, LLC.. .| CG Mystic Center LLC.........ccvvvvverrerrieircirines Ownership Cigna Corporation..
Cigna Group 45-3481241 |1 1591167..... 0000701221 CG Mystic Land LLC Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
Cigna Corporation and ND Mystic Center
.............. Cigna Group.......ccoveevereerereneeseerenes | cereeeneneeene | 00-0000000 |1591167..... | 0000701221 ......cccovvvvvveirerees [NDICG HOLDING, LLC......oovecvinireieieineineneens [MALiii | DS | CG Mysttic Land LLC.......cvcveevvveercirevinceneiene. | OWnership......... | .....50.000 |Holding LLC (non-affiliate)
.............. Cigna Group.......coceevevevreensenesninns [ cvenrenneenne | 58-2455703 |1 1591167..... 0000701221 .........coccveeveveeer. | CG Pinnacle, LLC......cevvvcvieieviveieveseieiieseenns | DEnicieis | DS........... | Connecticut General Life Insurance Company.... | Ownership......... | ...100.000 | Cigna Corporation...........c.cccceeeevererrenienieneens | cevrerreeenns
.............. Cigna Group veneneennens | 00-0000000 |1591167..... | 0000701221 ] ........cccovevveeneeeen. | Pinnacle Industrial Center, LP.......coovevieveviivveines | TX v | DS CG Pinnacle LLC.........ccccovvvvvrinirerseeierieenennnne. | OWnership........ | .....50.000 | Cigna Corporation
.............. Cigna Group creernenennes | 20-3870049 | 1591167..... | 0000701221 .......cvvvevvvvvreneen. | CG Skyling, LLC.....ovvevieieirevvincrerceiseneveniisnnns | DEens | DS Connecticut General Life Insurance Company.... | Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group......ccceeverrereeenrereerenins | ceverenenenene | 00-0000000 [ 1591167..... 0000701221 ......ocvvcvevvevverennne | SKYline ND/ICG LLC.....cooveierireereirerevenneeees [MAG i | DS | CG SKYIINE LLC...ccercrcnecenns | OWRETShID...c.cc | ....85.000 | Cigna COMPOTation...........cevercvrevenrenerrieriniiieenes | coveneieenes
.............. Cigna Group seenerneennees | 00-0000000 [1591167..... | 0000701221 ......c.ccovvevvveneene. | ND Mystic Center Note LLC.........occoevevvvreincnene | DE.e | DS Skyline ND/CG LLC ... | Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group seenereeeneees | 00-0000000 [1591167..... 0000701221 ......coevvvvveeneenee. | SKyline Mezzanine Borrower LLC..........cccocovcveeee. |[MALLL........ | DS Skyline ND/CG LLC .... |Ownership......... | ...100.000 |Cigna Corporation
Cigna Group. 00-0000000 | 1591167..... 0000701221 Skyline at Station Landing LLC............ccccoevirininnnne MA............ DS... Skyline Mezzanine Borrower LLC.............ccco..... Ownership......... ...100.000 |Cigna Corporation
..| Cigna Group... . |26-0180898 | 1591167..... 0000701221 ... CareAllies, LLC.... .| Connecticut General Life Insurance Company.... | Ownership. ...100.000 |Cigna Corporation..
Cigna Group 00-0000000 |1591167..... | 0000701221 Carson Bayport | LP Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
Cigna Group 00-0000000 |1591167..... | 0000701221 CG Bayport LLC........ccovvereicerieeeeseeeeins Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
..| Cigna Group... . 100-0000000 |1591167..... |0000701221]... Bayport Colony Apartments LLC. .|CG Bayport LLC ... | Ownership. Cigna Corporation..
Cigna Group 00-0000000 |1591167..... | 0000701221 CG Shirlington LLC........ccocvvvriirereierneerrererieene Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
.............. Cigna Group crererenenennns | 00-0000000 | 1591167..... | 0000701221 ..........cccrcvevvneee. | Shirlington Apartments LLC CG Shirlington LLC........coeevvvvrirerrerinrirerrennnn. | OWnership Cigna Corporation
.............. Cigna Group ceneneennens | 00-0000000 [ 1591167..... [0000701221] .......ocevvvvvveeneene. | CG Wheaton LLC . Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
.............. Cigna Group.......coceeeveeereereeneeereenee [ wovereeneeneeee | 00-0000000 | 1591167..... 0000701221 .......ovoevvvevvrevreene. | CG-LINA Bayport | LLC......oovvrieireireneeciecienes Connecticut General Life Insurance Company.... | Ownership Cigna Corporation...........cueeveereeerereenenneineens | ervereeneenes
.............. Cigna Group veeereeeeenens | 00-0000000 | 1591167..... 0000701221 ...........cceveveeeee.. | CG-LINA Colonial LLC Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
.............. Cigna Group. veeeennneeenens | 00-0000000 | 1591167..... 00007012211 .............coconee.. | ND/CG Colonial LLC . CG-LINA Colonial LLC............ccccecsurerrrrrerrnnnnn.. | Ownership Cigna Corporation
.............. Cigna Group........ccceeevevreersnneeeens | coveveeennnne | 00-0000000 |1591167..... {0000701221] ........cvoveeervnenene. | PHF-ND Colonial LLC.........cvvviiiiccricirine ND/CG Colonial LLC...........ccccccevvireeiririrerrnenene. | Ownership Cigna Corporation............cceeeeeeeniesssnnnnnns | onrerernnns
.............. Cigna Group vevreneennnn | 26-1133516 [1591167..... | 0000701221 ] ......cooevvveveenene. | CG-LINA Commonwealth LLC......c.cvvveieiciiinens Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
.............. Cigna Group veveeeennens | 00-0000000 | 1591167..... 0000701221 ] ......cooevvvevvvenenn. | UNICO/CG Commonwealth LLC.........covvvvvriiiinnes CG-LINA Commonwealth LLC................c.ccu........ | OWnership Cigna Corporation



¥'€L0

Statement as of September 30, 20120fthe LOYal American Life Insurance Company

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) *
.............. Cigna Group.......ccceeeeeeeneereneeereenee [ covereeneenenee | 00-0000000 | 1591167..... 0000701221 ..........cocceeeneeee.. | COmmonwealth Acquistion LLC...........ccccoecevvveeer | DE..e.e. | DS, | Uniico / CG Commonwealth LLC......................... | Ownership......... | ...100.000 | Cigna Corporation..........c.c.ceeereeeeureereeenenenns | eeereereenens
.............. Cigna Group cevrerneennnn | 26-1585711 [ 1591167..... 0000701221 ........ccoevvvvvvneeee. | CG-LINA Jacob Way LLC Connecticut General Life Insurance Company.... | Ownership......... | .....75.000 | Cigna Corporation
.............. Cigna Group cevrereeennen | 20-8323494 [ 1591167..... | 0000701221 ......c.cccevocveenee. | CG-LINA Lovejoy LLC Connecticut General Life Insurance Company.... | Ownership......... | .....75.000 | Cigna Corporation
.............. Cigna Group.......c.coveeveveveereesneereenns [ wvreenennenee | 00-0000000 | 1591167..... 0000701221 .........coccevvevneee. [UNICO-CG Lovejoy LLC....oocrccinee CG-LINA Lovejoy, LLC........ccccovevrerevirerrcrncnee | OWnErship......... | .....80.000 | Cigna Corporation.............cceereeveerrernceniernenions | vrveereeneens
.............. CigNa Group.....c.ceeeeeveeneeneveesnens | cevenenennenns | 32-0222252 | 1591167..... | 0000701221 .......c..cceecvneeeeee. | Cigan Onsite Health, LLC Connecticut General Life Insurance Company.... | Ownership......... | ...100.000 |Cigna COrporation............cceweeeeemeereereeneneereens | wovveneerenns
Charles River Realty Longwood, LLC (non-
.............. Cigna Group crererenenennes | 00-0000000 | 1591167..... | 0000701221 ........c.cvevvveneeee. | CR Longwood Investors L.P................ Connecticut General Life Insurance Company.... | Ownership......... | .....24.600 |affiliate)
.............. Cigna Group seneneennens | 00-0000000 [1591167..... | 0000701221] ........cocovveveveneee. | ND/CR Longwood LLC CR Longwood Investors L.P.........cccccccevvrerceen. | Ownership......... | .....95.000 | Cigna Corporation.............ceeereeererreurernererseneins | vvrnereennens
Cgina Corporation RE-MA Region No. 41, LLC
.............. Cigna Group seenerneeneees | 00-0000000 [1591167..... | 0000701221 ........cccovvvveeneene. |ARE/ND/CR Longwood LLC..........coooovvevvvrcinenn | DE.e | DS ND / CR Longwood LLC.........cccccorvrrvrerrurrenenne. | Ownership......... | .....35.000 | (non-affiliate)
.............. Cigna Group ceenereeenneens | 00-0000000 [1591167..... | 0000701221 .........cooveevevneee. | Gillette Ridge Community Council, Inc.........ccccoeeee |CT e | DS Connecticut General Life Insurance Company.... | Ownership......... | ...100.000 | Cigna Corporation.............cccoereeveeererneenerernrniins | vevereeneens
.............. Cigna Group.......coceveeveeeneereveeeneenne [ eovevvennnnnee | 20-3700105 | 1591167..... 0000701221 ..........cocceevneeee. | Gillette Ridge Golf, LLC.........ccocvvevvevevirencncnnen | DEecaiees | DS, | Connecticut General Life Insurance Company.... | Ownership......... | .....60.000 | Cigna Corporation.............c.cvcereeeerreninrenenns | evreerennens
.............. Cigna Group.......oceveeveerneereeeeeneenns [ eovevvenennnee | 92-2149519 11591167..... 0000701221 ..........c.cceevnee.... | Hazard Center Investment Company LLC.............. |DE............ |DS................ | Connecticut General Life Insurance Company.... | Ownership......... | ...100.000 | Cigna Corporation............c.cooceeeeeerreeriemerenens | everrernens
South Coast Plaza Associates, LLC (non-
.............. Cigna Group veneneennens | 00-0000000 [1591167..... 0000701221 .....ocvvvevvevreennnnn. | S€CON Properties, LP........ccoevceeiviieveiniieieiniisiinens | CAven | DS Connecticut General Life Insurance Company.... | Ownership affiliate)
.............. Cigna Group veneneennees | 00-0000000 | 1591167..... | 0000701221 ] ........cccevevveneenn. | Tedl Rock 501 Grant Street GP, LLC..................... | DE............ | DS.... Connecticut General Life Insurance Company.... | Ownership Cigna Corporation...........ceeerieeeninrinnennens | erervernennns
.............. Cigna Group.......coceeerevreesesreereinns | onereennennnee | 00-0000000 | 1591167..... 0000701221 .........cocvevneeee. | T2l Rock 501 Grant Street, LP...........cccooeevveeener | DE.ees [ DS | Connecticut General Life Insurance Company.... | Ownership Cigna Corporation...........eeeerreeenenennennens | ererveeneenns
.............. Cigna Group creernenennes | 23-3074013 | 1591167..... | 0000701221 .......c.cvevvvvneeee. | TEL-DRUG of Pennsylvania, L.L.C...........ccccconeeeen | PA...ceee. | DS Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
.............. Cigna Group ceereeneeneees | 00-0000000 [1591167..... 0000701221 ....covvvvveevverene |AEWIFDG, LP.coeviecvereveineenescnineinenenes | DB | DS Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
.............. Cigna Group.......cceeeeeerreereeseeereenne [ overeeneenenee | 00-0000000 | 1591167..... 0000701221 ..........c.ceeevneeeee. | CR Washington Investors LP...........c.ccccocoevveeveneen | DE..ee. | DS, | Connecticut General Life Insurance Company.... | Ownership Cigna Corporation...........ceeeeereereneeneeneneens | ervrveeneenns
.............. Cigna Group ceererneennnees | 00-0000000 | 1591167..... | 0000701221 .........ccovevevneee. | ND/CR Unicorn LLC Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
.............. Cigna Group veeerneneeenes | 00-0000000 | 1591167..... 0000701221 .........c0ocevveeceee. | Union Wharf Apartments LLC . Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
.............. Cigna Group........cccevererrerrnerenseinns | osnrennneennee | 00-0000000 | 1591167..... 0000701221 .............ooc.e....... | AMD Apartments Limited Partership...........ccccoeeee. | TX.ooveenes | DS | Connecticut General Life Insurance Company.... | Ownership Cigna Corporation............ccceeeereeneenesennens | eververiennns
.............. Cigna Group vereereeennens | 00-0000000 |1591167..... | 0000701221 ......cvcevevveveennnnn. | SP Newport Crossing LLC.........cooceevievievesiiennens | DE.e. | DS Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
.............. Cigna Group veneneennens | 00-0000000 |1591167..... | 0000701221 ] ........cccevevveeneen. | PUR Arbors Apartment Venture LLC...................... |CA............ | DS.... Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
.............. Cigna Group.......ccceeerrerreenenneereenne [ overeeneenneee | 00-0000000 | 1591167...... 0000701221 ......ovvvvvvevrerrenns [CG SEVENN LLC...o.oieecee e Connecticut General Life Insurance Company.... | Ownership Cigna Corporation...........eeeerrerensenennennens | ereeveenennns
.............. Cigna Group creverenenenee. | 00-0000000 | 1591167..... | 0000701221 ..........covreveveeee. | Ideal Properties |1 LLC Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
.............. Cigna Group crevernenennn | 41-2189110 | 1591167..... | 0000701221 ..........ccocveveneee. | CG-LINA Realty Investors LLC.... Connectict General Life Insurance Company...... | Ownership Cigna Corporation
Cigna Group 80-0668090 | 1591167..... 0000701221 .....ceverercrireenes CG-LINA Alessandro I LLC.........coceeeureenceriencnns CG-LINA Realty Investors, LLC............ccovreuenne Ownership Cigna Corporation
..| Cigna Group... . |45-2242273 | 1591167..... 0000701221]... 115 Sansome Street Associates, LLC. . .| CG-LINA Realty Investors, LLC... ... | Ownership. Cigna Corporation..
Cigna Group. 00-0000000 | 1591167..... 0000701221 121 Tasman Apartments LLC..........ccccoooevvivnnnnns CG-LINA Realty Investors, LLC............cccevurrnnne Ownership Cigna Corporation
Cigna Group 00-0000000 | 1591167..... | 0000701221 | .....cvevrrrrrerrrirenne Alto Apartments LLC.........cccooererreeieierieiesiiennes CG-LINA Realty Investors, LLC Ownership Cigna Corporation
..| Cigna Group... . |20-4786821 | 1591167..... | 0000701221]... CG-LINA Paper Box LLC..... .| CG-LINA Realty Investors, LLC ... | Ownership. Cigna Corporation..
Cigna Group 26-4032640 | 1591167..... | 0000701221 CG-LINA 10 Brookline, LLC Connecticut General Life Insurance Company.... | Ownership Cigna Corporation
Cigna Corporation and CR/ND Brookline LLC
.............. Cigna Group.......cccoeeevreeenrenneseernsens | cevenenneneens | 00-0000000 [1591167..... |0000701221].......oooceveveneeeee. |ND/CR 10 Brookling LLC......c.covvevevevevsereiinrinnnens | DEecicens | DS | CG-LINA 10 Brookline LLC.........c.covvevvveveneene.. | OWnership......... | .....50.000 | (non-affilicate)
.............. Cigna Group.......cceevevererevenneneerenens | cevennenenens | 27-5402196 [1591167..... |0000701221] ..........coevenc.o... | Cigna Affiliates Realty Investment Group, LLC....... |DE............ | DS................ | Connectict General Life Insurance Company...... | Ownership......... | ...100.000 | Cigna Corporation.............c.cecueveerererrerernerrenes | corereereenns
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.............. Cigna Group.......oceeeeeeeeeereeneneneenee [ wovereeneenenee | 06-0303370 | 1591167..... 0000701221 .........cceoveevnenen. | Cigna Dulles Town, LLC.......veeieiciiiecreirienne reeeneeneenene | CONNECticut General Life Insurance Company.... | Ownership......... | ...100.000 | Cigna Corporation.............cccveeeereereuncenenne
.............. Cigna Group seeeenneeennns | 00-0000000 | 1591167..... 0000701221 ...........cococeee.... | Dulles Town Center Mall, LLC.........ccvveeviiverrinennns Cigna Dulles Town, LLC..........c.ccccecevveeriennnne | Ownership........ | .....50.000 | Cigna Corporation
.............. Cigna Group. ceeeneneeenn | 27-0268530 | 1591167..... [0000701221 | .......cvvevvveveereee |CORAC, LLC..oiecsee e Connecticut General Life Insurance Company.... | Ownership......... | .....50.000 | Cigna Corporation
.............. Cigna Group........ccceeeerreerenvennens | covvevecnnns [ 27-3923999 [1591167..... | 0000701221 ..........c0eveve...... | Bridgepoint Office Park Associates, LLC................ wevvierenenenns | COMAC, LLC e | OWNEIShIp.......... | ...100.000 | Cigna Corporation...........cceveeerveeereninnnns
.............. Cigna Group v | 27-3126102 [ 1591167..... | 0000701221 ] ........cccevvvveeeeee. | Fairway Center Associates, LLC.........cocvcveveeinnnee. Corac, LLC Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group 27-3582688 | 1591167..... [0000701221| ............cccevneenen.e. | Henry on the Park Associates, LLC.........ccocvveinene Corac, LLC Ownership......... | .....80.000 | Cigna Corporation
Cigna Group 59-1031071 | 1591167..... | 0000701221 Cigna Health and Life Insurance Company Connectict General Life Insurance Company...... Ownership ...100.000 | Cigna Corporation
..| Cigna Group... . |45-2681649 [ 1591167..... |0000701221|... CarePlexus, LLC...... .| Cigna Health and Life Insurance Company......... | Ownership ...100.000 | Cigna Corporation..
Cigna Group........cceveeeriveverseeeenn | cenrerennnns 27-3396038 [1591167..... 0000701221 Cigna Corporate Services, LLC Cigna Health and Life Insurance Company......... Ownership ...100.000 |Cigna Corporation
Cigna Group........cceveeeriveeerseeenn | ceveieinnns 27-1903785 [1591167..... 0000701221 ..evvvrerererriernes Cigna Insurance Agency, LLC..........ccccevueririernnns Cigna Health and Life Insurance Company......... Ownership ...100.000 |Cigna Corporation
..| Cigna Group... .| 34-1970892 Ceres Sales of Ohio, LLC.... .| Cigna Health and Life Insurance Company......... | Ownership ...100.000 | Cigna Corporation..
Cigna Group 59-2760189 American Retirement Life Insurance Company....... Cigna Health and Life Insurance Company......... Ownership ...101.000 | Cigna Corporation
Cigna Group 34-0970995 | .....coovervrrin | e [ Central Reserve Life Insurance Company............... A Cigna Health and Life Insurance Company......... Ownership......... ...102.000 | Cigna Corporation.............ceeeereeerrerienreenenens | cererrennens
Cigna Group B3-0343428 | .....ovviveiins e s Loyal American Life Insurance Company................ Cigna Health and Life Insurance Company......... Ownership......... ...103.000 | Cigna Corporation.............uceeeerereeremeeeeeneeneenes | ceerneeneenns
Provident American Life and Health Insurance
Cigna Group 23-1335885 | ..o e | e Company Cigna Health and Life Insurance Company......... Ownership......... ...104.000 | Cigna Corporation...........cceeeeereererreernrerernnns | cererrenenns
.............. Cigna Group 75-2305400 | ....ooovverrrens [ corereinnirenines | cvererenneneenen. | United Benefit Life Insurance Company Cigna Health and Life Insurance Company......... | Ownership......... | ...105.000 |Cigna Corporation
.............. Cigna Group 23-1728483 | 1591167..... | 0000701221 ..........c.ccrvvneeeen. | Cigna Health Management, InC.......c.ovvcerevinvenennees Connecticut General Corporation........................ | Ownership......... | ...100.000 |Cigna Corporation............c.cceerevrrernnenne
.............. Cigna Group 20-8064696 | 1591167..... [0000701221|..........cccccovneve... | Kronos Optimal Health Company.........ccoecececnne Connecticut General Corporation ..| Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group 23-1503749 | 1591167..... [0000701221|.............cceenu..... | Life Insurance Company of North America............. |PA.... IA................. | Connecticut General Corporation ..| Ownership......... | ...100.000 |Cigna Corporation
Cigna & CMC Life Insurance Company Limited
.............. Cigna Group......ccoceeeeererneereerneeneenns | oevreeneeennee | 00-0000000 | 1591167..... {0000701221 .........coccvcevneeeee. | (China) (50%) CN....ccoooee [lA.....c..... | Life Insurance Company of North America.......... | Ownership......... | .....50.000 | Cigna Corporation............c.coocveeererreeninns
.............. Cigna Group........ccceeeevireernnreiennns | covveennnene | 00-0000000 |1591167..... {0000701221] ............cecevneneee. | LINA Life Insurance Company of Korea.................. [KR............ [IA................. | Life Insurance Company of North America..........| Ownership......... | ...100.000 |Cigna Corporation..............ccccecrerererrirerenns
.............. Cigna Group cereneennn | 58-1136865 | 1591167..... | 0000701221 ] ...........c0evveeee... | Cigna Direct Marketing Company, Inc. .................. |DE............ |[NIA............... | Life Insurance Company of North America..........| Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group veverneennnen | 46-0427127 [ 1591167..... | 0000701221 ..ovvcvvvvvvrerrvrnanes | TEFDIUG, INC.ecveeseeiesesieieiens | SDiveiviiens | [Ani.... | Connecticut General Life Insurance Company.... | Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group......ccoceeeeerreereeneereenns [ onvveennenneee | 00-0000000 | 1591167..... 0000701221 ..........c0cvvevneeeene. | Vielife Holdings Limited (United Kingdom).............. | GB............ [NIA............... | Connecticut General Corporation........................ |Ownership......... | ...100.000 | Cigna Corporation...........c.ccccvuererrerrrrrinnns
.............. Cigna Group ceeverenenennes | 00-0000000 | 1591167..... | 0000701221 ..........ocercveveeeee | Vielife Limited (United Kingdom)...........cccevveveveees | GBuceeet | NIALL............. | Vielife Holdings Limited...........ccccccocevvvvireenene. | Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group ceererneenenee | 98-0463704 | 1591167..... | 0000701221 ....oovevvvvvreenene. | Vielife Services, INC. ..eeevvvevcvcevcvcnrencnisieens | DB [NIAL..... | Vielife Limited.....cececcecececveeneene | OWnership......... | ...100.000 |Cigna Corporation
.............. Cigna Group.......coceeeeeeeneereseeereenee [ overeeneenenee | 00-0000000 | 1591167..... 0000701221 ..........cocveevneeee. | Businesshealth UK Limited...........cococvcvcivneenn | GBuncce [NIAL.............. | Vielife Holdings Limited.............cccoocvcvvveveee. | Ownership......... | ...100.000 | Cigna Corporation............coeereeeereecureenenns
.............. Cigna Group ceenereeennnen | 06-1332403 [1591167..... | 0000701221 ......c.ceovevveeneee. | CG Individual Tax Benefits Payments, Inc. ............ | DE............ |[NIA............... | Connecticut General Corporation ..| Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group. veeeneneeenn | 06-1332405 | 1591167..... 0000701221 ..............co......... | CG Life Pension Benefits Payments, Inc. .............. |DE............ [NIA............... | Connecticut General Corporation .. | Ownership......... | ...100.000 | Cigna Corporation
.............. Cigna Group........ccceeeeevereernrreenns | covveecnnnns |62-1724116 [1591167..... | 0000701221/ ............ceveenee.... | Cigna Federal Benefits, Inc. ..........ccccoecevvvvvieeee | DE..ees [NIALL............. | Connecticut General Corporation........................ | Ownership......... | ...100.000 |Cigna Corporation..............cccceverererirernnns
.............. Cigna Group v | 232741293 [1591167...... | 0000701221 | ...........c0eveeee.... | Cigna Healthcare Benefits, Inc. ................ Connecticut General Corporation .. | Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group veveneennen | 23-2924152 | 1591167...... | 0000701221 ..........covsevneeeee. | Cigna Integratedcare, Inc Connecticut General Corporation ..| Ownership......... | ...100.000 |Cigna Corporation
CIgNa GrOUP....covveveeerreeeessrerseeseenns [ creeeenninnens 23-2741294 1 1591167..... | 0000701221 Cigna Managed Care Benefits Company................ DE......cc.... NIA...on. Connecticut General Corporation .. | Ownership. ...100.000 | Cigna Corporation
Cigna Group 06-1071502 | 1591167..... | 0000701221 Cigna RE Corporation Connecticut General Corporation .. | Ownership. ...100.000 | Cigna Corporation
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.............. Cigna Group.......coceeeeeeeeeereneeeneenne [ coverveneenenee | 06-1522976 | 1591167..... 0000701221 ..........c.cceeenee.... | Blodget & Hazard Limited..........cccocoeevvevvnreninns | B [NIAL............ | Cigna Re Corporation...........ccccecvvcereerceneceneene. | OWNEIShip......... | ...100.000 | Cigna Corporation............eeeereeeeeueereeeenenenens | eeeeereenens
.............. Cigna Group veeeenneeenn | 06-1567902 | 1591167..... 0000701221 ..............c........... | Cigna Resource Manager, Inc. ..........cccoeecsveeeeee | DE...eee. [NIA.L.............. | Connecticut General Corporation .. | Ownership......... | ...100.000 | Cigna Corporation
.............. Cigna Group. veernnneeens | 06-1252419 | 1591167..... 0000701221 ............co.coe........ | CoONnecticut General Benefit Payments, Inc. .......... | DE............ [NIA............... | Connecticut General Corporation .. | Ownership......... | ...100.000 | Cigna Corporation
.............. Cigna Group........ccceeeevereerseneenns | covveennnn. | 06-1533555 [1591167...... | 0000701221 ...........oceveneee... | Healthsource Benefits, Inc. ........cccccevvvevvicvnee | DE.eos [ NIALL............ | Connecticut General Corporation........................ | Ownership......... | ...100.000 |Cigna Corporation..............cccceeereerressnreinininns | evrereennns
.............. Cigna Group v | 35-2041388 [ 1591167..... | 0000701221 ] ......cvcvvvvevvenenn | IHN, InC Connecticut General Corporation ..| Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group veveneennen | 06-1252418 | 1591167..... | 0000701221 ] ........c0covvevveeneenen. | LINA Benefit Payments, Inc. Connecticut General Corporation ..| Ownership......... | ...100.000 |Cigna Corporation
Cigna Group 88-0334401 | 1591167..... | 0000701221 Mediversal, INC. ....ovvvvveireirieeseeine Connecticut General Corporation............cccc..eee. Ownership ...100.000 | Cigna Corporation
..| Cigna Group... . | 88-0344624 [ 1591167..... |0000701221|... Universal Claims Administration.. .| Mediversal, Inc..... . | Ownership. ...100.000 | Cigna Corporation..
Cigna Group. 51-0389196 | 1591167..... 0000701221 Cigna Global Holdings, Inc Cigna Holdings, Inc Ownership ...100.000 |Cigna Corporation
Cigna Group. 51-0111677 | 1591167..... 0000701221 Cigna International Corporation, Inc............cc.cc....... Cigna Global Holdings, Inc Ownership ...100.000 |Cigna Corporation
..| Cigna Group... .123-2610178 | 1591167..... 0000701221]... Cigna International Services. .| Cigna Global Holdings, Inc.. . | Ownership ...100.000 | Cigna Corporation..

Cigna Group 30-3087621 | 1591167..... 0000701221 Cigna International Marketing (Thailand) Limited.... Cigna Global Holdings, Inc Ownership ...100.000 | Cigna Corporation

CIgNa GroUP......cocveererereeriecrireneinns e 00-0000000 | 1591167..... 0000701221 ..o CGO PARTICIPATOS LTDA......covvireeeriirireiennns Cigna Global Holdings, Inc Ownership......... | ..... 99.780 | Cigna Corporation.............ceeeeeereeereerienmeerenens | eeernennens

CigNa GroUP.....couevrereereererrnerseenerns | ceererreeeneens 00-0000000 | 1591167..... |0000701221 | ......covvevveerrrernn YCFM Servicos LTDA......c..ociueeeniinerereineineine Cigna Global Holdings, Inc Ownership........ | ..... 59.930 | Cigna Corporation............ceceeeereerneeeersrsnseneenes | cevseeensenns

Cigna Global Reinsurance Company, Ltd.

CIgNa GrOUP......evevrrereieesirereessenns [ coeeeenieennns 98-0210110 | 1591167..... | 0000701221 | ....oovvevrrerrrrririrenns (Bermuda) BM.......c.... A Cigna Global Holdings, INC........cccovrvvrvrrerninnnn. Ownership......... ...100.000 | Cigna Corporation...........cceeeereerrerreernerereenins | cererreeenns
.............. Cigna Group ceeernenenne | 23-3009279 | 1591167..... | 0000701221 ..........coecvveeeee. | Cigna Holdings Overseas, Inc............ccccevvveveceeneee | DE.ceees | NIALL........... | Cigna Global Reinsurance Company, Ltd........... | Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group......cccevverrereeenreneerenis | cevereneneeene | 00-0000000 [ 1591167..... |0000701221].........ccoceveeveneee. | Cigna Bellevue Alpha LLC...........cocoeevevivvverercennes | DE.ce. | NIALLL............. | Cigna Holdings Overseas, Inc............cccocoevennee. | Ownership......... | ...100.000 | Cigna Corporation.............eeeereveerererreenneinienes | coreneeneenes
.............. Cigna Group ceereneeneees | 00-0000000 [1591167..... | 0000701221 ......cocvevevneneen. | Cigna Hayat Sigorta, A.S......vveveercvecncsinnee | TRu IA................. | Cigna Holdings Overseas, Inc. Ownership......... | .....99.999 | Cigna Corporation
.............. Cigna Group ceererneeneens | 00-0000000 [1591167..... | 0000701221 ] .........ccoveeveveneee. | Cigna Nederland Alpha Cooperatief U.A................. |NL.............|NIA............... | Cigna Holdings Overseas, Inc. Ownership......... | .....99.999 | Cigna Corporation

Cigna Group. 00-0000000 | 1591167..... 0000701221 Cigna Nederland Beta B.V...........cccooeovvirieininnnnnne. NL..oovrren NIA..ccoonee Cigna Nederland Alpha Cooperatief U.A..... .. | Ownership ...100.000 |Cigna Corporation

..| Cigna Group... . | 00-0000000 | 1591167..... 0000701221 ... Cigna Nederland Gamma B.V......... NL. .| Cigna Nederland Beta B.V.. .| Ownership ...100.000 |Cigna Corporation..
Cigna Group AA-1240009| 1591167..... | 0000701221 Cigna Life Insurance Co. of Europe S.AA-N.V......... BE... Cigna Holdings Overseas, Inc . | Ownership......... | ..... 99.999 | Cigna Corporation
Cigna Group 00-0000000 |1591167..... | 0000701221 Cigna Europe Insurance Company S.A-N.V.......... BE............ A Cigna Holdings Overseas, Inc Ownership......... | ..... 99.999 | Cigna Corporation

..| Cigna Group... . 100-0000000 |1591167..... |0000701221]... Cigna European Services (UK) Limited... .| Cigna Holdings Overseas, Inc..... . | Ownership. ...100.000 | Cigna Corporation..

Cigna Group 00-0000000 |1591167..... | 0000701221 CIGNA 2000 UK Pension LTD.........ccouereurerenrirennes Cigna European Services (UK) Limited............... Ownership ...100.000 |Cigna Corporation
.............. Cigna Group crererenenennes | 00-0000000 | 1591167..... | 0000701221 ..........o0ereveveeee. | Cigna Health Solution India Pvt. Ltd........c.ccovvennee Cigna Holdings Overseas, Inc Ownership......... | .....99.999 | Cigna Corporation
.............. Cigna Group ceveeneeneens | 00-0000000 [1591167..... | 0000701221 ] ........cceveneeeenen. | Cigna International Services Australia Pty Ltd........ |AU............ |NIA............... | Cigna Holdings Overseas, Inc. Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group.......cccveeeeeereereseeereenee [ wovereeneenenee | 00-0000000 | 1591167..... 0000701221 ............cccevnee.... | Cigna Apac Holdings Limited (New Zealand).......... [NZ............ [NIA............... | Cigna Holdings Overseas, Inc..............ccccereeeee. | Ownership......... | ...100.000 | Cigna Corporation...........cceeeereereeereereemnerenens | eeeeereenens

Cigna Life Insurance New Zealand Limited (New
.............. Cigna Group.......cocvevererseeneveieereenns | oevveeneeennee | 00-0000000 | 1591167..... {0000701221 ..........cocveeneeee. | Z€2IAN) NZ............ |lA................. | Cigna Apac Holdings Limited................ccccce....... | Ownership......... | ...100.000 | Cigna Corporation.............cecoueeerreeesiesnirenes | eovviennns
.............. Cigna Group........ccceeeevereernenennnns | coveveennnn. | 00-0000000 | 1591167..... |0000701221] .............eveene..... | Cigna Taiwan Life Assurance Company Limited .... [ TW............ [ IA................. | Cigna Apac Holdings Limited....................cc.c...... | Ownership......... | ...100.000 |Cigna Corporation............c.ceeeeerereerirersrsnreisinans | correreennns
Cigna Taiwan Life Insurance Company Limited
.............. Cigna Group.......coceeeverrenereneereinns [ oenveneeennee | 00-0000000 | 1591167..... 0000701221 ..........cocvevveveeeee. | (New Zealand) NZ............ | IA................. | Cigna Apac Holdings Limited..................cc..c....... | Ownership......... | ...100.000 |Cigna Corporation.............cccecverrrerrerierinreseens | ererrerrnenns
.............. Cigna Group.......ccceeeveereeresneereenns [ overeennennnee | 00-0000000 | 1591167..... 0000701221 ............c0eo.e..... | Cigna Hong Kong Holdings Company Limited........ [HK............ [NIA............... | Cigna Apac Holdings Limited....................cc.o...... | Ownership......... | ...100.000 | Cigna Corporation...........ccoeveerrrererrenmenrnrenns | eerreereennns
Cigna Data Services (Shangai) Company Limited
.............. Cigna Group.......cccevvevrerernnereerenes | cevenrenenenee | 00-0000000 | 1591167..... | 0000701221 .........ccocevevveneee. | (China) CN............ INIA............... | Cigna Hong Kong Holdings Company Limited.... | Ownership......... | ...100.000 | Cigna Corporation............cccecueueeereurenrnenrenes | cerereurennns
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Cigna HLA Technology Services Limited (Hong
.............. Cigna Group ceereeeenneens | 00-0000000 | 1591167..... |0000701221]......cceevevreeeneene. | KONG) HK............ NIA............... | Cigna Hong Kong Holdings Company Limited.... | Ownership......... | ...100.000 |Cigna Corporation
Cigna Worldwide General Insurance Company
.............. Cigna Group veveeveeennens | 00-0000000 [1591167..... | 00007012211 .........oeveveeeeeen | Limited HK............ | IA................. | Cigna Hong Kong Holdings Company Limited.... | Ownership......... | .....97.500 |Cigna Corporation
.............. Cigna Group veeereeennens | 00-0000000 |1591167..... | 0000701221 ] ........c0cevevveeeeee. | Cigna Worldwide Life Insurance Company Limited. |HK............ | IA................. | Cigna Hong Kong Holdings Company Limited.... | Ownership......... | .....97.500 |Cigna Corporation
.............. Cigna Group......ccocceeevevreereeneesennne [ eoerreeneeennee | 00-0000000 | 1591167..... 0000701221 .......cvocvevevrevreens | PT GAR INAONESIA....o.voveiiicieieieeeeeisies Cigna Holdings Overseas, InC...........cccccceuenene. | OWneErship......... | .....99.160 | Cigna Corporation............ceevreererrerseemrerseisees | evreerernnens
.............. Cigna Group veeeeeennens | 00-0000000 | 1591167..... | 0000701221 ........c0cevveveevenee | PT PGU Indonesia PT GAR Indonesia Ownership......... | .....99.990 | Cigna Corporation
.............. Cigna Group vereneeneens | 00-0000000 | 1591167..... 0000701221 ] ......coceevvevveneenn. | RHP (Thailand) Limited Cigna Holdings Overseas, Inc Ownership......... | .....49.000 | Cigna Corporation
.............. Cigna Group.......ccceeeeeereeresveereenee [ wovernennennnee | 00-0000000 | 1591167..... 0000701221 ............cccoe.e...... | Cigna Brokerage Services (Thailand) Limited......... | TH............ [NIA............... | Cigna Holdings Overseas, Inc..............ccccecreeeee. | Ownership......... | .....25.000 | Cigna Corporation...........ccoeeeeeeereeereenenmnrenns | eereereenens
Cigna Non-Life Insurance Brokerage (Thailand)
.............. Cigna Group......ccoceeeererneereereeneenns | oeveeneeennee | 00-0000000 | 1591167..... 0000701221 .......c.ccecvveeneeneeee. | Limited RHP Thailand Limited............ccccccrevrerererrernnnnne. | OWnership Cigna Corporation...........ceeeeeerveeeeneeneeneneens | erveveeneenns
Cigna Group........cceeeeeeriveeerseeennns | cenreeenins 00-0000000 | 1591167..... 0000701221 KDM (Thailand) Limited (Thailand)..............ccccceuune RHP Thailand Limited............ccccovveieriiinrininnns Ownership Cigna Corporation............ccceeereeeeiriereseiennenns | conrereennns
..| Cigna Group... . | 00-0000000 | 1591167..... 0000701221 ... Cigna Insurance Public Company Limited... . | KDM Thailand Limited. . | Ownership Cigna Corporation..
Cigna Global Insurance Company Limited
CigNa GroUP.....coevvereeeererineireineres | ceererieeineens 00-0000000 | 1591167..... {0000701221 | ......coovverrvrerrrerncn (Guernsey) GB............ 2 Cigna Holdings Overseas, Inc Ownership........ | ..... 99.000 | Cigna Corporation...........ceeeeereemneeeersrsnseneenes | cevseseneenns
CigNa GroUP.....c.eveevereeeerierineirerens | ceereriereneene 00-0000000 |1591167..... {0000701221 | ......cocvvorverrrererncn Vanbreda International NV (Brussels)...............c..... BE........... NIA oo Cigna Holdings Overseas, Inc Ownership......... | ..... 99.990 | Cigna Corporation...........cceeeeererenmerererinseneenes | cevenreeenes
.............. Cigna Group.......cccceeeerevrveresneereenne [ overeennennnee | 00-0000000 | 1591167..... 0000701221 ............coevnee.e. | Vanbreda International Sdn. Bhd. (Malaysia).......... [MY............ [NIA............... | Vanbreda International N.V.............cc.cccocvvreenne. | Ownership......... | ...100.000 | Cigna Corporation...........cceeeeerrereueereemennnns | cevreereenens
Vanbreda International (Beijing) Consultants and
.............. Cigna Group.......ccceeeveeereereeneeereenee [ wovereeneenenee | 00-0000000 | 1591167..... 0000701221 ..........c0cceeeneee.. | Admiinistrators Co., Ltd (China) CN............ [NIA............... | Vanbreda International N.V.............cccecrerrvurvene. | OWnership........ | ...100.000 | Cigna Corporation...........c.coeereeeeerereeeereenenerenns | eerreereenens
.............. Cigna Group.......cocveeveeereereeseeereenee [ covereeneenenee | 00-0000000 | 1591167..... 0000701221 ..........cocvvvneeee. | Vanbreda International, LLC (FL).......cccoevecvreveeees | FLoveeeeee [NIAL............. | Vanbreda International N.V............cccccccoeuveeeenee. | Ownership......... | ...100.000 | Cigna Corporation...........cceeeeeeereeeeeneeemeereenens | eeeereenens
Vanbreda Interational (Dubai) Limited (United
.............. Cigna Group 00-0000000 | 1591167..... |0000701221].............cecoevnee.. | Arab Emirates) AE.......... |NIA............... | Vanbreda Intemational N.V............c....cccceuevvnr.. | Ownership......... | ...100.000 | Cigna Corporation............cceeeeeerereerrenrsireincninns | orvereennns
.............. Cigna Group 23-2088429 [1591167..... | 0000701221 ............ccevneneen... | Cigna Worldwide Insurance Company.................... | DE............ | IA................. | Cigna Global Reinsurance Company, Ltd........... | Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group veeeeeennens | AA-5360003 | 1591167..... | 0000701221 ] ........c0ceveevevneen. | PT. Asuransi Cigna (Indonesia) (80%).........ccccecveers | IDeeevvcvrcinn | IAn.............. | Cigna Worldwide Insurance Company................ | Ownership......... | .....80.000 |Cigna Corporation
.............. Cigna Group.......cccceeevreereereereereenns [ oeereenneennee | 00-0000000 | 1591167..... 0000701221 ..........c.cvenneee... | FirstAssist Group Holdings Limited (UK)................. | GB............ [NIA............... | Cigna Holdings Overseas, Inc..............cc.ceree.eee. | Ownership......... | ...100.000 | Cigna Corporation...........cceeeeerrererreneerenenns | eerverreennns
.............. Cigna Group veveneennnens | 00-0000000 |1591167..... 0000701221 ] ......cvvvevveveeneene. | FirstAssist Group Limited (UK).........cccocceeevveicienne | GBuvnvees | NIAL............... | FirstAssist Group Holdings Limited..................... | Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group creerenenennes | 00-0000000 | 1591167..... | 0000701221 ..........ovvrcveveeeene. | FirstAssist Administration Limited (UK)................... | GB............ NIA............... | Cigna Holdings Overseas, Inc..............c.cc.eenee.. | Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group.......ccceeverrerevereereerenes | ceveenenenenee | 00-0000000 [ 1591167..... |0000701221]...........coevenvceeee. | Brighter Business Limited (UK)...........coccovveeevevene | GBucee | NIALLL............. | FirstAssist Group Limited............ccccocvcvvveeeneneen. | Ownership........ | ...100.000 | Cigna Corporation.............eceeeeeerererreeeeneeneenes | coreneeneenns
.............. Cigna Group ceereneeneees | 00-0000000 |1591167..... | 0000701221 | .........cooveneneeeene. | FirstAssist Legal Protection Limited (UK)................ | GB............ | IA................. | FirstAssist Group Limited Ownership......... | ...100.000 |Cigna Corporation
.............. Cigna Group ceneeeeneen. | 00-0000000 | 1591167..... |0000701221] ......................... | FirstAssist Insurance Services Limited (UK)........... |GB............ | IA................. | FirstAssist Group Limited Ownership......... | ...100.000 | Cigna Corporation
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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. Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? YES
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI 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. Will 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 o ok

Bar Code:

* 6 57 2 2 20124900000 3 = * 6 57 2 2 20124470000 3 =
* 6 57 2 2 2012 3650000 3 =* * 6 57 2 2 20124480000 3 =«
* 6 57 2 2 2 01244540000 3 =* * 6 57 2 2 20124490000 3 =«
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Statement as of September 30, 2012 of the Loyal American Life Insurance company

Overflow Page for Write-Ins

Additional Write-ins for Summary of Operations:

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

08.304.
08.305.
08.306.
08.397.

Hannover Experience Refund...........ccoovvveincnenneninnennenns
Gain/Loss on Reinsurance....
Other INCOME.........ooverereeeereieeseeneereeeeenns

Summary of remaining write-ins for Line 8.3

................... 692,191

................... 320,479

Additional Write-ins for Summary of Operations:

1
Current
Year to Date

Prior

Prior Year Ended
December 31

2704, OtNEI EXDENSES......uviiiiieiieisetiteise et sse sttt s e s sttt E bbbttt
2797.  Summary of remaining Write-iNS fOr LINE 27.........ciiieiiiiisreiieisstesiesistsisss s es st s sttt senesensanaes

Additional Write-ins for Summary of Operations:

Current
Year to Date

Prior Year Ended
December 31

5304.
5397.

Net Assets Received Pursuant to the Cigna ACQUISIEION. ..ot sees
Summary of remaining Write=iNS fOr LINE 53..........c.cciuiiieiiiiiicceceet ettt n e s naenens

................ 2,011,765
................ 2,011,765
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Statement as of September 30, 2012 of the Loyal American Life Insurance Compan

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PHOT YEAN........ccceuivirieieiiireee et nees
2. 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 - . .

3.
4, Total gain (I0SS) ON AISPOSAIS.........vererrerrerrirrirresseeseiseisssssseessesssssssssessssssssess st st st ssessessassssssessessssssessessnssnes
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjuStEd CAMTYING VAIUE............c. ittt sessesssntas | ressestsesessessesssessessssssessessessssssessns | sesssessssesssssessessnsssssessassssssessssnnens
7. Deduct current year's other than temporary impairmeENt FECOGNIZEM. .........ccvuiueireieiiirieiee et | setestesesssessess s s st st s s s tessessesnss | £essessessssassessessesansessessesstessessssnsns
8. DeduCt CUITENt YEAI'S AEPIECIATION. ..........ruuceieeercecieie ettt s ettt s e ees e b e s eesessees | 42EeeEeeeEseEseseeseE e sesens et et st ensesnnanes | £ossessessnssnssnseeeesnsenseesen st ensennsenens
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-7-8)........cccoeviiereiiiiisieinseiessissesssseseissiens | evsesssssssessesssssssesesssssssssesessssen [0 TSR 0
10.  Deduct total NONAAMILEEA AMOUNES.............civiveiieieiciie ettt bbb bbb e s bbb b b st esas | eebsssessessssssssssessss st esses et anbessessessnes | Hensessesssssssessessnssstessessebantensessetnaans
11. Statement value at end of current period (Line 9 MINUS LINE 10)..........cccviiuiiiieiiiciiieiscesseessseressseresssveressssesesnsesens | seresssesesssesssssessssesesssesessnsesened 0 | o 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOr VAN ..........ccvvvvveveerievieeereteeiseeieseisieens | eveeveiesissesesssssessesessessess s 0 [
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other............
4. Accrual of discount..........coceeeeeenennee
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals
7. Deduct amouNts rECEIVEA ON GISPOSAIS.........c. ettt es et se b s et s st ee st e b s tesne | 4ebstessessebaesesse s e sesens e s b sebessesassnes | £eesessesnssnesansessesnntesses b st s s nansnses
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............cveiiiriieieiiiiee e | et bnes | essesebssess s s st e s b s b s s s nans
9. Total foreign exchange change in book value/recorded investment excluding @CCTUEM INEETEST...........cuveirererririnirrireinens | rrerreessieessesse st essensssssessns | seteesessesssesessessssssessessasssessessessnens
10. Deduct current year's other than temporary impairmENt FECOGNIZEM. .........cuevuiuiirieiciise ettt s e bss | eetestessesssssssassessessstessessessntessessessnss | essessesssssssassessessstansessessntessassesnsans
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | tovviorsreininmsmesrrisneseessesssesseeees 0 | oo 0
12, TOtAl VAIUGLION GIIOWANGCE. ......evveeceeiriieietseiseee ettt s8R b bt es | F6eEE bR b bR bbbt | 4ok e en bbb bbb
13, SUDLOLAl (LINE 11 PIUS LINE 12)...eeieecieiecieie ettt sttt en s s nes | ehsestenssessesssnssnssen sttt sns e 0 | oo 0
14, Deduct total NONAAMILIEA GMOUNTS.........c..cuiiiiiueiiiteiei itttk bbbkt | E6eE8eEE R f bbbkttt | 4okt en bbb
15. Statement value at end of current period (Line 13 MINUS LINE 14)......crriiiiiisisissessiiessssessessssessssesssssss s s sssssss s snssnsssssens | sesessossssssesssssssssssssssssssessassnsssees 0 | oo 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.........c.cuiveieeieiciiesieicieete ettt as s ssnsns | evsessssssssssessssssesses s s s s snsnd 0 [ oo

2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition

3. Capitalized deferred interest and other...........cceveverieccveeeeccee e

4. AcCrual Of dISCOUNL.......c.evrierieieiciriieicsseesssee s e

5. Unrealized valuation increase (decrease)

6. Total gain (loss) on disposals....................

7. Deduct amounts received on disposals.............

8. Deduct amortization of premium and depreciation....................

9. Total foreign exchange change in book/adjusted carrying value.......

10. Deduct current year's other than temporary impairment recognized............ccoccocveennee.
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...

12. Deduct total nonadmitted @amOUNtS..........ccevieiricrciricesiee e ol
13. Statement value at end of current period (LINe 11 MINUS LINE 12)......cuieiiiiiiiisieiiissiesesietssissseseessssssessesssssssessesssssssessessess | sossesssssssessesssssssessessessssassessesnses 0 ] o 0
SCHEDULE D - VERIFICATION
Bonds and Stocks

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOT YEAT...........c.oururireinrereieeineeneireeieseseissssessseeesees | esesseeessssssesessessssens 404,129,868 | ....ooevrriieieireena 410,913,989
2. Cost of bonds and SLOCKS ACQUITEM.............ceveieiieiicie ettt bbbt s e st s s ssebensstesenas | eevebessssesessssesssansesans 138,865,559 | ...cocvevieririireiinas 29,675,840
3. ACCIUAL Of QISCOUNL..........vveceveeceeis ettt ettt ettt a et es st et es s ass st se s et esestes s snessensntesanestessnsntasasastessnsnsssnsnsas | oetesessesesossnsssissetensnsnsas 1,258,396 | ..o 2,046,098
4. Unrealized valuation increase (decrease) (1,912,457) | woooveeeeeeceeeeeins (438,925)
5. Total gain (I0SS) ON QISPOSAIS........c.cvivieiiitiieieicteie ettt bbbt bbbt b bbbt nse st s bantens | sessesssssssesssssesssssssesee 40,962,403 | ...cooevieeeee 780,242
6. Deduct consideration for bonds and stocks disposed of 395,391,863 | ..oeveeeeeeees 37,515,594
7. Deduct amortization Of PIEMIUML..........c.cciieiiiiiiiieieictee sttt bbb bbbttt s s sensesaenas | sessessssssensessessssnsessesnean 551,074 | oo 662,458
8. Total foreign exchange change in boOK/AdJUSIEA CAIMYING VAIUE...........c.cveuiveieeictieesce ettt sse e ssssenaes | eesessessssssessessssssssssessesesssssessesassanes | essesssssssssssssesssssssessesssssessesesssnsns
9. Deduct current year's other than temporary impairment rECOGNIZEA...........ceuiueieiciiieieicesie et sseseees | oetsssessssssssessesessnsensessneas! 49770 | o 669,325
10. Book/adjusted carrying value at end of current period (LInes 142+3+4+5-8-7T+8-9)..........ccccevverrrrrrerercreeerierieesesessssessesines | evresesssssesesssensssenns 187,311,062 | ..o 404,129,868
11, Deduct total NONAAMILEEA MOUNES..........c.cviiiveiieiciceie sttt bbb bbb bbbt es s e b s benas | eebsstessessessessssessee st esses et snbessensessnss | Hensessesssssnsassesses st enses et st st nsetnaans
12. Statement value at end of current period (Line 10 MINUS LINE 11).......coiuiiiiiiiiiieiieiictecescsiesissssessssssesesesssssesssssssssssessnes | sessesisssssessesssesssseens 187,311,062 | ..o 404,129,868
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Statement as of September 30, 20120fthe LOYal American Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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
BONDS
e CIBSS T ()ruererrareermeeriseeeeseesis sttt st | st 278,069,823 | .....oorvvvrirnrenens 112,977,693 | oo 261,406,070 | ..oooonvverrerrernens (21,552,290) | ...ocvvvvrnererinenen 283,476,263 | .....cvvvrrrrrirennns 278,069,823 | .....coovmrrrirennns 108,089,156 | ...oovvvvrmucrernnnns 275,815,182
2. ClASS 2 ()rermurerereeresmerisiseesis s st | st s 98,036,950 | ..ooucvvermeririnieenens 54,121,643 | ..oocvverenricnennn 78,354,124 | ... 21,578,578 | ..o 99,041,870 | .ovoovucvrercrrirennns 98,036,950 | ..v.ovurrvrrmrririneens 95,383,047 | ..voocvrrirrrirnieens 93,674,084
BT 0= I - OO ISP 13,791,619 | oo | e 13,797,386 | oo 5767 | v 12,943,259 | ..o 13,791,619 | oeieeeeereeeereies [ v 17,966,522
A, CIASS 4 (B)..ruvverrereeessereesseeeesseseess e sss st as sttt | Srsensss sttt 855,970 | cvvevumeeeermreeesseeeessneeessenessssnee | seseesessssesssssnssssnneees 855,167 | oveerneeerrrrreerseeeeesnseeennns (10K ] —— 782,588 | ..oorverrrreerrrreiinnend 855,970 | cveoorerrrereereeeeseeseenseessneens | ceveeeesiseeeseeseeeennns 2,403,358
B ClASS 5 () eeruurersuueeessmeressueessssesessseesss s es s sttt | sttt 1,420,898 | ...oouvevrerereeernenissesesnnens | seeerssessssssessnens 1,389,126 | ..oooovverereireriinenns (B1,772) | oo 1,427,054 | ..o, 1,420,898 | ...ooooerereceinnerenneensnneness | e 552,941
B, ClASS B (B)reruureeeruerermreiiseesisee ittt st | srbt e 70,543 | oo | conesssnessssss s 70,543 | v | o 70,661 | oo 70,543 | oo | e e 72,891
7. TOMAI BONGS.....coveeceecicseess ettt 392,045,803 | .....covvvrrririinns 167,099,336 355,672,416 | ...vvveeverereeereieeeeeines [(740) ) [P— 397,741,695 392,045,803 | ....ccvvervirrinnns 203,472,203 390,484,978
PREFERRED STOCK

L 01 - PO OO OO PO OO OO OO OO OO PPN
0. ClASS 2..onvereireiie ittt ettt r s n st ssens | 4esestensessesses s et s st st e s e ssestens | sessesEess et essee s st et s st st s sesres | essietsessessantesses st st et e st essantas | Hiessessastiessessentens e ssessensansessente | Seuessessentantesestes s st e ss s s st e snes | eesstnsses st ensan s st essen s nssessentens | nessessestens et sessen s st et s s st st nsres | entsneestent st s n st n et
0T 0 T O o o O o oo OO OT P PO OO TETE) DT PT T
140 CIASS 4.ttt b s | etbee s bbb b nee | eeebeeeb bbb bbbt sb et | Seeb s bbbt tes | Sehee R bbb hes | Sebeee bbb iR e bbb bbbt nhes | Shb bbb bbb | Shbeb e | chbe b
12. Class 5

13, ClASS B..vvvvoeereeirreere et | SRR | fEtEeE Rt Rt | SRRt rer et e | £EfenEE et ran et nnnts | CeeeRE ettt en s | Sertenr Rttt nnns | neE e e | sreseens 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...........ccvuururreemreeernrreerneeeeneeeesssesesssseessneessens | seeesssseessnssessnns 392,045,803 | ....vverrrrririnens 167,099,336 | ..eoovrerrrrrernens 355,672,416 | ..eovevvercreereeeeinreeinenes [720) ] [— 397,741,695 | ....ovvrnrrrennens 392,045,803 | ....ccvvernrrrireens 203,472,203 | .ovoeoerrerereeenns 390,484,978

(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:

NAIC 1§....21,657,017; NAIC2$

0;

NAIC 3 $

0;

NAIC 4§

...... 0;

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

NAICGS......... 0.




Statement as of September 30, 2012 of the Loyal American Life Insurance company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999. TOtAlS........ovvrerererrrrirrerrirerires | eerveeseeseesessssesessenens 21,657,017 |.oovvrernne. D 0.0 GO [T 21,657,017 | ooveeerreeere s 2,340 | 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.......cvivieieieiiieieie sttt ensessens | sosssessessessssessessessssssans 3,103,804 | oo 9,682,111
2. Cost of Short-term INVESIMENS ACAUITE. ..........cvueiciciieciccce ettt s s saessesnes | bevtessesassessessesesssnsesees 91,391,230 | cooovevrvereeeeeree 113,524,113
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 dISPOSAS.............c.urvivireieiciiieie ettt bbb s s bensenaes | sestessesssesae s st enaenees 72,838,017 | coovveereeceerereie 120,102,420
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+5-6-7T+8-9)..........cccceurririreiiniierieieieesssseesssiesiens | eviesesissessssesessssenees 21,657,017 | oo 3,103,804
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)....vuiviiieriiiiiisiesieiistssissiessesssssssesssssssssessesssssssassesssssnsessens | sossessesssssssassessessssanses 21,657,017 | oo 3,103,804
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Statement as of September 30, 2012 of the Loyal American Life Insurance Company

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

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

QSI04, QSI105, QSI06, QSI07, QSI08, QE01, QE02
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Statement as of September 30, 20120fthe LOYal American Life Insurance Company

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
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated
909317 AH 2| UNITED AIRLINES 7.27% 1-30-2013 .. | WILMINGTON ... . | DE... | REINSURANCE INTERCOMPANY BALANCE..... 12/31/2006 | 08/31/2012 0 0
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffil 0 0 0 0 0 0 0 0 0 0 0 0 0
3999999. Subtotal - Unaffiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
4199999. Totals 0 0 0 0 0 0 0 0 0 0 0 0 0
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Statement as of September 30, 20120fthe LOYal American Life Insurance Company

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

912828 NV 8| U.S. TREASURY NOTES 1.25 08/31/2015. l ........... l ...08/07/2012 | GOLDMAN SACHS 627,373 611,000 3,341 |1
0599999. Total - Bonds - U.S. Government 627,373 611,000 3341 | XXX
Bonds - U.S. States, Territories and Possessions

011770 U4 4| AK ST BABS 5.742 08/01/2033.........oocmmriiiiriiiissnssiisnsssisssssssssssssssssssssssssssssssssssssssssssssssssessssssssssssnsssss | sossesessos ....08/31/2012 | Reinsurance Intercompany Balance 1,299,510 1,000,000 4,785 | 1FE

880541 QR 1| TENNESSEE ST TXBL C 3.228 08/01/2021.........cvvvuuuuirresssmemressssssssssssssssssssssessssssesssssssesssssssesssssssesssssssennses | soseesessos ....08/31/2012 | Reinsurance Intercompany Balance 1,718,745 1,500,000 4,035 | 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 3,018,255 2,500,000 8,820 |.......... XXX
Bonds - U.S. Political Subdivisions of States, Territories and P

584002 QB 8| MECKLENBURG CNTY NC 4.349 10/01/2030 | ........... | ....08/31/2012 | Reinsurance Intercompany Balance 2,182,740 2,000,000 36,242 | 1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 2,182,740 2,000,000 36,242 |.......... P S
Bonds - Industrial and Miscell

00206R AZ 5|AT&T INC 3.875 08/15/2021 ...08/31/2012 | Reinsurance Intercompany Balance. 2,250,900 2,000,000 3,444 |1FE

013817 AU 5| ALCOA INC 6.15 08/15/2020 .08/31/2012 | Reinsurance Intercompany Balance 1,082,500 1,000,000 2,733 |2FE

025816 AX 7 |AMERICAN EXPRESS 6.15 08/28/2017. ....08/31/2012 | Reinsurance Intercompany Balance 1,213,442 1,000,000 513 | 1FE

02666Q J7 9| AMER HONDA FIN 3.80 09/20/2021.........omvuiiimeereiereiinsississsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | svsessnns ....08/31/2012 | Reinsurance Intercompany Balance. 2,181,479 2,000,000 33,989 |1FE

03938L AL 8| ARCELORMITTAL 9.00 02/15/2015 Reo ....08/31/2012 | Reinsurance Intercompany Balance 550,391 500,000 2,056 | 2FE

054937 AE 7 |BB&T CORPORATION 5.20 12/23/20715.........cvvvvermmmrressmnersesmmessessssessssssessessssessssssesssssssessssssesssssssessessnss | sossesessos ....08/31/2012 | Reinsurance Intercompany Balance 2,218,542 2,000,000 19,644 |1FE

05523R AB 3 |BAE SYSTEMS PLC 4.75 10/11/2021 Re ....08/31/2012 | Reinsurance Intercompany Balance 2,161,911 2,000,000 36,944 | 2FE

067901 AB 4 |BARRICK GOLD COR 6.95 04/01/2019 [ ....08/31/2012 | Reinsurance Intercompany Balance 1,241,747 1,000,000 28,958 | 2FE

09247X AC 5 |BLACKROCK INC 8.25 09/15/2017 .....coourvvermmurresssmessesssssesssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | soseesessos ....08/31/2012 | Reinsurance Intercompany Balance 1,225,597 1,000,000 28,819 | 1FE

09247X AH 4 |BLACKROCK INC 4.25 05/24/2021 ....08/31/2012 | Reinsurance Intercompany Balance 1,125,951 1,000,000 11,451 |1FE

101137 AD 9|BOSTON SCIENTIFC 5.125 01/12/2017. .08/31/2012 | Reinsurance Intercompany Balance 1,113,462 1,000,000 6,976 |2FE

120568 AT 7|BUNGE LTD FIN CP 8.50 06/15/2019. ....08/31/2012 | Reinsurance Intercompany Balance 1,267,125 1,000,000 17,944 | 2FE

12189T AY 0| BURLINGTON NORTH 5.65 05/01/2017.......coeervvermerrismcreissmessisssssssssssssssssssssesssssssssssssessssssssssssnses | soseessssns ....08/31/2012 | Reinsurance Intercompany Balance 1,193,557 1,000,000 18,833 |2FE

124857 AE 3| CBS CORP 4.30 02/15/2021.......couerirerireeireeiesiesisesises s sses s ssesssesssesssesssesssenssns | enssessens ....08/31/2012 | Reinsurance Intercompany Balance. 1,106,225 1,000,000 1911 | 2FE

126650 BH 2| CVS CAREMARK 5.75 0B/01/17......ooouuerreeumrerrissnessisseessssssessissssssssssssssssssssssssssssssssssssssessssssssssssssesnes | sesnmenses ....08/31/2012 | Reinsurance Intercompany Balance 2,405,009 2,000,000 28,750 | 2FE

141781 AX 2| CARGILL INC 8.00 1172712017 .c.ovovvurvverrmerresssesissisessesssssssssssessesssssssssssessesssssssssssssessssssssssssssssssssssnessssssnns. | seonnenses ....08/31/2012 | Reinsurance Intercompany Balance 1,215,530 1,000,000 15,667 | 1FE

141781  AY 0| CARGILL INC 4.307 05/14/2021.......ccvveeeeereerieriesiesseesssessssssessessssssssssssesssssssesssssssssssssssessssssesssssassesssssans | eonneeses ....08/31/2012 | Reinsurance Intercompany Balance 2,408,031 2,172,000 27,805 | 1FE

149123 BQ 3| CATERPILLAR INC 7.90 12/15/2018.......cooueerviermeierissessisssssssissssssssssessssssssssssessssssesssssssessssssssssssssesnss | sesnneesees ....08/31/2012 | Reinsurance Intercompany Balance 2,720,165 2,000,000 33,356 | 1FE

151020 AE 4|CELGENE CORP 3.95 10/15/2020. ....08/31/2012 | Reinsurance Intercompany Balance. 1,069,860 1,000,000 14,922 |2FE

17252M AH 3| CINTAS CORP NO.2 6.125 12/01/2017 .08/31/2012 | Reinsurance Intercompany Balance. 1,212,145 1,000,000 15,313 | 2FE

20030N AP 6| COMCAST CORP 6.50 01/15/2017. ....08/31/2012 | Reinsurance Intercompany Balance 1,210,436 1,000,000 8,306 |2FE

209111 EK 5| CON EDISON NY 05-C 5.375 12/15/2015.........cooomrvreerneniiinesresissesssssssesesssssssssssessesssssssssssssssssssssssssssssnsss | sossesssses ....08/31/2012 | Reinsurance Intercompany Balance 1,144,689 1,000,000 11,347 |1FE

22303Q AG 5|COVIDIEN INTL FI 6.00 10/15/2017 Reoe ....08/31/2012 | Reinsurance Intercompany Balance 1,215,852 1,000,000 22,667 | 1FE

233851 AF 1| DAIMLER FINANCE 3.875 09/15/2021.........cvueririrrirnsirssesesisssisessississsssssssssssssssssssssssssssssssssssssssssssesssesssanss | svsesssnns ....08/31/2012 | Reinsurance Intercompany Balance. 2,159,848 2,000,000 35,736 | 1FE

26882P BB 7 |ERAC USA FINANCE 6.375 10/15/2017.......covuummrreermerresmmseesssessessmesssssssessesssesssssssesssssssssssssnsesssssssnsseses. | soseessenns ....08/31/2012 | Reinsurance Intercompany Balance 1,198,829 1,000,000 24,083 | 2FE

26884L AA 7| EQT CORP 8.125 06/01/2019.......c0cimiiiiiiieiieiieiieississsssssssssssssssssssssssssesssssssesssessssssssssssssssssesssssssssssssssess | svsssssnss ....08/31/2012 | Reinsurance Intercompany Balance 1,204,426 1,000,000 20,313 | 2FE

278265 AC 7| EATON VANCE CORP 6.50 10/02/2017......c...comrvvvermmeeresrnessessesssssmnessssssssssssssssesssssssesssssssessssssssssssssesseses. | soseesssnns ....08/31/2012 | Reinsurance Intercompany Balance 1,187,106 1,000,000 26,903 | 1FE

31331F  AX 9| FEDEX 1998 TRUST 981A 6.72 01/15/2022..........ccmvevreermcrreimmeereessessesseessssssesssssssessssssesssssssesssssssssssssnns. | sesnseenes ....08/31/2012 | Reinsurance Intercompany Balance 2,146,103 1,771,465 15,211 |1FE

437076 AP 7 [HOME DEPOT INC 5.40 03/01/2076..........cevrveermmererrissisesesssessessssssssssssssesssssssssssessssssssssssssssssssssssssssssssssses | sosessnnes ....08/31/2012 | Reinsurance Intercompany Balance 1,508,881 1,300,000 35,100 | 1FE
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438516 AZ 9 [HONEYWELL INTL 5.00 02/15/2019......ccccmrrreemmmrreesmmereesssessessssesssssseessssssessssssssessssssssssssssssssssosssssssssesses | sessesnnes ....08/31/2012 | Reinsurance Intercompany Balance 3,596,803 3,000,000 6,667 | 1FE
448055 AF 0 [HUSKY ENERGY INC 7.25 12/15/2019.......ccmmrrrirmmereirssssismsssssssssssssssssesssssssssssssssssssesssssssssssssssssssssessssses | v ....08/31/2012 | Reinsurance Intercompany Balance 1,279,347 1,000,000 15,306 |2FE
449505 AA 4|[IFM US COLONIAL PIPE 6.45 05/01/2021 ....08/31/2012 | Reinsurance Intercompany Balance 1,114,612 1,000,000 21,500 | 2FE
452308 AJ 8[ILLINOIS TOOL WK 6.25 04/01/2019 .08/31/2012 | Reinsurance Intercompany Balance. 1,245,504 1,000,000 26,042 | 1FE
458140 AJ 9[INTEL CORP 3.30 10/01/2021 ....08/31/2012 | Reinsurance Intercompany Balance 1,087,094 1,000,000 13,750 |1FE
485134 BL 3| KANSAS CITY P&L 2009A 7.15 04/01/2019.....c..rvveermrrrreererrrissersrissessssssssssissessssssssssssssssssssssssssssesssssnns. | aossesnnes ....08/31/2012 | Reinsurance Intercompany Balance 2,576,453 2,000,000 59,583 | 2AM
50540R  AF 9 [LABORATORY CP 5.625 12/15/2015........cvvvvuurreermmerrismmsessissessessssessssssasessssssssssssssesssssssssssssssessssssssssssssans | avsessnes ....08/31/2012 | Reinsurance Intercompany Balance 2,252,885 2,000,000 23,750 | 2FE
55259P AD 8| M&IMARS & ISL 5.00 01/17/2017...ocomrveeerreeeeerreiiseeeeisseseesssseessssssssssssessssssssssssssesssssssssssssssssssssssesses | soseesssnes ....08/31/2012 | Reinsurance Intercompany Balance 1,112,166 1,000,000 6,111 | 1FE
559080 AB 2| MAGELLAN MIDSTRM 5.65 10/15/206..........ccvvvermmerresmmcerissmsessismmessssssssssssessssssesssssssssssssessssssssssssnnes | soseessssns ....08/31/2012 | Reinsurance Intercompany Balance 1,150,323 1,000,000 21,344 | 2FE
571748 AQ 5| MARSH & MCLENNAN 9.25 04/15/2019.........c0uuuuumrieiirriesirsiisssssssssssssssssssssssssssssssssssssssssssssssssssssenss | sossessssos ....08/31/2012 | Reinsurance Intercompany Balance 1,339,100 1,000,000 34,944 | 2FE
60636A EF 6 |MO ST WASH UNIV A 3.335 02/15/2027.......ocoervveerrrrrereeseissessssssesssssssessssssssessssssssssssssssssssssesssssssssssnns. | soseesseons ...07/19/2012 | MORGAN STANLEY & CO 1,000,000 1,000,000 1FE
610202 BL 6|MONONGAHELA PWR 144A 5.70 03/15/2017 ...08/31/2012 | Reinsurance Intercompany Balance. 1,150,695 1,000,000 26,283 |2FE
629568 AX 4| NABORS INDS INC 4.625 09/15/2021 .08/31/2012 | Reinsurance Intercompany Balance. 1,065,383 1,000,000 21,326 | 2FE
63946B AE 0| NBC UNIVERSAL 4.375 04/01/2021 ....08/31/2012 | Reinsurance Intercompany Balance 1,127,063 1,000,000 18,229 |2FE
65364U AA 4| NIAGARA MOHAWK 4.881 08/15/2019.........ccuurirrirriresirsissisesisesisesssessses s ssesssesssesssasssessssssasssesssesssanssesssens | sesssessens ....08/31/2012 | Reinsurance Intercompany Balance. 1,147,858 1,000,000 2,169 |1FE
655664 AP 5| NORDSTROM INC 4.00 10/15/2021........ccerveeermereremreersessmcsssismnesessssssssssssessssssesesssssssssssssssssssssssssssssssssnns | soseessssns ....08/31/2012 | Reinsurance Intercompany Balance 2,254,498 2,000,000 30,222 | 1FE
668074 AT 4| NORTHWESTERN CRP 6.34 04/01/2019........cvvvummmrreiemmereessmnssessssssssssessssssssssssssessssssssssssssssssssssssesssssnnes | nossesessos ....08/31/2012 | Reinsurance Intercompany Balance 2,391,132 2,000,000 52,833 | 1FE
66989G AA 8| NOVARTIS SEC INV 5.125 02/10/2019 Re ....08/31/2012 | Reinsurance Intercompany Balance 2,408,152 2,000,000 5979 [1FE
67089B AA 6| OHAIN 2011-1A A CLO FLT 4/20/2021........covvuumrirverreresssssssissessssssessisssesssssssessssssssssssssssssssssssssssssssssnns. | sosessssons ....08/11/2012 | CS FIRST BOSTON CORP 1,001,875 1,000,000 1,466 | 1FE
674599 CC 7| OCCIDENTAL PETE 3.125 02/15/2022........ccvvcrmerreermssresssesssesssessessssssssssssssssssssssssssssssessssssssssssssssssssssssssssssss | soseesessos ....08/31/2012 | Reinsurance Intercompany Balance 2,142,165 2,000,000 2,778 | 1FE
678858 BK 6| OKLAHOMA GAS & ELEC 8.25 01/15/19. ....08/31/2012 | Reinsurance Intercompany Balance 1,323,335 1,000,000 10,542 |1FE
70213H AB 4 |PARTNERS HEALTH 3.44307/01/2021 .08/31/2012 | Reinsurance Intercompany Balance 1,048,822 1,000,000 5,738 | 1FE
72925P AB 1|PLUM CREEK TIMBR 5.875 11/15/2015 ....08/31/2012 | Reinsurance Intercompany Balance 1,106,680 1,000,000 17,299 |2FE
744448 CC 3| PUBLIC SERV COLO 5.125 06/01/2019........cvvverumrrermmrresmmmersessmesssssssessssssesssssessesssssssessssssssesssssnsessesssnsenss | soseesssons ....08/31/2012 | Reinsurance Intercompany Balance 2,418,097 2,000,000 25,625 | 1FE
751028 AF 8| RALCORP HOLDINGS 4.95 08/15/20.........c0miumrirerirerisnsisnsissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | sosessnns ....08/31/2012 | Reinsurance Intercompany Balance. 1,066,615 1,000,000 2,200 |2FE
808513 AD 7| SCHWAB CHARLES 4.45 07/22/20..........cmuervveeerriissessisssssissessssssssssesssssssssssssessessssessssssessssssnsesssssensesssses | soseessssos ....08/31/2012 | Reinsurance Intercompany Balance 1,132,233 1,000,000 4,821 | 1FE
808513 AF 2| SCHWAB CHARLES 3.225 09/01/2022..........ccerrvvummeerresmmsessesmssssssssssssssssssssssessesssssssssssssssssssssssssssnssssesses | nosessessos ....08/22/2012 | CITIGROUP, 1,000,590 1,000,000 90 | 1FE
826200 AC 1| SIEMENS FINANCIAL 5.75 10/17/2016 Re ....08/31/2012 | Reinsurance Intercompany Balance 2,339,230 2,000,000 42,806 | 1FE
83614K  AA 7| SOURCE GAS 5.90 04/01/2017......covvvmmrvvermmerressmessessssesssssssesssssssesssssssssssssssesssssssssssssssesssssesesssssnsessessesenes | nosessssons ....08/31/2012 | Reinsurance Intercompany Balance 1,071,250 1,000,000 9,833 | 2FE
845437 BJ 0|SOUTHWESTN EL PR F 5.875 03/01/2018 ....08/31/2012 | Reinsurance Intercompany Balance. 1,165,093 1,000,000 29,375 | 2FE
84755T AD 9|SPECTRAENERGY 5.65 03/01/2020. .08/31/2012 | Reinsurance Intercompany Balance 1,148,767 1,000,000 28,250 | 2FE
854502 AC 5|STANLEY BLACK 3.40 12/01/2021 ....08/31/2012 | Reinsurance Intercompany Balance 1,042,400 1,000,000 8,500 |1FE
87305Q CA 7| TTX CO 6.05 06/15/2016........cooourmrreeermrerirrieiisssssisssssssssesssssssssssssessssss s ssssssssssssssssssssssessssnenses | sossneenes ....08/31/2012 | Reinsurance Intercompany Balance 2,241,573 2,000,000 25,544 |2

87425E AL 7 | TALISMAN ENERGY 7.75 06/01/2019.......cccmmmmmerrimmrerrisessissssssssssesssssssesssssessssssssssssssssssssssssssssssssens. | loseeieenns ....08/31/2012 | Reinsurance Intercompany Balance 1,263,722 1,000,000 19,375 | 2FE
882587 AY 4| TEXAS-NEW MEX PR 9.50 04/01/2019.......coiuriierieeieeieeiesiesieeies e sssssssssssssssssssssssssssssssssssssnss | svssesssnns ....08/31/2012 | Reinsurance Intercompany Balance. 1,369,590 1,000,000 39,583 |2FE
884903 BK 0| THOMSON REUTERS 3.95 09/30/2021........c0vccumuevreermmerresmmessessmnessesssserssssssesssssssesssssssesssssssessssssesssssssessssss | loavereenns ....08/31/2012 | Reinsurance Intercompany Balance 2,172,379 2,000,000 32,917 |1FE
891027 AN 4| TORCHMARK CORP 6.375 06/15/2016..........covurrvermerierreireriirseisessiessssessssessssessssessssessssessssessssesssssssssessss | sovesessees ...08/31/2012 | Reinsurance Intercompany Balance. 2,228,202 2,000,000 26,917 |2FE
89233P 5F 9|TOYOTA MTR CRED 3.40 09/15/2021 MTN.......cvvvemmmrmriirmrmrresmeesisssesssssessssssessssssssssssessssssesssssssesssssas | soseessenns ....08/31/2012 | Reinsurance Intercompany Balance 2,179,444 2,000,000 31,356 | 1FE
90261X GD 8|UBS AG STAMFORD 4.875 08/04/20 Reo ....08/31/2012 | Reinsurance Intercompany Balance 1,115,213 1,000,000 3,656 |1FE
902691 AD 6| UGI UTILITIES B 5.753 09/30/2076.........courirerirrireississiseisssssissssssssssssssssssssssssssssssssssssessssssssssssssnsssnns | sossesssens ....08/31/2012 | Reinsurance Intercompany Balance. 1,138,974 1,000,000 23,971 [1FE
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918204 AV 0| VF CORP 3.50 09/01/2021.......coocuuurveermmnrressmaesesssnsessessseessssssesssssssesssssssesssssssessssssssesssssssessssssnsessssssessssssnnenne | soseessssos ....08/31/2012 | Reinsurance Intercompany Balance 1,078,891 1,000,000 17,500 |1FE
92239M  AE 1 |VECTREN UTILITY 5.75 08/01/2018........coouivireriierirereierinesssesssesssssesssesssesesssssssssessssssssssesssssssssnesssesssses | sossnessens ....08/31/2012 | Reinsurance Intercompany Balance 1,121,615 1,000,000 4,792 | 1FE
92553P  AJ 1|VIACOM INC 3.875 12/15/2021 ....08/31/2012 | Reinsurance Intercompany Balance 2,172,158 2,000,000 16,361 |2FE
92849T AJ 7|VITERRAINC 5.95 08/01/20 .08/31/2012 | Reinsurance Intercompany Balance. 1,105,025 1,000,000 4,958 | 2FE
92857W AK 6 |VODAFONE GROUP 5.75 03/15/2016, ....08/31/2012 | Reinsurance Intercompany Balance 1,157,620 1,000,000 26,514 | 1FE
93114K AG 8| WAL-MART STORES 8.8 12/30/14.........covurrrrirrrrissnesriseessissesessissssssssesssssssssssssssssssssssssssssssssssssssnsss. | soseesssons ....08/31/2012 | Reinsurance Intercompany Balance 873,404 790,411 11,593 |1FE
970648 AE 1| WILLIS NORTH AMER 7.00 09/29/2019.........ccvvvmimmiirinsiiisssisisssissssssssssssssssssssssssssssssssssssssssssssssnnsss | sossesssses ....08/31/2012 | Reinsurance Intercompany Balance 2,392,672 2,000,000 64,556
98419M  AB 6 | XYLEM INC 4.875 10/01/2021........oucvveermeerrermerisssessissssesssssseessssssessssssssssssssesssssssssssssssssssssssesssssssessssssnns. | soseeseeses ....08/31/2012 | Reinsurance Intercompany Balance 2,261,245 2,000,000 40,625
984851 AC 9| YARAINTL SA 7.875 06/11/2019 Reo ....08/31/2012 | Reinsurance Intercompany Balance 1,257,708 1,000,000 17,500
988498 AC 5| YUM! BRANDS INC 6.25 03/15/2018........ccomiiummmminiiiiiiisssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sossesessos ....08/31/2012 | Reinsurance Intercompany Balance 1,197,859 1,000,000 28,819
3899999. Total - Bonds - Industrial & Miscellaneous. 120,573,253 | ..o 104,533,876 | oo 1,561,592
8399997. Total - Bonds - Part 3. 126,401,621 ..109,644,876 1,609,995
8399999. Total - Bond 126,401,621 ..109,644,876 1,609,995
Common Stocks - Parent, Subsidiaries and Affiliates
38989# 10 1| Great American Financial Resources, Inc | ........... | ....07/31/2012 | Capital Contribution 494,107 XXX
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 494,107 XXX 0
9799997. Total - Common Stocks - Part 3 494,107 XXX 0
9799999. Total - Common Stocks 494,107 XXX 0
9899999. Total - Preferred and Common Stocks. 494,107 XXX 0
9999999, Total - Bonds, Preferred and Common Stocks 126,895,728 XXX 1,609,995

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
Reinsurance Intercompany
3133X0 PF 0 |FED HOME LN BANK 5.375 08/15/2018. e 08/31/2012| Balance ..990,250 829 829 B 259,797 08/15/2018
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017 B 07/15/2012 MBS Paydown 0.00744201......... 9 9 9 0 9 09/15/2017
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017.......vvevveremrrernns | e 08/15/2012| MBS Paydown 0.00734785......... 9 9 9 [ o 9 0 9 | e | e | e (0[N I 1109/15/2017|1...........
Reinsurance Intercompany
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017... 08/31/2012 Balance 738 735 726 0) (0) 734 09/15/20171..
Reinsurance Intercompany
649085 AA  5|NEW VALEY GEN 115.572 05/01/20........cccoevvvrervvurs | o 08/31/2012[Balance | | o 2,116,585 | ........ 1,811,663 | ......... 1,873,730 | ......... 1,841,751 | s | e (4,021) | cooveeervienes | v (4,021) | oo | e 1,840,497 | .o [ 276,088 |..... 276,088 | ...... 84,122 | 05/01/2020| 1FE......
690353 RX 7 |OVERSEAS PRIV INV 4.44 2/27/27.......coovvevnincrs | v 08/27/2012| Sinking Fund Redemption 100.0. | ......cvvveevvrniires | v 32,838 | oo 32,838 | .o 32,838 | oo 32,836 | oo | s 0 0 [ e | e 32,838 | s | e | e 0 [ v 1,458 | 02/27/2027(1...........
Reinsurance Intercompany
690353 RX 7 |OVERSEAS PRIV INV 4.44 212727 .......cvvvvevnrrers | e 08/31/2012[Balance | | e 2,003,060 | ......... 1,716,551 | ......... 1,716,551 | ......... 1,716,489 | oo | e 4 A | s | e 1,716,491 | oo [ 286,569 |..... 286,569 | ...... 77,062 | 02/27/20271...........
Reinsurance Intercompany
83162C FF  5|SBAP 1994-20D 17.70 04/01/2014........cocvvrermrerns [ e 08/31/2012 Balance 5,815 5,781 | s 5781 | ... 5,781 (V1 PRI ISP 5,781 | oo | e 34 | 34 | 408 | 04/01/2014(1...........
Reinsurance Intercompany
83162C GJ  6|SBAP 1995-20K 1 6.65 11/01/2015......cccvvrvvrviverres | e 08/31/2012|Balance | | v 128,203 | ............ 127,451 | e 127,192 | v 127,420 27 27 | o | s 127,446 | .o | e, 757 | v 757 | e 7,063 | 11/01/2015[ 1...........
912828 AJ  9|U.S. TREASURY NOTES 4.375 8/15/12......ocvvrcvvres | e 08/15/2012[ Maturity 100.0.........ccevvrerererernnns | cerrerrenrirerenneres | cvviveine 1,200,000 | ......... 1,200,000 | ......... 1,205,531 | ......... 1,200,793 | oo | e (793) (L) | [T I 1,200,000 | ..oocvoveviens [ | e 0. 52,500 | 08/15/20121...........
Reinsurance Intercompany
912828 AP 5|U.S. TREASURY NOTES 4.00 11/15/2012......ccccvuee | wonne 08/31/2012[Balance e | s 1,067,950 | ......... 1,060,000 | ........ 1,086,334 | ........ 1,086,334 | .o [ v (18,015) [ ..o [ v (18,015) | ovovvvvievnn | v 1,068,320 | ...oooovnnes [ o (370) | vvrnend (370) | ...... 33,643 | 11/15/2012/1...........
0599999. Total - Bonds - U.S. GOVEMMENL..........ciuiiiiiiiiiiiii st | eniiins 7,806,083 | ........ 6,955,037 | ......... 7,030,741 | ......... 7,002,409 | ..o 0] .. (21,969) [ oo 0] s (21,969) | .ooovvrnnd 0] s 6,983,205 | ..o 0 .. 822,879 |..... 822,879 |..... 312,448 | ...... XXX... [..XXX....
Bonds - U.S. States, Territories and P ions
Reinsurance Intercompany
452152 GR 6 ILLINOIS BABS 6.20 7/01/2021.......ovvevervreernrirernnns | enes 08/31/2012[Balance | | o 1,110,940 | ......... 1,000,000 | ............ 999,710 | .ovvveend 999,697 16 16 | s [ e 999,713 [ .vvvvvervrres | e 111,227 |..... 111,227 | ... 72,333 | 07/01/2021| 1FE......
Reinsurance Intercompany
574192 5F 3 |MARYLAND ST BABS 4.60 03/01/2025..........ccccoocre | o 08/31/2012[Balance | | o 1,244,090 | ......... 1,000,000 | ............ 992,180 | ..oovevenee 992,681 273 YT O 992,954 | ..o [ 251,136 |..... 251,136 | ...... 46,000 | 03/01/2025| 1FE......
Reinsurance Intercompany
57582P WK 2| MASSACHUSETTS ST 4.20 12/01/2021.......ccocovnens | e 08/31/2012[Balance e | o 1,150,970 .1,008,750 (447) .1,007,627 143,343 |..... 143,343 | ... 31,500 | 12/01/2021| 1FE......
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS................ccrvrvrrereriiisresiissseessesiessssiessssssssesesssssssssessessssesssssenes 3,506,000 .3,000,640 0 (158) 0]......3,000,294 505,706 |..... 505,706 |..... 149,833 |...... XXX... [.XXX....
Bonds - U.S. Political Subdivisions of States, Territories and P:
Reinsurance Intercompany
355694 R6 9 |FREDERICK CNTY MD 5.30 02/01/24.........cccoovvvuvns | ceene 08/31/2012|Balance | | e 2,903,770 | ......... 2,465,000 | ......... 2,487,851 | ... 2,484,323 | .o | i (1,309) | coovverercrinns [ s (1,309) [ oo | e 2,483,014 | .o | s 420,756 |..... 420,756 |..... 141,532 | 02/01/2024| 1FE......
Reinsurance Intercompany
602409 HG 2 |MILWAUKEE SEW L BABS WI 4.30 10/01/2020....... |..... 08/31/2012[Balance | | o 1,197,930 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 (0[N OO IS 1,000,000 | ...vvoerrvririe [ 197,930 |..... 197,930 | ...... 39,417 | 10/01/2020| 1FE......
Reinsurance Intercompany
64966H HA  1|NEW YORKNY SER H2 6.491 03/01/2021........c0coee | e 08/31/2012[Balance | | o 1,257,020 | ......... 1,000,000 | ......... 1,088,660 | ......... 1,076,444 | ..o | e (4,376) | cvovveerervrieces | crvriennd (4,376) | oo | e 1,072,068 | ....coovvvvrcrs [ 184,952 |..... 184,952 | ...... 64,910 | 03/01/2021| 1FE......
Reinsurance Intercompany
64966H TL 4 |NEW YORKNY SER D24.00 12/01/2015.......cccovveves | e 08/31/2012[Balance | | o 1,098,140 | ......... 1,000,000 | ......... 1,025,030 | ......... 1,017,029 [ .o | s (2,739) (2,739) | oo | s 1,014,291 | oo | s 83,849 | ... 83,849 | ...... 30,000 | 12/01/2015| 1FE......
Reinsurance Intercompany
64966H TM 2 |NEW YORKNY SER D24.00 12/01/2016........ccccccves | oo 08/31/2012[Balance | | o 1,095,190 | ......... 1,000,000 | ......... 1,009,670 | ......... 1,007,083 [ ...coovvvverienes | cervreinn (885) [EC115) 1 U I 1,008,198 | ...coovvvrerrans | s 88,992 | ...... 88,992 | ..... 30,000 | 12/01/2016| 1FE......
Reinsurance Intercompany
676822 EL 9|OGLE CO CUSD A 5.698 01/01/2022..........cccovverurenne | o 08/31/2012[Balance | | o 1,629,484 | ......... 1,285,000 | ........ 1,285,000 | ......... 1,285,000 (V1 ORI IS 1,285,000 | ..cooovererrens | e 244484 | ..... 244484 | ... 85,423 | 01/01/2022| 1FE......
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Reinsurance Intercompany
68583R CV  2|OR CMNTY COLLEGE 5.68 06/30/2026 08/31/2012|Balance | 1,378,708 1,090,000 | ........1,101,641 | ......... 1,100,737 [1G72) ) IS I 1,100,409 | ..coovvvreirens | e 278,299 |..... 278,299 | ...... 41,275 | 06/30/2026 1FE......
Reinsurance Intercompany
68666P AA 4 |ORLEANS PARISH LA SCH BD 4.4 02/01/2021 08/31/2012|Balance | 1,124,860 1,000,000 | .........1,007,430 | ......... 1,007,412 [GIS15) ) PO I 1,007,017 | oo | e 117,843 | ..... 117,843 | ... 30,678 | 02/01/2021| 1FE......
Reinsurance Intercompany
717883 LV 2| PHILADELPHIA SD A 5.995 09/01/2030 08/31/2012|Balance | 1,123,110 1,000,000 | .........1,000,000 | ......... 1,000,010 241 T [ 1,000,231 | oo [ 122,879 |..... 122,879 | ... 41,798 | 09/01/2030| 1FE......
2499999. Total - Bonds - U.S. Palitical Subdivisions of States, Territories & POSSESSIONS..........ovwrresiveierennes 12,708,212 10,840,000 | .......11,005,282 | ....... 10,978,040 | o0 | i d(9,812) | i 0 | s (9,812) | oveviers 0. 10,968,228 .1,739,985 |..1,739,985 |..... 505,032 |...... XXX... [.XXX...
Bonds - U.S. Sp Revenue and Special A t
Reinsurance Intercompany
02765U CW 2 |AMERN MUN PWR OH 5.814 02/15/23 08/31/2012|Balance | 3,394,590 3,000,000 | .........2,965,410 | ......... 2,968,990 | ..ovvverererne | e 1,343 | i | e 1,343 PARY(VICK TN I P 424,257 | ... 424,257 |..... 182,172 | 02/15/2023| 1FE......
Reinsurance Intercompany
230563 AU 2| CUMBERLAND IMPT NJ B 5.294 04/15/2022 08/31/2012|Balance | 1,959,426 1,575,000 | .........1,606,941 | ......... 1,602,986 [ ...covvvvvrevern | eerveree(1,409) [ o | v (G101 N 1,601,577 | .oovoevveiiens | e 357,849 |..... 357,849 | ...... 73,190 |04/15/2022| 1FE......
Reinsurance Intercompany
25477G CU  7|DIST COL INC TAX REV 4.513 12/01/2019 08/31/2012|Balance | 1,152,400 1,000,000 | .........1,000,000 | ......... 1,000,000 (V1 ORI ISP 1,000,000 | ..cooovervrens | e 152,400 |..... 152,400 | ...... 33,848 |12/01/2019| 1FE......
Reinsurance Intercompany
25477G EV  3|DC TAX 5.282 12/01/2026. 08/31/2012|Balance | 1,225,960 1,000,000 ..999,967 I SOOI I 999,968 | .....ovvvrrirer [ vene 225,992 |..... 225992 | ... 39,615 |12/01/2026
31340Y DB 2 |FHR 88-12 A PAC 9.25 11/15/201 .107/15/2012| MBS Paydown 0.0015228.. 14 14 (0) 14 11/15/2019
31340Y DB  2|FHR88-12 APAC 9.25 11/15/2019.. 08/15/2012 MBS Paydown 0.0014979.. 12 12 (0) 12 11/15/2019
Reinsurance Intercompany
31340y DB  2|FHR 88-12 APAC 9.25 11/15/2019 .108/31/2012| Balance 838 749 (2) 736 11/15/2019| 1
31358E  3Z  3|FNR90-111 XSEQ 8.75 9/25/2020 .| 07/25/2012| MBS Paydown 0.0139896.. 67 67 (0) 67 09/25/2020| 1..
31358E 3Z 3 |FNR90-111 XSEQ 8.75 9/25/2020... 08/25/2012| MBS Paydown 0.01369923 116 116 (1) 116 09/25/2020(1..
Reinsurance Intercompany
31358E 3Z 3 |FNR90-111 XSEQ 8.75 9/25/2020 .1 08/31/2012| Balance 6,010 5,480 (2) 09/25/2020| 1..
31358E D8 2 |FNR90-93G PAC 5.50 8/25/2020 07/25/2012 MBS Paydown 0.00578333 122 122 1 08/25/2020| 1.
31358E D8  2|FNR 90-93G PAC 5.50 8/25/2020..........c.coevurrvieirenns 08/25/2012 MBS Paydown 0.00572287. 121 121 | 103 | s 114 1 08/25/2020( 1...........
Reinsurance Intercompany
31358E D8 2 |FNR 90-93G PAC 5.50 8/25/2020. .1 08/31/2012| Balance ...10,837 122 08/25/2020| 1
31358G 5  2|FNR 91-65Z ZX 6.50 6/25/2021.... 07/25/2012| MBS Paydown 0.05723399. 2,633 31 06/25/2021(1..
31358G 5  2|FNR 91-65Z ZX 6.50 6/25/2021.............ccovvvcrrnrirnecs 08/25/2012| MBS Paydown 0.05383024. 6,808 6,808 6,659 1M1 06/25/20211...........
Reinsurance Intercompany
31358G  5J  2|FNR 91-65Z ZX 6.50 6/25/2021. .1 08/31/2012| Balance ..105,315 423 06/25/2021| 1
31358H HV  0|FNR 91-85 ZX 8.00 6/25/21 07/25/2012| MBS Paydown 0.02543914. 603 603 4 06/25/2021| 1.
31358H HV O |FNR 91-85 ZX 8.00 6/25/21........covvverereerirircrnerins 08/25/2012| MBS Paydown 0.02484623 593 593 4 06/25/2021|1...........
Reinsurance Intercompany
31358H HV  0|FNR 91-85 ZX 8.00 6/25/21... .| 08/31/2012| Balance 104 06/25/2021| 1..
31358H JM  8|FNR 91-76 ZX 9.00 7/25/202 07/25/2012 MBS Paydown 0.03416622 (0) 228 07/25/2021|1..
31358H UM 8|FNR 91-76 ZX 9.00 7/25/2021..........covveverimriririniinns 08/25/2012 MBS Paydown 0.03381452 (0) 225 | e [ | e (1 [ I 14 [07/25/20211...........
Reinsurance Intercompany
31358H UM 8|FNR 91-76 ZX 9.00 7/25/2021... 08/31/2012| Balance (172 ) SO UOOR ESSRNYJ < < 1 A TN IS 3,540 | ......3,540 | ........ 1,461 | 07/25/2021|1..
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31358K DY  1|FNR 1991-G36 ZBX 7.00 11/25/2021.......cccvevervvvnrns | e 07/25/2012| MBS Paydown 0.04601253 666 666 659 | .o B60 | .o | e 1 1 BO6 | ..o [ | e (01 I 27 | 1112512021 1...........
31358K DY  1|FNR 1991-G36 ZBX 7.00 11/25/2021.........coovvvverer | e 08/25/2012 MBS Paydown 0.04558112......... 539 539 533 | oo 535 | oo | e 1 1 539 [ oo [ e [ e (0 I 25 [11/25/20211...........
Reinsurance Intercompany
31358K DY  1|FNR 1991-G36 ZBX 7.00 11/25/2021..........ccccovvivurenns | verne 08/31/2012[Balance | | e 66,154 | ....cccoonc.. 56,976 | ..coccovvenee 56,366 | ...... 56,477 65 65 | v [ v 56,496 | ....corvrrvrrne | crriens 9,658 | ........ 9,658 | ........ 2,991 [11/25/20211...........
31358N  ZD 7 |FNR 1992-79 ZX 9.00 6/25/2022..........cocoovvererrernires | evee 07/25/2012 MBS Paydown 0.05714642 1,183 183 | 1183 | 1,181 (3) (<) SRR ISR 183 [ e | e | v (1 I 62 |06/25/20221...........
31358N  ZD 7 |FNR 1992-79 ZX 9.00 6/25/2022..........cocevvrrverernrerns | cenee 08/25/2012| MBS Paydown 0.05657214......... 458 458 458 | oo LY A R IS 0 0 A58 | i | e | e (1 [ I 27 |06/25/20221...........
Reinsurance Intercompany
31358N  ZD 7 |FNR 1992-79 ZX 9.00 6/25/2022...........cccccovvvrurvnrins | cuvee 08/31/2012[Balance | | e 52,451 | oo 45,088 | ......cco.... 45,088 | ....ccooeere 45,016 30 30 [ | e 45,003 | oo | v 7448 | ... 7448 | ... 3,043 |06/25/20221...........
313602 AZ 7 |FNR 1988-2Z XSEQ 10.10 2/25/2018.........ccccovrvvvers | o 07/25/2012 MBS Paydown 0.01165668......... 216 216 214 | 214 | e | e 1 1 216 | e [ | e (01 I 13 |02/25/2018| 1...........
313602 AZ 7 |FNR 1988-2Z XSEQ 10.10 2/25/2018........coccovrmrvens | o 08/25/2012 MBS Paydown 0.01121883......... 219 219 297 | s 297 | s | e 1 1 219 | e [ | e (0 [ I 15 |02/25/2018| 1...........
Reinsurance Intercompany
313602 AZ 7 |FNR 1988-2Z XSEQ 10.10 2/25/2018........ccocovrmrvens | o 08/31/2012 Balance 6,103 5,609 | .......... 5,567 | ..... 5,570 28 2T I IS [-Y(O N I IS 533 | v, XK — 425 102/25/2018(1...........
313920 5B 1|FNR2003-23 PG PAC 5.50 1/25/2032..........ccccrmrrurs [ eren 07/25/2012{ MBS Paydown 0.14205473......... | ccovvevermrnerovnnnnes | ovvveirinnns 77,927 | v 77,927 | oo 79,462 | .o 101,927 | o | v (584) (584) [ ..vvrreerrernns | e TT,927 | covvvvvcnns | e | v ([ 2,500 |01/25/2032| 1...........
313920 5B 1|FNR 2003-23 PG PAC 5.50 1/25/2032..........cccouveuure | e 08/25/2012| MBS Paydown 0.12515908......... | ..ocverererneerieiienes | vvvererinens 84,478 | ..ccovvnne. 84,478 | .covvennnd 86,141 | .coovvene 110,495 | ..o | v (618) (X)) OO ISR 84478 | ..o | e | e 0 [ 3,098 |01/25/20321...........
Reinsurance Intercompany
313920 5B 1|FNR 2003-23 PG PAC 5.50 1/25/2032..........cccouveuurs | o 08/31/2012| Balance 635,182 | ...covvec 625,795 | ..cooone. 638,116 | ...oovvvvn 818,523 901 9071 | s | e 629,197 | .ovorvvrvinns | e 5985 | ... 5985 | ... 25,814 |01/25/2032|1...........
31393B 5U  5|FNR 2003-53 JM PAC 5.50 12/25/2031..........ccccovvvees | vonee 07/25/2012 MBS Paydown 0.25757255. 98,453 | ..coveene. 98,453 | oo 99,929 | oo 98,884 | ..o | e (460) (460) [ ..ovvveerrinns | e 98,453 | .. | e | e 0 [ e 3,159 [12/25/20311...........
31393B  5U  5|FNR 2003-53 JM PAC 5.50 12/25/2031.........ccccrmrvees | o 08/25/2012 MBS Paydown 0.18329172......... | ceveveveneerervniseres | vvereriens 148,562 | ..oovvenee 148,562 | ....coouee. 150,790 | .ovvvevennee 149,213 | oo | v (593) (593) [ overrerervnree | v 148,562 | ..ocvovvvicrns | e | v ([ I 5,447 [12/25/2031(1...........
Reinsurance Intercompany
31393B  5U  5|FNR 2003-53 JM PAC 5.50 12/25/2031.........ccccovvvers | vonee 08/31/2012[Balance | | e 368,416 | ............ 366,583 | ............ 372,082 | oo 368,191 [ .o | e 1,591 | e | e 1,591 [ | e 367,805 [ ..o | v 612 | oo 612 | ...... 15,122 [12/25/20311...........
Reinsurance Intercompany
31393X VH 7 |FNW 2004-W3 A6 PAC 5.50 5/25/2034.... 08/31/2012 Balance .2,170,625 2,000,000 .1,916,250 ...1,945,356 3,239 .1,948,594 e 222,031 |..... 222,031 | ... 82,500 | 05/25/2034/1..
Reinsurance Intercompany
31394A LU 8 |FNW 2004-W10 A5 PAC 5.50 08/25/2034..........c.c... | e 08/31/2012[Balance | | o 1,660,547 | ......... 1,500,000 | ......... 1,518,633 | ......... 1,510,316 [ ..cvovvvvrrrenes | e (845) [LZ235) 1 SOOI I 1,509,471 | ..coovvrvervens | ... 151,076 |.....151,076 | ...... 61,875 | 08/25/2034/1...........
31395A ET 8 |FHR 2808 BD PAC 5.50 3/15/2033... . 07/15/2012| MBS Paydown 0.50245593......... .99,580 ...99,580 102,380 ..101,019 299,580 | coocvevrrcrinine [ e | everrrreeen0 | 3,195 |03/15/2033
31395A ET  8|FHR 2808 BD PAC 5.50 3/15/2033... 08/15/2012| MBS Paydown 0.47926537. ..69,572 ...69,572 ..71,528 ..10,577 289,572 | s v |0 | 2,551 |03/15/2033
Reinsurance Intercompany
31395A ET  8|FHR 2808 BD PAC 5.50 3/15/2033..........cccovvumrrrcvires | e 08/31/2012[Balance | | o 1,502,048 | ......... 1,437,796 | ......... 1,478,234 | ........ 1,458,578 | oo | e (950) (CLSI0) | [T I 1,456,373 | oo | s 45675 | ... 45675 | ... 59,309 |03/15/2033|1...........
Reinsurance Intercompany
31395X  3F 0 |FHR 3018 UG PAC 5.50 10/15/2034.........coccovimrrens | e 08/31/2012[Balance | | o 1,077,180 | ......... 1,000,000 | ............ 975,625 | ............ 985,457 | .o | e 1,353 | v | v 1,353 [ e | v 986,811 [ .o | e 90,369 | ...... 90,369 | ...... 41,250 | 10/15/2034(1...........
Reinsurance Intercompany
438701 RE 6 |HONOLULU HI WSTEWTR B 5.193 07/01/2024...... | ..... 08/31/2012[Balance | | o 1,116,630 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,109 7 (14 [T 1,000,102 | .coovveeicns | e 116,528 |..... 116,528 | ...... 60,585 | 07/01/2024| 1FE......
Reinsurance Intercompany
454622 QD  6|IN BD BK-TXB--5-A 5.04 01/15/2014.........ccoovvverivnne [ e 08/31/2012[Balance | | o 1,057,820 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,013 4) () TN 1,000,009 | ..coovvrerirnns | s 57,811 | ... 57,811 | ... 56,840 | 01/15/2014| 1FE......
Reinsurance Intercompany
454622 QE  4|INBD BK-TXB--5-A 5.04 07/15/2014... 08/31/2012| Balance .1,048,830 1,000,000 .1,000,000 ...1,000,013 4) (4) 21,000,009 | ..o | s 48,821 | ...... 48,821 | ... 56,840 | 07/15/2014| 1FE......
Reinsurance Intercompany
454624 U4 7|INBD BK TXB 5.24 7/15/2020...........coceevrvrerermrenrerns | enee 08/31/2012[Balance | | o 1,156,120 | ......... 1,000,000 | ......... 1,021,890 | ......... 1,020,012 | oo | v (1,281) | cvovvvrvrervnieees | cvvereend (1,281) | cooevvrecirenns | e 1,018,730 | .ovvvevvrreis [ 137,390 |..... 137,390 | ...... 59,096 | 07/15/2020| 1FE......
Reinsurance Intercompany
485429 CX 0|KS STFINAUTH BAB 4.52 03/01/2022.........c.covcrvver | e 08/31/2012|Balance | | s 1,203,910 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 . (V1 PPN ISP 1,000,000 |..coovvverirens | 203,910 |..... 203,910 | ...... 45,200 | 03/01/2022| 1FE......
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Reinsurance Intercompany
57429L AL 0 |MARYLAND TRANS REV 6.48 7/01/22.......c.ccoceverre | ceene 08/31/2012|Balance | | e 1,192,240 | ......... 1,000,000 | ......... 1,078,930 | ......... 1,040,718 [ ..o | e (3,679) | cvovvereervrines | s [ICT4°) ] [ 1,037,040 | .coovveivirens | e 155,200 |..... 155,200 | ...... 75,600 |07/01/2022| 1FE......
Reinsurance Intercompany
57604T AB  2|MATRN FD RZEDB 5.203 06/01/25...........cocccrmevenne | v 08/31/2012|Balance | | e 1,298,960 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 (V1 PRI ISP 1,000,000 | ..coooverrirens | e 298,960 |..... 298,960 | ...... 39,023 |06/01/2025| 1FE......
Reinsurance Intercompany
59447P  CQ 2| MIFIN AUTH 5.496 09/01/2020..........cccovuvererermrranns | o 08/31/2012 Balance 558,415 | ...ovveee. 500,000 | ............ 500,000 | ............ 500,000 (V1 PRI ISR 500,000 | ..ccoovvvviriras | e 58,415 | ...... 58,415 | ...... 41,220 | 09/01/2020| 1FE......
Reinsurance Intercompany
606092 ER  1|MO JT MUN ELEC UTIL 5.878 1/01/2022..........ccccccee | e 08/31/2012|Balance | | e 1,175,450 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 (V1 EUPORROOROOR ISP 1,000,000 | ..coovvevrinens | e 175,450 |..... 175,450 | ...... 68,577 |01/01/2022| 1FE......
Reinsurance Intercompany
606092 EU 4 |MO JT MUN ELEC UTIL 5.978 01/01/2023........cccccco. | e 08/31/2012|Balance | | e 1,439,137 | ... 1,230,000 | ......... 1,230,000 | ......... 1,230,000 (V1 ORI IS 1,230,000 | ..coovvereicns | e 209,137 |..... 209,137 | ...... 85,784 |01/01/2023| 1FE......
Reinsurance Intercompany
60636A EF 6 |MO ST WASH UNIV A 3.335 02/15/2027........cccomvvne | eeee 08/31/2012|Balance | | v 993,520 | ......... 1,000,000 | ........ 1,000,000 | ......... 1,000,000 [ ...coovremrrienns | e 1 LI TN 1,000,001 [ .ovevevreriene | crv (6,481) ] ....... (6,481) | ........ 2,038 | 02/15/2027| 1FE......
Reinsurance Intercompany
649883 QE 8 |NY MTGE AGY SER 166 3.999 04/01/2021.........ccce. | veune 08/31/2012[Balance | | e 527,345 | ........... 500,000 | ............ 496,890 | ............ 496,890 132 132 | e | v 497,022 | oo | s 30,323 | ...... 30,323 | ...... 15,829 |04/01/2021| 1FE......
Reinsurance Intercompany
649902 ZP  1|NY ST DORM 5.292 3/15/2025..........ovververiverirernrrnn | ceene 08/31/2012| Balance 2,385,580 | ......... 2,000,000 | ......... 1,973,540 | ......... 1,976,110 844 844 | v | e 1,976,953 | ..cooovverriens | s 408,627 |..... 408,627 |..... 101,724 | 03/15/2025| 1FE......
Reinsurance Intercompany
650035 UZ  9|NYSBABS 4.81 03/15/2021.......ccoovvvemrrrerireriniiinns | e 08/31/2012|Balance | | e 1,237,250 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 (V1 EUROPOOROR ISP 1,000,000 | ..coovverririns | 237,250 |..... 237,250 | ...... 46,229 |03/15/2021| 1FE......
Reinsurance Intercompany
664754 Q9 2 |NORTHERN ARIZ UNIV 5.09 06/01/2019........ccccoee | uce 08/31/2012|Balance | | e 1,187,840 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 (V1 EPOORROOROR ISP 1,000,000 | ..coovvvnrirnns | e 187,840 |..... 187,840 | ...... 38,175 |06/01/2019| 1FE......
Reinsurance Intercompany
709223 UA  7|PATPKTXB SER B-2 6.70 06/01/2018.... 08/31/2012| Balance 11,223,690 1,000,000 11,151,340 210130,934 | e (11,999) | i [ i (11,999) 118,935 | e | 104,755 | ..... 104,755 | ...... 50,250 |06/01/2018| 1FE......
Reinsurance Intercompany
73358W EK 6 |PORT AUTH NY&NJ 168 4.926 10/1/2051........ccoevvee | e 08/31/2012|Balance | | e 582,265 | ............ 500,000 | ..o 512,845 | ..coovene 512,845 | ..o | v (44) (G TR 512,801 [ oo [ o 69,464 | ...... 69,464 | ...... 22,235 |10/01/2051| 1FE......
Reinsurance Intercompany
768874 SE 0 |RIVERSIDE CA 6.515 10/01/2022...........ccovvveemrrverins | ceene 08/31/2012|Balance | | e 1,654,508 | ......... 1,370,000 | ........ 1,370,000 | ......... 1,370,000 (V1 ORI ISP 1,370,000 | ..coooverrrrcns | e 284,508 |..... 284,508 | ...... 81,818 |10/01/2022| 1FE......
Reinsurance Intercompany
795681 GL 3 |SALT LAKE CNTY UT 5.28 12/01/2024............coccrues | eene 08/31/2012|Balance | | e 1,734,810 | ......... 1,500,000 | ......... 1,500,000 | ......... 1,499,940 | ...ooovvvvvirven | v 2 2 | e | i 1,499,942 | ..o | e 234,868 |..... 234,868 | ...... 59,400 |12/01/2024| 1FE......
Reinsurance Intercompany
796253 Z3 9| SAN ANTONIO ELEC & GAS 3.722 2/1/2026............ | ..... 08/31/2012|Balance | | e 1,098,310 | ......... 1,000,000 | ......... 1,035,810 | ......... 1,035,810 [ ..o | e (873) [C14))) [ I 1,034,937 | oo | e 63,373 | ...... 63,373 | ..... 15,715 | 02/01/2026| 1FE......
Reinsurance Intercompany
797398 EF  7|SANDIEGO CNTY CA PEN 5.648 08/15/2016......... | ..... 08/31/2012| Balance ....569,185 ..500,000 ....511,540 ..507,663 (994) 2..506,669 | ....coovvriians | 62,516 | ...... 62,516 | ...... 29,495 |08/15/2016| 1FE......
Reinsurance Intercompany
812631 HB 8| SEATTLE DRAIN SER-A 5.00 01/01/2024..........cccceee | oene 08/31/2012|Balance | | e 1,245,130 | ......... 1,000,000 | ............ 973,170 | coovvvene 975,673 905 905 [ oovereerierinns [ cerereiinnd 976,578 | ..eveerereires [ o 268,553 |..... 268,553 | ... 41,667 | 11/01/2024| 1FE......
Reinsurance Intercompany
829594 HT 0| SIOUX FALLS 5.60 11/15/2026..........ccrvrevercreieinnes | eene 08/31/2012|Balance | | e 1,131,810 | ......... 1,000,000 | ....ccoonee 973,340 | ..ovovenee 975,293 714 YA T R [ 976,006 | ...oovrvrcrres [ e 155,804 |..... 155,804 | ...... 44,489 |11/15/2026| 1FE......
Reinsurance Intercompany
89602N VD 3| TRIBORO BRDG NY BABS 4.05 11/15/2021............ | ..... 08/31/2012|Balance | | e 1,133,850 | ......... 1,000,000 | ........ 1,000,000 | ......... 1,000,000 (V1 PO ISP 1,000,000 | ..coooverirens | e 133,850 |..... 133,850 | ...... 32,175 |11/15/2021| 1FE......
Reinsurance Intercompany
914440 KZ 4 |UNIV MA BLDG AUTH 3.95 11/01/2022.........ccoccouvre | oene 08/31/2012[Balance | | o 1,123,940 | ......... 1,000,000 | ....ccoo..c. 948,010 | ...ccooov.d 951,731 2,344 2,384 | oo | i, 954,075 | ..cvovvrivirnes [ 169,865 |..... 169,865 | ...... 32,917 [11/01/2022| 1FE......
Reinsurance Intercompany
927781 TN 4 |VACLG BLDG AUT 5.40 02/01/2026...........cocvreveree | e 08/31/2012| Balance 1,761,495 1,500,000 .1,445,595 ...1,450,180 451,751 | e | 309,744 | ..... 309,744 | ...... 87,750 |02/01/2026| 1FE......
Reinsurance Intercompany
92812Q BJ  5|VIRGINIA ST HSG-C 5.45 05/01/2018.......ccocvvvrvrs | corne 08/31/2012[Balance | | e 509,780 | ...ccouee. 500,000 | ............ 496,190 | ............ 497,918 187 L7 T IS 498,105 | oo | s 11,675 | ...... 11,675 | ...... 22,708 | 05/01/2018| 1FE......
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Reinsurance Intercompany
92817S XW 3 |VAPUBLIC SCH AUTH 4.25 12/15/2030........cccouere | vouee 08/31/2012[Balance | | o 2,112,020 | ......... 2,000,000 | ......... 2,000,000 | ......... 2,000,000 . (V1 ORI ISP 2,000,000 | .cooeveerienenn [ e 112,020 |..... 112,020 | ...... 60,444 | 12/15/2030 1FE......
Reinsurance Intercompany
93730P  AA 4| WA ST BIOMED BAB 5.231 07/01/2021.......c.ccoccovevns | voune 08/31/2012[Balance e | s 1,163,630 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 . (U IR P 1,000,000 | ..ovooiniiis [ 163,630 | ..... 163,630 | ...... 61,028 | 07/01/2021| 1FE......
3199999. Total - Bonds - U.S. Special ReVENUE & ASSESSMENL..........iuiiiiiiiiiriiisieissiseseres e enssnisssenens | cereres 50,677,338 | ...... 44,478,124 | ...... 44,568,344 | ....... 44,752,441 | i 0] . (10,974) [ oo 0] s (10,974) | ..o 0] . 44,498,992 | ...ccoovnnnd 0 |..6,178,347 |..6,178,347 |..2,085713 |...... XXX... [.XXX....
Bonds - Industrial and Miscellaneous
Reinsurance Intercompany
00209T AA  3|AT&T BROADBAND 8.375 3/15/13........cccvvvvvvrinns [ 08/31/2012|Balance | [ 688,057 | ........... 661,000 | ............ 661,000 | ............ 660,979 1 T ] e | e 660,990 | ....ccoovovvrins | o 27,067 | ...... 27,067 | ... 53,206 |03/15/2013| 2FE......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040.........cocoevw. | voune 07/20/2012| MBS Paydown 0.976683078....... 3,284 3,284 | ... 3,284 | ... 3,284 . 0 [ oo | e 3,284 | oo [ e [ e (1[N 104 {12/20/2040( 1FE......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040.........ccocevw. | vonee 08/20/2012( MBS Paydown 0.97504104......... 3,284 3284 | 3,284 | ... 3,284 . 0 [ e | cereeieeenend 3,284 | oo [ e | e (0[N I 119 {12/20/2040 1FE......
Reinsurance Intercompany
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040..........cocoevw. | vouee 08/31/2012[Balance | | e 2,115,586 | ........ 1,950,082 | ......... 1,950,082 | ......... 1,950,082 . (V1 U IS 1,950,082 | ..cooovvereiens | e 165,503 |..... 165,503 | ...... 73,937 | 12/20/2040 1FE......
Reinsurance Intercompany
02361D AG  5|AMEREN ILLINOIS COMPANY 9.75 11/15/2018....... | ..... 08/31/2012[Balance | | e 2,085,205 | ......... 1,500,000 | ......... 1,476,315 | ........ 1,481,682 | .o | e 1,291 | | e 1,291 [ | e 1,482,972 | oo [ 602,233 |..... 602,233 |..... 116,188 | 11/15/2018| 2FE......
Reinsurance Intercompany
025816 AW 9| AMERICAN EXPRESS 5.50 09/12/2016..........ccccovves | e 08/31/2012|Balance | | e 1,164,528 | ......... 1,000,000 | ............ 991,290 | ..ovvrvnen 995,311 593 593 | o | s 995,904 | ...covvrvivirnes [ 168,624 |..... 168,624 | ...... 53,319 [09/12/2016| 1FE......
Reinsurance Intercompany
02635P TQ 6 |AMER GENL FIN MTN 6.50 09/15/2017........cocrvvvrerns | o 08/31/2012 Balance 820,000 | ......... 1,000,000 | ............ 999,570 | ..ovvvecnd 999,641 . (01 SOOI ISV 999,641 [ ..oovvvvvrrrnnee .(179,641) | ...(179,641) | ...... 62,472 | 09/15/2017| 5FE......
Reinsurance Intercompany
032166 AR  1|AMSOUTH BANK Al 5.20 04/01/2015.........cocovvrernes | o 08/31/2012 Balance .1,040,000 1,000,000 ....999,450 ..999,792 40 40 999,832 | .o | s 40,168 | ...... 40,168 | ...... 47,667 | 04/01/2015| 3FE......
Reinsurance Intercompany
03235E  AK 6 |AMVESCAP PLC 5.375 2/127/13.......cocveveinrerrirnns R..|08/31/2012|Balance | | e 2,041,046 | ......... 2,000,000 | ......... 1,971,530 | oo 1,995,146 2,760 2,760 | coverneiinnen | v 1,997,906 | ..oovvvrcrrnns | e 43,140 | ...... 43,140 |..... 108,694 | 02/27/2013| 1FE......
Reinsurance Intercompany
04621X AC 2 |ASSURANT INC 5.625 02/15/14........ocrevvvvirmrverns | e 08/31/2012[Balance | | o 1,044,080 | ......... 1,000,000 | ............ 998,870 | ...cevvnee 999,703 89 89 | o | e 999,793 | ..ovvvrverrerirne | v 44,287 | ...... 44,287 | ... 58,750 | 02/15/2014| 2FE......
Reinsurance Intercompany
051157 AG 0 |AUGUSTA VI 96A3 7.3754-15-13........cvvrvvevcranns [ o 08/31/2012| Balance 266,224 | ............ 263,515 | ............ 261,784 | ....coooce. 263,332 152 L1725 SRR IO 263,428 | ..o | e 2,79 | ....... 2,79 | ... 17,059 |04/15/2013[ 4AM.....
Reinsurance Intercompany
05377R  AC  8|AESOP 2009-2A A ABS 5.68 02/20/14...........ccccccouuver | wueee 08/31/2012| Balance 2,530,950 2,500,000 | ......... 2,499,839 | ......... 2,499,948 37 KA IO ISR 2,499,985 | ...covvvvrnins | e 30,965 | ...... 30,965 | ...... 99,006 |02/20/2014| 1FE......
Reinsurance Intercompany
054937 AE  7|BB&T CORPORATION 5.20 12/23/2015.. e 08/31/2012| Balance 11,109,271 .1,004,730 (312) ...35,822 [12/23/2015| 1FE......
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 07/27/2012 MBS Paydown 0.47412682 .36,779 272 | eereeieeineins | eerrerineeen 36,779 | e [ ervrveieeiieies | evvvrireiennd [ e 1,287 | 06/27/2037| 1FM.....
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 08/27/2012{ MBS Paydown 0.464165402....... | c.ocovevrverevrnines | v 29,884 89 | o | 29,884 [ s [ [0 | 1,195 | 06/27/2037| 1FM.....
Reinsurance Intercompany
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37 08/31/2012| Balance 1,451,677 | ... 1,392,496 | ........1,354,203 | ........ 1,354,821 | ..ccoviivne | coreeenh 762 [ s | o762 | i | 001,352,816 [ s | e 98,861 | ...... 98,861 | ...... 62,662 | 06/27/2037| 1FM.....
Reinsurance Intercompany
05565Q BU  1|BP CAPITAL MKT PLC 3.561 11/01/2021................. R..|08/31/2012|Balance | | e 1,085,985 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 . (V1 ORI IS 1,000,000 | ..coouevrcrirnns | s 85,985 | ... 85,985 | ... 29,675 | 11/01/2021| 1FE......
Reinsurance Intercompany
059470  7J  1|BACM 2006-1 A3A SEQ CSTR 9/10/45..........cocoevvrs | cevee 08/31/2012|Balance | | e 1,013,438 | ........ 1,000,000 | ......... 1,008,828 | ............ 999,831 [ ..ovivirverrens | e (755) (U£5)) [ I 999,076 | ...cvvvverrirree | v 14,361 | ...... 14,361 | ...... 40,853 |09/10/2045| 1FM.....
Reinsurance Intercompany
05949C GW  0|BOAMS 2005-8 A9 PAC 5.50 9/25/35..........cccovvvereee | coeee 08/31/2012|Balance | | 951,900 | ......... 1,000,000 | ............ 973,750 | ............ 928,571 | oo | v (2,976) (PR S 925,595 | ...coovvivirns | v 26,305 | ... 26,305 | ...... 41,250 | 09/25/2035| 1FM.....
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Reinsurance Intercompany
05949T AX  7|BAFC 2006-1 1A23 PAC 5.75 01/36 6R-1.......ccccevens [ o 08/31/2012|Balance | | e 1,846,876 | ......... 2,000,000 | ......... 1,955,938 | ......... 1,969,254 | ...coovvvvevrrnere | v 1,845 [ e | e 1,845 | e | e 1,971,100 [ ..o .(124,224) | ..(124,224) | ...... 86,180 |01/25/2036| 2FM.....
Reinsurance Intercompany
05955T AC  4|BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49........] ..... 08/31/2012[Balance | | o 1,130,800 | ......... 1,000,000 | ............ 970,977 | coovvvenee 975,964 2,318 2,318 | o | s 978,282 | ..o [ e 152,518 |..... 152,518 | ...... 38,764 | 12/24/2049| 1FE......
Reinsurance Intercompany
05955T AE  0|BALL 2009-UB2 A4AC SEQ CSTR 02/24/44............. | ..... 08/31/2012[Balance | | o 1,106,400 | ......... 1,000,000 | ............ 907,330 | .ooverennd 929,479 | oo | e 8,010 8,010 | oo | v 937,489 | .o | e 168,911 |..... 168,911 | ...... 39,938 | 02/24/2044| 1FE......
Reinsurance Intercompany
060505 AU 8 |BANK OF AMERICA 5.125 11/15/2014........cccocovuvre | eene 08/31/2012[Balance | | o 2,125,680 | ......... 2,000,000 | ........ 1,970,020 | ......... 1,990,162 2,155 2,155 | oo | e 1,992,317 | oo [ 133,362 |..... 133,362 | ...... 81,431 | 11/15/2014| 1FE......
Reinsurance Intercompany
06541E  AA 0 |BANK UNITED 8 03/15/09 MTNA........covrmirrrmrirnriraes | ceeee 08/31/2012| Balance 20 | oo 1,000,000 | ......... 1,063,980 | ..oocvvrvirerinne 100 | v 80 |.. 80 100 | oo | e (1)) [p— (G0} 03/15/2009| 6*.........
Reinsurance Intercompany
06739G BP  3|BARCLAYS BK PLC 5.14 10/14/2020...........ccccorsvvunee R..|08/31/2012|Balance | | e 1,014,931 | ......... 1,000,000 | .....coo..c. 999,000 | ...ccoouo. 999,111 54 LY/ IR ISR 999,165 | ...cvvvverrerirne [ e 15,765 | ...... 15,765 | ...... 45,261 | 10/14/2020| 2FE......
Reinsurance Intercompany
07330T AA  0|BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40.......... | ..... 08/31/2012[Balance | | o 1,206,670 | ......... 1,000,000 | ....ccoonee 920,195 | ..ovvvenee 939,419 [ .o | e 6,011 6,011 | oo | e 945,430 | ...cooovrvcrres [ venn 261,240 |..... 261,240 | ...... 46,944 | 07/17/2040| 1FE......
Reinsurance Intercompany
07387B FQ 1|BSCMS 2006-T22 A3 SEQ CSTR 4/12/38.......cccovvee | wenee 08/31/2012[Balance | | o 1,093,773 | ......... 1,091,481 | ......... 1,109,388 | ......... 1,093,119 | oo | e (1,870) | cvovvvereriveienes | v (R 7(0) ] N 1,000,847 | ..o | e 2,926 | ... 2,926 | ... 40,933 |04/12/2038| 1FM.....
Reinsurance Intercompany
07388L AE 0 |BSCMS 2006-PW13 A4 SEQ 5.54 09/11/41.........coc0. | e 08/31/2012|Balance | | e 2,303,400 | ......... 2,000,000 | ......... 2,022,813 | ......... 2,010,457 (2,019 (2,019) | cooovvrvrrneins | e 2,008,438 | ..cocovrvrriirns | e 294,962 |..... 294,962 | ...... 83,100 [09/11/2041| 1FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44................. | ccce. 08/11/2012| MBS Paydown 0.568313479....... 953,831 | coovrvrne 953,831 | coovovuvne 927,303 | ..ovvvene 943,374 | oo | e 9,627 9,627 | oo | e 953,831 [ oo | e | e 0 33,759 |02/11/2044| 1FM.....
Reinsurance Intercompany
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44................. | ..... 08/31/2012| Balance 2,303,261 2,273,254 2,210,029 | ......... 2,248,332 | v | e 9,143 9,143 2,255,506 | ..oovvenririnn | e 47,755 | ...... 47,755 | ... 90,515 |02/11/2044| 1FM.....
Reinsurance Intercompany
09247X AE 1 |BLACKROCK INC 5.00 12/10/2019.......ccovvrrvrrmrrrres | e 08/31/2012[Balance | | o 2,328,081 | ......... 2,000,000 | ......... 1,994,560 | ......... 1,995,470 316 316 [ oo | e 1,995,786 | ..coovvvvrrvens | e 332,295 |..... 332,295 | ... 72,500 | 12/10/2019| 1FE......
Reinsurance Intercompany
09751W  AA 9 |BOLDINILTD 3.60 07/19/2035 .|08/31/2012| Balance | | 1,050,201 | ......... 1,000,000 | .........1,000,000 | ...........999,991 | .ooooivviiiviiiins | v (12) (12) | cevevemrverives | o0 999,979 | | v 50,222 | ... 50,222 | ...... 25,200 |07/19/2035| 1FE......
09774X AU 6 |BCM 1999-A A3 SEQ 5.98 01/15/2018. .1 07/15/2012| MBS Paydown 0.299364908.. 3,030 .3,030 0 01/15/2018( 1AM.....
09774X AU 6 |BCM 1999-A A3 SEQ 5.98 01/15/2018 08/15/2012 MBS Paydown 0.296871754....... 2,493 2,493 0 01/15/2018( 1AM.....
Reinsurance Intercompany
09774X AU 6 |BCM 1999-A A3 SEQ 5.98 01/15/2018........covcverrvrne | o 08/31/2012[Balance | | e 284,512 | oo 296,872 | ..coouncn. 274,050 | ...cooenene 101,146 . (VN ORI ISV 86,441 | ..o [ 198,071 |..... 198,071 | ...... 13,315 {01/15/2018| 1AM.....
Reinsurance Intercompany
10138M AB  1|BOTTLING GROUP 4.625 11/15/2012.......ccovvvvvrns [ e 08/31/2012|Balance | | e 1,008,366 | ......... 1,000,000 | ....ccooeee 986,130 | ..oovvvnee 998,508 | ...ovvrrerrirens | e A7 [ e | s AT [ e | v 999,645 | ....ovrvvvirines | e 8,721 | ........ 8,721 | ... 36,743 |11/15/2012| 1FE......
Reinsurance Intercompany
12513X  AE  2|CD 2006-CD2 A4 SEQ CSTR 01/15/2046................. | ... 08/31/2012|Balance | | e 1,117,500 | ......... 1,000,000 | ............ 821,484 | ........... 890,334 | ..o | e 17,053 [ .o | e 17,053 | v | v 907,387 | ..cveerirerires [ eene 210,113 |..... 210,113 | ...... 36,034 |01/15/2046| 1FM.....
Reinsurance Intercompany
12626P AE  3|CRH AMERICA INC 5.30 10/15/2013.......cccccvvvevirnes | e 08/31/2012|Balance | | e 1,040,672 | ......... 1,000,000 | ............ 997,500 | ............ 999,461 195 195 | i | e 999,656 | ...oovvvirins | e 41,017 | ... 41,017 | ... 46,522 | 10/15/2013| 2FE......
Reinsurance Intercompany
12641P  AX  2|CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... | ..... 08/31/2012| Balance 566,885 | ............ 560,000 | ............ 560,000 | ..o 544,416 | ..o | e (10,167) [ o | veveeens (10,167) | evocerren | v 534,249 | ..covvviviinns | e 32,636 | ... 32,636 | ...... 23,100 | 11/26/2035| 1FM.....
Reinsurance Intercompany
12641P  AY  0|CSMC 2009-6R 4A2 SUB SSUP 5.50 11/26/35......... | ..... 08/31/2012|Balance | | e 97,580 | ..ocovnee. 110,000 | vovrvrnees 110,000 | cooovvvrnee 109,900 | .ooovvvvrrveres [ e (28) (V22 [ 109,872 | coovvveevreres | s (12,291)| ..... (12,291) | .ovvee 4,538 | 11/26/2035| 1FM.....
Reinsurance Intercompany
12641P  AZ  7|CSMC 2009-6R 4A3 SUB SSUP 5.50 11/26/35......... | ..... 08/31/2012|Balance | | e 82,600 | ...coo...... 100,000 | .ovrvrnees 100,000 | cooovvernvcne 99,910 [ .ooevrerieriiens | v (25) [VZ23) ]| T 99,885 | ...cvvvvrrriris | oo (17,285)| ... (17,285) | ........ 4,125 | 11/26/2035| 2FM.....
Reinsurance Intercompany
12641P  BA 1| CSMC 2009-6R 4A4 SUB SSUP 5.50 11/26/35......... | ..... 08/31/2012|Balance | | e 50,263 | ..ovverneene 80,000 | ...occvuuvnd 80,000 | ..oocvernvne 61,330 . (268) (268) | .veooverriees | e 61,062 | ..ooovvvrerne | e (10,799)| ..... (10,799) | ........ 3,300 |11/26/2035| 1FM.....
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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)
Reinsurance Intercompany
12641P BB 9|CSMC 2009-6R 4A5 SUB SSUP 5.50 11/26/35......... | ..... 08/31/2012[Balance | | e 34,953 | oo 90,000 | ..coooverennd 88,034 | .o 5,331 | oo | s (100) [RL0[0) ) O IR 5,231 | oo | e 29,723 | ... 29,723 | ........ 3,713 | 11/26/2035| 1FM.....
Reinsurance Intercompany
12641P BC  7|CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... | ..... 08/31/2012| Balance 3741 | 60,000 | ..coccovrnne 18,239 | oo T3 | e | e (54) (7)) U 1,059 [ o | e 2,682 | ... 2,682 | ... 2,475 | 11/26/2035| 1FM.....
Reinsurance Intercompany
12641P  BJ  2|CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35....... | ..... 08/31/2012(Balance | | v 705,308 | .oovveee. 670,000 | ....co...... 670,000 | ..cooone.d 669,075 [ ..ovvvvvevererirers | vvrrvrinns (260) (260) | vevevvrrirenns | e 668,815 [ ..oovvvvvrirnns | e 36,492 | ...... 36,492 | ... 27,593 |09/26/2035| 1FM.....
Reinsurance Intercompany
12641P BM 5| CSMC 2009-6R 6A2 SUB SSUP 5.50 9/26/35........... | ..... 08/31/2012[Balance e | e 96,776 | .ooovvvne. 110,000 | .ooovvenee 110,000 | .ovvvrnee 109,886 | ..ovvvverervrirees | errveirenins (32) (74 [ 109,854 | ..covvrvriveinn | s (13,079) | ..... (13,079) | ........ 4,530 | 09/26/2035| 1FM.....
Reinsurance Intercompany
12641P BN 3| CSMC 2009-6R 6A3 SUB SSUP 5.50 9/26/35........... | ..... 08/31/2012[Balance | | e 51,257 | covvrie 70,000 | .ooovverene 70,000 | .ovevrinenn 69,933 | v | e (19) (19) | covevererererens | v 69,914 | oo | (18,657) | ..... (18,657) | ........ 2,883 | 09/26/2035| 1FM.....
Reinsurance Intercompany
12641P  BP 8| CSMC 2009-6R 6A4 SUB SSUP 5.50 9/26/35........... | ..... 08/31/2012[Balance e | e 35,551 | o 60,000 | ..coovenecnd 60,000 | .ocovrenen. 50,986 | ..oocverrereiiins [ e (150) (R110) ) ORI ISV 50,836 [ ..ovvrrerrrnine | oo (15,285) | ... (15,285) | ........ 2,471 | 09/26/2035| 1FM.....
Reinsurance Intercompany
12641P BQ  6|CSMC 2009-6R 6A5 SUB SSUP 5.50 9/26/35........... | ..... 08/31/2012[Balance | | e 12,882 | oo 40,000 | ..cooovvnennn 40,000 | ..ooooverernne 7,992 | oo | s (574) (Y2 [ TA18 | oo | v 5464 | ... 5464 | ... 1,647 | 09/26/2035( 1FM.....
Reinsurance Intercompany
12641P BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35........... | ..... 08/31/2012[Balance | | e 10,948 | oo 50,000 | ..coovvreenn 48,743 | oo 4,834 | .o [ s (588) (588) | vvvrevrrrrens | verereereriand 4,046 | ..o | e 6,903 | ........ 6,903 | ........ 2,059 |09/26/2035| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 07/25/2012 MBS Paydown 0.221073626....... 7,969 7,969 | e 7,885 | oo 7,795 19 19 | s [ e 7,969 | ovoecerieens [ e | e (1[N I 289 | 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 08/26/2012 MBS Paydown 0.207843685....... | c.oveverervverevenenes | reriveirnenns 17,440 | oo 17,440 | oo 17,256 | coovvreens 17,059 308 308 [ oo | e 17,440 | oo | e | e (1[N 790 | 12/26/2036| 1FM.....
Reinsurance Intercompany
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 08/31/2012 Balance 292,722 | oo, 273,991 | .o 271,090 | ...ccooonee 267,999 876 876 [ .o | e 266,446 | ....oooovvvirnns | e 26,277 | ...... 26,277 | ... 12,691 |12/26/2036( 1FM.....
Reinsurance Intercompany
12641Q BD 3| CSMC 2009-7R 7A2 SUB FLT 12/26/36..........cccvueews | e 08/31/2012[Balance | | e 191,613 | oo 188,322 | ..coovveeee 147,101 | e 155,375 2,479 2479 | o | s 157,855 | ooovvvecrinnenn | e 33,758 | ... 33,758 | ........ 8,663 |12/26/2036| 1FM.....
Reinsurance Intercompany
12641Q BE  1|CSMC 2009-7R 7A3 SUB FLT 12/26/36..........cccoveers | e 08/31/2012[Balance e | e 92,021 | oo 94,161 | oo 63,744 | oo 68,121 | oo | e 1,345 | e | e, 1,345 [ | e 69,467 | ..ovvvrieins | e 22,554 | ... 22,554 | ... 4,331 | 12/26/2036| 1FM.....
Reinsurance Intercompany
12641Q BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36.........ccoovvve | e 08/31/2012| Balance ....163,708 871 871 [ e | v 87,183 | i | 116,524 | ..... 116,524 | ...... 13,053 |12/26/2036| 1FM.....
Reinsurance Intercompany
12641Q BU  5|CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35........... | ..... 08/31/2012(Balance | | s 745,508 | ........... 700,000 | ............ 700,000 | ............ 699,004 | ...ooovvvverren | e (260) [Z210) 1 OO ISR 698,745 | ...coovvvvirrns | e 46,764 | ...... 46,764 | ...... 30,599 |08/26/2035| 1FM.....
Reinsurance Intercompany
12641Q BV 3| CSMC 2009-7R 9A2 SUB 5.25 8/26/35..........ccccovvvers | e 08/31/2012[Balance | | e 102,721 | oo 120,000 | ..covvenee 120,000 | .ovvvrenee 119,889 | oo | v (30) [(<10) 1 TR 119,859 | oo | v (17,138)| ..... (17,138) | ........ 5,246 |08/26/2035| 1FM.....
Reinsurance Intercompany
12641Q BW  1|CSMC 2009-7R 9A3 SUB 5.25 8/26/35..........cccovvvers | e 08/31/2012[Balance | | e 46,214 | oo 60,000 | ..coovereend 60,000 | .ccovrenen 59,950 | .euverrererrrinees | s (13) [(5) ) [T RN 59,937 | .ovvvvvnreins | e (13,722) | ..... (13,722) | ........ 2,623 | 08/26/2035| 1FM.....
Reinsurance Intercompany
12641Q BX  9|CSMC 2009-7R 9A4 MEZ 5.25 8/26/35.........ccovcvveres | e 08/31/2012[Balance | | e 60,943 | ..ooovvnne 120,000 | ..covveneee 110,299 | oo 81,987 | .ooeveceiviines [ e (250) [P210) ) OO IS 81,737 | oo | v (20,794)| ..... (20,794) | ........ 5,246 |08/26/2035| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 07/26/2012 MBS Paydown 0.296765817....... 9,609 9,609 | .o 9,611 | o 9,556 [ .ovvereirerinins | i (20) [Z20) ) I O 9,609 | oo [ e | e (1[N 322 |02/26/2036| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 08/26/2012 MBS Paydown 0.289957388....... | ..ccccovvvvereveivires | v 19177 | v 19177 | v 19,181 | v 19,071 [ [ e 6 B | | s 19,177 | oo | e [ e (1] 735 | 02/26/2036| 1FM.....
Reinsurance Intercompany
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 08/31/2012[Balance | | e 817,752 | .o 816,704 | ........... 816,863 | ............ 812,190 [ .ovvvverreririens | e (2,636) [PASKIC) [ 808,595 | ...coovrrvrrnes | e 9,157 | ........ 9,157 | ...... 35,220 | 02/26/2036( 1FM.....
Reinsurance Intercompany
12641Q DW 9| CSMC 2009-7R 16A2 MEZ 5.75 2/26/36.............ccoc0. | coeee 08/31/2012| Balance .148,244 ...148,244 .(3,019)| ... ..30,006 02/26/2036| 1FM.....
126650 BY  5|CVS CORP 5.926 01/10/2034..........ccovverermrmrrerrens [ eeee 07/10/2012| Sinking Fund Redemption 100.0. 1,897 1,897 ...1,897 0 ..1,897 01/10/2034| 2AM.....
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 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)
126650 BY  5|CVS CORP 5.926 01/10/2034.........c.ccovvrevermremrrennns | v 08/10/2012| Sinking Fund Redemption 100.0. 1,906 1,906 | e 1,906 | oo 1,906 . (U1 ORI IR 1,906 [ oo | e [ e (11 I 72 |01/10/2034| 2AM.....
Reinsurance Intercompany
126650 BY 5|CVS CORP 5.926 01/10/2034... R 08/31/2012| Balance .1,166,253 ..986,853 (1) (1) .40,612 [01/10/2034| 2AM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034................ | ... 07/25/2012{ MBS Paydown 0.738235364....... ....57,601 574 574 | oo | v BTB0T [ s e | e | e 1,848 | 04/25/2034( 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034............ccc. | e 08/25/2012 MBS Paydown 0.725459274....... | c.coevvrnrvervvninenes | reieeeerenenn25,552 | i 25,552 36 36 | oo | ereeeeereni25,552 [ s [ e | eeeeeniienn0 | e 820 | 04/25/2034| 1FM.....
Reinsurance Intercompany
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034 I 08/31/2012 Balance 1,616,210 2,414 2,414 04/25/2034( 1FM.....
126694 LC 0| CWHL 2005-24 A36 PAC 5.50 11/35 7TR-5.......ccccceees | e 08/25/2012| MBS Paydown 0.998228812....... 3,542 | 3542 | 3469 | 30402 [ | 3 3 11/25/2035| 3FM.....
Reinsurance Intercompany
126694 LC  0|CWHL 2005-24 A36 PAC 5.50 11/35 7TR-5........ccovvee [ e 08/31/2012 Balance 1,774,352 1,955,281 | ......... 1,968,167 | ..o | e 1,684 | oo | e 1,684 [ .o 11/25/2035| 3FM.....
12669D US  5|CWHL 2002-39 A18 PAC 5.75 2/25/2033. .| 07/25/2012| MBS Paydown 0.29489844 .13,708 ..13,586 60 60 .13,708 02/25/2033| 1FM.....
126690 US  5|CWHL 2002-39 A18 PAC 5.75 2/25/2033, 08/25/2012 MBS Paydown 0.283994059....... 32,713 ..32,422 155 155 32,713 02/25/2033( 1FM.....
Reinsurance Intercompany
12669D US  5|CWHL 2002-39 A18 PAC 5.75 2/25/2033..........cccocvee | wonee 08/31/2012[Balance | | e 881,461 | ........... 851,982 | ............ 844,394 | ... 845,631 | ..o | e 1,332 | | e, JIRCX 7 [ ISR 845,706 | ..ccvvvvvrvrres | e 35,754 | ... 35754 | ... 36,742 | 02/25/2033| 1FM.....
Reinsurance Intercompany
12707P  AA 3| CABOT CORP 5.25 9/01/2013.........ccoovvverererrirnrinns R..|08/31/2012|Balance | | e 1,018,353 | ........ 1,000,000 | ............ 994,230 | ............ 998,804 465 465 [ | e 999,269 | ...oooovvvvrnns | v 19,084 | ... 19,084 | ...... 52,500 |09/01/2013| 2FE......
Reinsurance Intercompany
127210 AB 8| CADBURY SCHWEPPES 5.125 10/01/2013............. | ..... 08/31/2012[Balance | | o 1,039,045 | ......... 1,000,000 | ............ 994,360 | ............ 997,288 | ..o | e 1,004 | oo | v, 1,004 [ | v 998,292 [ ..covvvvirirnns | v 40,753 | ...... 40,753 | ...... 46,979 | 10/01/2013| 2FE......
Reinsurance Intercompany
136375 BV 3| CANADIAN NATL RR 2.85 12/15/2021............ccco0euc. l...|08/31/2012| Balance | | e 1,062,212 | ........ 1,000,000 | ............ 993,390 | ..o 993,467 396 396 | o | e 993,862 [ ..covvvvrirnns | e 58,349 | ...... 58,349 | ...... 22,642 |12/15/2021| 1FE......
14574K  AE  2|CAUTO 2010-1A AABS 5.73 12/15/2038..........ccceee. | oo 07/15/2012 MBS Paydown 0.978322924....... 1,189 189 | 1189 | v 1189 | i | v 0 (01 ORI IR 1189 [ i | e [ e (11 I 40 | 12/15/2038| 1FE......
14574K  AE 2| CAUTO 2010-1A AABS 5.73 12/15/2038..........coceves | e 08/15/2012 MBS Paydown 0.977129308....... 1,194 A9 | 1194 | 1194 | i | e 0 0 [ e | e 1194 | e | e | e (1 I 46 | 12/15/2038| 1FE......
Reinsurance Intercompany
14574K  AE 2| CAUTO 2010-1A AABS 5.73 12/15/2038.........cocevvs | e 08/31/2012[Balance | | o 1,053,534 | ........... 977,129 | .. 977,068 | ........... 977,078 | v | e 6 (T SOOI IOV 977,083 | .oovvvevrnen | e 76,451 | ... 76,451 | ..... 39,815 | 12/15/2038| 1FE......
Reinsurance Intercompany
16162W MB 2| CHASE 2005-S2 A15 PAC 5.50 10/35 6R-8.........c.... | veeee 08/31/2012|Balance | | e 1,884,376 | ......... 2,000,000 | ......... 1,976,875 | ......... 1,984,825 | ....coovvvvirns | e 1,089 | oo | v, 1,069 [ | s 1,985,8% |.....cccvvvenee ..(101,518) | ...(101,518) | ...... 82,500 |10/25/2035| 2FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.......c.ccce. | oo 07/25/2012 MBS Paydown 0.097555818....... 2,373 2373 | 2,071 | oo 1,965 392 392 | e [ e 2,373 | oo [ v | e (0 I 83 [11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136..........c... | ... 08/25/2012| MBS Paydown 0.095903865....... 2,643 2,643 | 2,306 | ..... 2,188 440 A40 [ s | e 2,843 | oo | e | e (V] IO 106 | 11/25/2036| 1FM.....
Reinsurance Intercompany
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.............. | ... 08/31/2012[Balance | | e 143472 | o 153,446 | .....c...c.. 133,882 | oo 127,046 | oo | v 1,869 | o | v, 1,869 [ v | v 128,782 | .ovvvevceine | e 14,690 | ...... 14,690 | ....... 6,291 |11/25/2036| 1FM.....
Reinsurance Intercompany
166751 AH 0|CHEVRON CORP 3.9503/03/2014.. 08/31/2012 Balance 526,203 ..500,000 .499,578 126 126 499,704 | s | 26,500 | ... 26,500 | ...... 19,640 |03/03/2014 1FE......
Reinsurance Intercompany
17275R  AH 5| CISCO SYSTEMS 4.45 01/15/2020..........cocevvevrverans | v 08/31/2012[Balance | | o 171,79 | ......... 1,000,000 | ............ 989,080 | ...cvvnee 990,876 637 (57 RO R 991,513 | s [ 180,283 |..... 180,283 | ...... 50,186 | 01/15/2020 1FE......
Reinsurance Intercompany
173067 EE  5|CGCMT 2004-C2 A5 SEQ 4.733 10/15/41......ooovvvves | e 08/31/2012[Balance | | o 1,591,875 | ......... 1,500,000 | ......... 1,440,996 | ......... 1,476,144 | ..o | v 5,553 5,553 | covoerenerienes | v 1,481,697 | .o | e 110,178 | ..... 110,178 | ...... 53,246 | 10/15/2041| 1FM.....
17310E AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........covvereree [ evee 07/25/2012{ MBS Paydown 0.84780744......... | ccovevrmrnercerinines | e 25198 | oo 25,198 | .ovvvernens 21,796 | v 23,196 | v | e 1371 | | v, 1371 [ | e 25,198 | ooecvericiies | e | e (1[N I 849 |09/25/2036| 1FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........ccoccrnrrs | cevee 08/25/2012| MBS Paydown 0.83434352 13,464 | e 13,464 | oo 11,646 | .o 12,394 460 460 [ v | e 13,464 | oo | v | e (1[N 518 |09/25/2036| 1FM.....
Reinsurance Intercompany
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........ccoccoune. | cevee 08/31/2012[Balance | | e 809,551 | ..oovvvn 834,344 | ............ 721,707 | e 768,057 | ..cvovvevvrirniins | v T1AT4 | s | i T1LAT4 | i | v, 773,933 | oo | v 35,618 | ... 35618 | ..... 36,138 |09/25/2036| 1FM.....
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1 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 19 20 21 22
F 1 12 NAIC
¢} Bond Desig-
r Prior Year Book/ Total Interest/ nation
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i Number of Adjusted Valuation Year's Change in Carrying (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  |(Amortization)/| B/A.C.V. Value At on Received | Maturity |Indicator
Identification n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion (11+12-13) Disposal Date Disposal |During Year| Date (a)
Reinsurance Intercompany
17311Q BG 4 |CGCMT 2007-C6 A3 SEQ CSTR 12/10/49 08/31/2012| Balance 2,082,500 | ......... 2,000,000 | ......... 1,889,766 | ......... 1,953,933 | oo | e 12,924 12,924 | oo | s 1,966,857 | ....ccocovvrrnen | 115,643 | ... 115,643 | ...... 77,235 |12/10/2049| 1FM.....
Reinsurance Intercompany
17311Q 5[CGCMT 2007-C6 A4 SEQ CSTR 12/10/49 08/31/2012[Balance | | o 1,156,250 | ......... 1,000,000 | ............ 990,547 | ..ovvvene 993,700 507 507 | o | e 994,207 | ..ccoovvrivirnes | ... 162,043 | ..... 162,043 | ...... 38,618 | 12/10/2049( 1FM.....
17315X 3 [CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35, 07/25/2012{ MBS Paydown 0.522374145....... | c.covevrmrverevninines | v 33,483 | oo 33,483 | oo 32,144 | o 32,275 834 834 | s | e 33483 | s | e | v ([ 1,027 | 11/25/2035| 1FM.....
17315X 3| CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35 08/25/2012| MBS Paydown 0.512613285....... | ..ccvevenrenneicnnins | cvvvieriins 29,283 | oo 29,283 | oovvvirnns 28111 | v 28,226 107 07 O IO 209,283 | v | e | v ([ 1,026 | 11/25/2035( 1FM.....
Reinsurance Intercompany
17315X 3| CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35 08/31/2012|Balance | | e 1,539,954 | ......... 1,537,840 | ......... 1,476,326 | ......... 1,482,329 [ .o | v 6,908 6,908 | ...ooviviiiins | i 1,484,140 |.....cccccoeeeern | .....55,814 | ... 55,814 | ...... 53,859 |11/25/2035| 1FM.....
Reinsurance Intercompany
17315X 1| CMLTI 2009-9 2A2 RR SUB SSNR CSTR 11/35 08/31/2012 Balance 303,035 | ............ 375,000 | .o 84,844 | ..o 90,423 2,491 2,491 | e | s 92,915 | .o 210,121 ... 210,121 | ...... 13,133 [ 11/25/2035| 1FM.....
Reinsurance Intercompany
191216 4| COCA-COLA CO 3.625 03/15/2014 08/31/2012[Balance | | o 1,048,638 | ......... 1,000,000 | ............ 995,450 | ............ 997,904 615 (R T R R 998,519 | ..ocvvvreivernne | 50,119 | i 50,119 | ..... 34,840 | 03/15/2014| 1FE......
Reinsurance Intercompany
1912EQ 6 [ COCA-COLA HBC BV 5.12509/17/2013 .|08/31/2012|Balance | | e 1,030,030 | ......... 1,000,000 | ............ 990,830 | ............ 998,078 728 T28 | oo | v 998,806 | ...coovvvvernre | 31,224 | oo 31,224 | ...... 48,972 |09/17/2013| 2FE.......
Reinsurance Intercompany
19567P 2| COLONIAL GAS CO 6.34 04/07/28 08/31/2012|Balance | | e 1,925,360 | ......... 1,500,000 | ......... 1,713,120 | ......... 1,710,115 | s | e (5,323) (G167 RN 1,704,792 | .....cccvvvveene | ....220,567 |..... 220,567 |..... 111,547 | 04/07/2028| 1FE......
Reinsurance Intercompany
20035C 8 | COMERICA BANK Al 5.70 06/01/2014 08/31/2012|Balance | | e 2,126,220 | ......... 2,000,000 | ......... 1,996,540 | ......... 1,998,975 269 L O (B 1,999,244 | ..ovvivvrininns | 126,976 | ... 126,976 | ...... 85,500 | 06/01/2014| 1FE......
Reinsurance Intercompany
200641 6 | COMMERCE GROUP 5.95 12/09/2013 08/31/2012|Balance | | e 1,022,613 | ......... 1,000,000 | ......... 1,007,260 | ......... 1,001,752 | oo | e (582) [(G1: 7)) IS I 1,001,170 | oo | 21,443 | L 21,443 | ... 43,303 |12/09/2013| 2FE......
Reinsurance Intercompany
20449E 1| COMPASS BANK 6.40 10/01/2017 08/31/2012[Balance | | o 1,035,541 | ........ 1,000,000 | ............ 999,380 | ...ccoouen 999,621 37 KA IR ISR 999,658 | .....ccoorrernre | +..35,883 | ..c. 35,883 | ...... 58,667 | 10/01/2017| 2FE......
Reinsurance Intercompany
21685W 3 | RABOBANK UTRECHT 4.50 01/11/2021 .|08/31/2012|Balance | | e 1,101,179 | ......... 1,000,000 | ............ 997,290 | ... 997,503 152 L7 [N ISR 997,656 |.....ccccorerrerr | ... 103,523 | ... 103,523 | ...... 51,250 | 01/11/2021| 1FE......
Reinsurance Intercompany
225411 5|CRED SUIS FB USA 5.125 01/15/2014 .1 08/31/2012 Balance .1,053,101 1,000,000 996,120 ..999,045 302 302 999,347 01/15/2014( 1FE......
22541Q 9 [ CSFB 2003-17 1A4 NAS 5.50 06/25/33.... 07/25/2012 MBS Paydown 0.45421415........ WG 14345 144 14382 | | e (78) (78) 06/25/2033( 1FM.....
22541Q 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33 08/25/2012 MBS Paydown 0.447650101 6,564 8,564 | .iiiiiiiren8,608 | 6,581 | s | e (32) (32) 06/25/2033| 1FM.....
Reinsurance Intercompany
22541Q 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33, .1 08/31/2012| Balance ..447,650 164 164 06/25/2033| 1FM.....
22541Q 9 [ CSFB 2003-C5 A4 SEQ 4.90 12/15/36 07/15/2012| MBS Paydown 0.992027137 8,228 8,228 | e 83T4 | 8,252 | e | e (39) (39) 12/15/2036| 1FM.....
22541Q 9| CSFB 2003-C5 A4 SEQ 4.90 12/15/36 08/15/2012 MBS Paydown 0.988585658 7,743 TTA3 | e 1,881 | e 1766 | s | e (37) (37) 12/15/2036| 1FM.....
Reinsurance Intercompany
22541Q 9 | CSFB 2003-C5 A4 SEQ 4.90 12/15/36.. 08/31/2012| Balance 2,295,218 2,224,318 2,263,938 | ........2,230,837 | .cvovrrercvrnns | eereeend(3,678) | o | erereeene(B,0678) [ v | 002,227,113 | i | 1..68,105 | L 68,105 | ...... 81,744 |12/15/2036| 1FM.....
Reinsurance Intercompany
22546Q 4| CREDIT SUISSE NY 4.375 08/05/2020. .|08/31/2012|Balance | | s 1,117,582 | ......... 1,000,000 | ............ 998,720 | ............ 998,868 73 L4 T [N IS 998,942 | ....ccooiverner | ... 118,640 | ... 118,640 | ...... 46,910 |08/05/2020| 1FE......
Reinsurance Intercompany
225470 8 | CSFB 2005-C5 A4 SEQ 5.10 8/15/38 08/31/2012| Balance 2,203,716 | ......... 2,000,000 | ......... 1,941,484 | ......... 1,970,345 | oo [ e 4,836 4,836 | .o [ e 1,975,181 | ..o [....228,535 | ..... 228,535 | ... 76,500 |08/15/2038| 1FM.....
Reinsurance Intercompany
237194 0 [ DARDEN RESTAURANT 6.20 10/15/2017 08/31/2012|Balance | | e 3,490,929 | ......... 3,000,000 | ......... 2,881,860 | ......... 2,918,587 | ..oovvrververnns | e 7,812 7,812 2,926,398 | ....cccoovvenn. | .....564,531 | ..... 564,531 |..... 163,267 | 10/15/2017| 2FE......
Reinsurance Intercompany
24763L 5| DELHE 1999-2 A7F NAS 7.03 08/15/30 08/31/2012[Balance | | e 102,744 | ..o 118,301 | oo 118,289 | oo 118,301 (V1 ESUTORIROTR IOV 118,301 | ..ovvovvvererne | enn(15,557) | ... (15,557) | ........ 5,144 |08/15/2030| 1FM.....
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250847 DT 4 |DETROIT EDISON 5.20 10/15/2012........ccvveerenivres | e 07/23/2012| Make Whole Call 101.102948..... 2,022,059 | ....... 2,000,000 | ........ 1,977,520 | ......... 1,997,762 2,238 2,238 | oo | v 2,000,000 | .cooevemrieieen | e 22,059 | ...... 22,059 | ... 80,311 [10/15/2012| 1FE......
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034.............coocve. | e 07/25/2012| MBS Paydown 0.11218595......... 2,352 2,352 | ........ 2,351 | ..... 2,352 (0) [(0)] RN [P 2,352 | o | e | e (V] IO 80 | 04/25/2034| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034.............coocvn | e 08/25/2012| MBS Paydown 0.11087363......... 1,312 4312 | s 1,312 | v 1,312 0) [(0) ] SN IS 1,312 [ s | e | e (V1 IO 51 | 04/25/2034| 1FM.....
Reinsurance Intercompany
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034............ccoouve. | oene 08/31/2012(Balance | | e 111,589 | v 110,874 | covvvrnees 110,833 | coovverne 110,874 | oo [ e (52) (7] [ I 110,822 | oo | e V(T — 767 | oo 4,848 | 04/25/2034| 1FM.....
DEUTSCHE MORGAN
2515E0 AA 7 |DEUTSCHE BK FINL MTN 5.375 03/02/2015.. 08/01/2012| GRENFELL .1,057,400 1,000,000 .1,034,090 21012519 | [ (2,211) (2,211) 1,010,308 | ..o | s 47,092 | ...... 47,092 | ...... 51,510 | 03/02/2015 2FE......
Reinsurance Intercompany
25243Y AM  1|DIAGEO CAP PLC 5.75 10/23/2017.......coccevvrrvrrrnes R..|08/31/2012|Balance | | v 2,446,527 | ......... 2,000,000 | ......... 1,997,760 | ......... 1,998,538 144 144 | e | e 1,998,682 | ..ooovvvricns | e 447,845 | ... 447,845 | ... 98,389 |10/23/2017| 1FE......
Reinsurance Intercompany
260543 BV 4 |DOW CHEMICAL CO 5.70 05/15/2018.........ccovvvvruns | oene 08/31/2012[Balance | | o 1,205,002 | ......... 1,000,000 | .....c...... 995,530 | ..overennd 996,888 276 P( T [ 997,164 | ..ooovvvvrvrres | e 207,838 |..... 207,838 | ...... 45,283 |05/15/2018| 2FE......
Reinsurance Intercompany
268317 AD 6 |ELEC DE FRANCE 4.60 01/27/20..........ccccocevvvmurennee R.. [08/31/2012|Balance | | e 1,103,687 | ......... 1,000,000 | ............ 995,640 | ............ 996,334 254 254 [ oo | i 996,588 | .....covivrries [ e 107,098 |..... 107,098 | ...... 50,344 |01/27/2020| 1FE......
Reinsurance Intercompany
278058 DD  1|EATON CORP 5.60 05/15/2018........ccocmeerrrirernnies | eene 08/31/2012|Balance | | e 2,383,776 | ......... 2,000,000 | ......... 1,971,700 | ......... 1,980,007 [ ..o | v LY [ ST IS 1761 [ e | e 1,981,859 | .ooovvvreinens | e 401,918 |..... 401,918 | ...... 88,978 |05/15/2018| 1FE......
Reinsurance Intercompany
27876G BE  7|ECHOSTAR DBS 7.125 02/01/2016.. 08/31/2012| Balance .2,200,000 2,000,000 .2,035,000 ...2,032,407 2,027,699 e 172,301 | ..... 172,301 |..... 154,375 | 02/01/2016| 3FE......
Reinsurance Intercompany
29364N AP 3|ENTERGY MISSISSIPPI 6.64 07/01/2019..........cccones | cevee 08/31/2012|Balance | | e 1,215,101 | ......... 1,000,000 | ............ 999,360 | ....cvenee 999,535 33 KT IR IS 999,567 | ...vvvrrrerres [ eenee 215,534 |..... 215534 | ...... 77,467 | 07/01/2019| 2FE......
Reinsurance Intercompany
29365T AA  2|ENTERGY TEXAS 7.12502/01/2019......ccovvevvvrrnens | o 08/31/2012|Balance | | e 2,483,374 | ......... 2,000,000 | ......... 1,985,080 | ......... 1,988,409 860 860 [ ..oovvrreriees | e 1,989,268 | .....cvovvrers | e 494,105 |..... 494,105 |..... 154,375 | 02/01/2019| 2FE......
Reinsurance Intercompany
30257G  AA 9| FPL ENERGY NATL 5.608 03/10/24.........ccoeoovvvvuns | s 08/31/2012[Balance | | e 545,531 | ...covoee. 556,011 | .oovvrnee. 552,335 | .overnnns 553,654 283 283 [ oo | i 553,759 [ .vovvverrvrnee | v (8,228)] ....... (8,228) | ...... 30,402 |03/10/2024| 3FE......
Reinsurance Intercompany
31331F AY  7|FEDERAL EXPRESS 6.845 01/15/19......cccocvvvvirern | corne 08/31/2012[Balance | | o 1,225,778 | ......... 1,077,693 | ......... 1,102,135 | ......... 1,088,319 | .oooovvervvcres | v (1,754) | coovvvrernreees | v (1,754) | oo | e 1,087,259 | ..oovvrviris [ 138,519 |..... 138,519 | ... 83,194 | 01/15/2019( 1AM.....
Reinsurance Intercompany
316773 CF  5|FIFTH THIRD BANK 5.45 01/15/17.....cvonevrererncianns | e 08/31/2012|Balance | | e 1,112,576 | ......... 1,000,000 | ....ccooeee 986,940 | ............ 989,885 . (V1 ISP ISP 989,885 | ...vvuvrerrrrns [ e 122,691 |..... 122,691 | ...... 61,464 |01/15/2017| 2FE......
Reinsurance Intercompany
337158 AE 9 |FIRST TENN BANK BKNT 5.65 04/01/2016.............. | ... 08/31/2012(Balance | | e 519,013 | oo 500,000 | ... 506,234 | ....ccoonc. 506,234 | ..o | cerirei (620) [(720) ) [N IS 505,613 [ ..ocververrvrinns | e 13,400 | ...... 13,400 | ...... 25,896 |04/01/2016| 2FE......
Reinsurance Intercompany
33716M  AA  5|FIRST TENN BANK BKNT 4.625 05/15/2013............ | ... 08/31/2012|Balance | | e 1,012,847 | ......... 1,000,000 | ....ccooeee 962,040 | ............ 993,301 [ oo | e 3,201 3,201 | oo | e 996,502 | ...cvvvveririns | e 16,345 | ...... 16,345 | ...... 36,743 | 05/15/2013| 2FE......
Reinsurance Intercompany
360271 AE 0 |FULTON FINANCIAL 5.35 04-01-15 NC.......cccovvvurrns | coene 08/31/2012|Balance | | e 1,037,757 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,002 0) ({0 TN 1,000,002 | ..ooovvvevrrnns | s 37,755 | ...... 37,755 | ...... 49,042 |04/01/2015| 2FE......
36158Y HA 0 |GECMC 2002-3A A2 SEQ 4.996 12/10/37......cccvvverne | ceene 07/10/2012| MBS Paydown 0.430452895....... | ...cvereveneerneninnenns | oeeverinnens 84,280 | ..oocoornvne 84,280 | ..coovvrrne 83,201 | oo 84,046 193 L TN I 84,280 [ ..ovvveererins [ e | e (V)N I 2,456 | 12/10/2037| 1FM.....
36158Y HA 0 |GECMC 2002-3A A2 SEQ 4.996 12/10/37.......cocvevres | e 08/10/2012 MBS Paydown 0.007274359....... | c.oceveneerernnincres | overerinnns 423179 | oo 423179 | v ANT757 | oo 422,003 | .ooooveerercrns | e L0 O I R0 [ ISR 423179 | oo [ | e 0. 14,095 [12/10/2037| 1FM.....
Reinsurance Intercompany
36158Y HA 0 |GECMC 2002-3A A2 SEQ 4.996 12/10/37......ocvvvvevns | o 08/31/2012 Balance 7,274 T2T4 | 7181 | o 7,254 567 567 | oo | e 7,264 | oo | v M| 11| 273 | 12/10/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 07/26/2012| MBS Paydown 0.880069459....... | ...cverernreririienns | covvveriiens 13,327 | v, 13,327 | oo 12,927 | oo, 12,983 22 22 | e | e 13,327 [ v | v | e (VN IO 465 |01/26/2037| 1FM.....
36190G 6 | GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 08/26/2012| MBS Paydown 0.872218235....... | ..ocverererneerneeinenns | veveerinnens 15,702 | oo, 15,702 | coovverrrne 15,231 | v 15,297 79 £ T IS 15,702 [ oo | e | eevererineenns (V1 IO 626 |01/26/2037| 1FM.....
Reinsurance Intercompany
36190G 6 | GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 08/31/2012[Balance | | o 1,788,047 | ......... 1,744,436 | ......... 1,692,103 | ......... 1,699,393 | .o | s AAST | o | e 4457 | oo | e 1,701,324 | .o | s 86,723 | ...... 86,723 | ...... 69,491 | 01/26/2037| 1FM.....
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36828Q HH 2| GECMC 2004-C2 A3 SEQ 4.641 3/10/2040 07/10/2012| MBS Paydown 0.333928328....... | ...oocovvvevrrvervenes | v 189,939 | .covevenee 189,939 | ..o 185428 | ........... 188,921 866 866 | ..o [ e 189,939 [ [ [ i 0 [ . 5,142 | 03/10/2040( 1FM.....
36828Q 2 | GECMC 2004-C2 A3 SEQ 4.641 3/10/2040 08/10/2012 MBS Paydown 0.314222732....... | c.coecerrmvvercveneres | vriierrennn 43,352 | i 43,352 | oo 42,323 | oo 43,120 138 138 [ v | 83,352 | s [ | e 0 [ e 1,341 | 03/10/2040( 1FM.....
Reinsurance Intercompany
36828Q 2| GECMC 2004-C2 A3 SEQ 4.641 3/10/2040 08/31/2012[Balance | | e 703,388 | ............ 691,290 | ............ 674,872 | ............ 687,584 2,516 2,516 | oo | 888,702 [ i | 114,686 | e 14,686 | ...... 24,062 | 03/10/2040( 1FM.....
Reinsurance Intercompany
36828Q 9| GECMC 2004-C3 A4 SEQ 5.189 7/10/2039 08/31/2012[Balance | | o 2,122,500 | ......... 2,000,000 | ......... 2,052,852 | ......... 2,011,517 | o | v (4,688) | oo | crvrreend (4,688) [ ..ovvervrreins | 00000 2,006,828 | oo [ 115,672 | 115,672 | ...... 77,835 | 07/10/2039| 1FM.....
Reinsurance Intercompany
36962G 3| GEN ELEC CAP CRP MTNA 5.45 01/15/2013 08/31/2012|Balance | | e 2,036,545 | ....... 2,000,000 | ......... 1,993,820 | ......... 1,999,223 494 494 | i | 1,999,717 | i | 000.36,827 | 36,827 |..... 122,928 | 01/15/2013| 1FE......
Reinsurance Intercompany
37247D 6 | GENWORTH FINL 5.75 06/15/2014 08/31/2012[Balance | | o 1,028,750 | ......... 1,000,000 | ......... 1,052,880 | ......... 1,016,065 | ..o | e (A176) | cooveerrieces | v (4176) | oo | 1,011,889 | i | 116,861 | e 16,861 | ...... 40,889 | 06/15/2014| 2FE......
39538W 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030 07/25/2012{ MBS Paydown 0.067110152....... | ccoecevrvrrvenvernenes | rvrirrennnnnn 10,108 | i 10,108 | covvverrires 8,794 | ... 9,174 370 370 | v [ e 10,108 [ i [ [ e, (1 [ I 28 |07/25/2030| 1FM.....
39538W 9 | GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030 08/25/2012 MBS Paydown 0.064033998....... | ..coccovrervercveinnres | rrrinenennn 15,381 | i 15,381 | oo 13,381 | oo 13,960 638 638 | oo [ e 15,381 [ [ [ e (01 I 49 107/25/2030| 1FM.....
Reinsurance Intercompany
39538W 9 | GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030 08/31/2012[Balance | | e 296,779 | ..ovvennn 320,170 | .covvenee. 278,548 | ........... 290,589 | ..o | i 13,837 [ | e 13,837 | oo | eeeeeereni97,506 | oo | cvrereenn(T27) | (727) | oo 1,051 | 07/25/2030( 1FM.....
Reinsurance Intercompany
4041A2 7 |HBOS PLC 6.75 05/21/2018.......c.oovvvrrrirrrierierniens .|08/31/2012| Balance | | e 1,961,457 | ......... 2,000,000 | ......... 2,017,340 | ......... 2,012,331 | oo | e (1,061) | cvoovevervienes | v (1,061) [ oo | 002,011,270 | e | 2 (49,813) | e (49,813) | .....105,000 |05/21/2018| 3FE......
41161P 3 [HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35, 07/19/2012| MBS Paydown 0.305355018 3,660 | .o 2,571 | ... 2,490 37 37 [ | 3,880 | s [ | e (11 I 12 | 11/19/2035| 1FM.....
41161P 3 [HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35, 08/19/2012| MBS Paydown 0.301917802 8,874 | oo 4,829 | oo 4,676 660 660 | oo [ rrrrrineeendB,874 [ [ [ (0 [ 26 |11/19/2035| 1FM.....
Reinsurance Intercompany
41161P 3 [HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35, 08/31/2012[Balance | | e 412,118 | oo 603,836 | ............ 424,195 | ............ 410,751 | oo | e 701 [ [ e TO0M | oo | 806,712 [ | 005,405 | 5405 | ....... 2,414 | 11/19/2035| 1FM.....
41161P 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45, 07/19/2012| MBS Paydown 0.22577113......... 859 603 | .o 615 14 14 | s [ erriennn889 [ i [ [ e (0[N IO 3 | 08/19/2045| 1FM.....
41161P 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45. 08/19/2012| MBS Paydown 0.22402125. 3,500 | e 2,459 | ... 2,508 59 59 [ | 3,500 | s [ | e (1 I 13 | 08/19/2045| 1FM.....
Reinsurance Intercompany
41161P 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45. 08/31/2012| Balance 323290 | .coovvnnee 448,042 | ............ 314,750 | ..cooueenn 321,050 [ .o | e 7,386 [ .o | crveieninn 7,386 | oo | e 321,401 [ | 1,889 | 1,889 | ........ 1,791 | 08/19/2045| 1FM.....
Reinsurance Intercompany
415864 0|HARSCO CORP 5.125 09/15/2013 08/31/2012|Balance | | e 1,035,358 | ......... 1,000,000 | ............ 997,130 | coovvrenen 999,404 227 227 [ oo | 000000 999,630 | e | 35,728 | o 35728 | ... 49,257 |09/15/2013| 2FE......
Reinsurance Intercompany
41987Q 1|HAWAIIAN ELE IND MTNC 6.51 05/05/2014... 08/31/2012| Balance .1,083,542 1,000,000 .1,074,070 21019414 | [ eeen(5,299) | e [ eeeeeenn(5,299) | i | e 1,014,115 | | 69,427 | L 69,427 | ...... 58,048 | 05/05/2014| 2FE......
Reinsurance Intercompany
42805R 1| HERTZ 2009-2A A2 5.29 03/25/16 08/31/2012[Balance | | e 2,195,280 | ......... 2,000,000 | ......... 1,999,878 | ......... 1,999,926 15 15 | i | 01,999,941 | [2.195,339 . 195,339 | ... 72,297 | 03/25/2016| 1FE......
Reinsurance Intercompany
44106M 2 [HOSPITALITY PROP 6.70 01/15/2018 08/31/2012[Balance | | o 1,119,074 | ......... 1,000,000 | ............ 991,360 | ..ooovvrne 994,142 537 537 | v | rererenn 994,680 [ i |2 124,394 | ... 124,39 | ...... 75,561 | 01/15/2018| 2FE......
Reinsurance Intercompany
443510 2 [HUBBELL INC 5.95 06/01/2018.........cccovererererrnienne 08/31/2012 Balance 3,596,919 | ......... 3,000,000 | ......... 2,985,300 | ......... 2,989,602 906 906 [ ..oovvrvvevceene | 00reern2,990,508 | ..o | .....606,412 | ... 606,412 |..... 133,875 | 06/01/2018| 1FE......
Reinsurance Intercompany
444859 8 [HUMANA INC. 7.20 06/15/2018 08/31/2012[Balance | | o 1,208,492 | ......... 1,000,000 | ............ 998,910 | ............ 999,240 64 64 | .o | 00000 999,303 | i |1.209,189 | ... 209,189 | ...... 51,200 | 06/15/2018| 2FE......
449786 0| ING BANK NV 5.125 05/01/2015 . 108/02/2012| MORGAN STANLEY & CO....cccc. | covvrvererniirrenrirens | reviens 1,020,000 | ......... 1,000,000 | ......... 1,015,230 | ......... 1,005,437 [ .ocoovvernerienn | e (915 (915) | cevvrvververrrnees | wreernnn 1,004,522 | i | 215,478 | i 15,478 | ...... 39,292 | 05/01/2015| 1FE......
Reinsurance Intercompany
449786 0 [ING BANK NV 5.125 05/01/2015 .|08/31/2012|Balance | | e 1,630,905 | ......... 1,500,000 | ......... 1,419,165 | ......... 1,469,899 [ ...covvvvvirncr | v 5,573 5,573 | o | cereenn LATHATS | s | 1..55,432 | Lo 55,432 | ... 64,063 | 05/01/2015| 1FE......
Reinsurance Intercompany
45068H 3|ITT HARTFORD GRP 7.30 11/01/2015 08/31/2012[Balance | | o 1,130,551 | ........ 1,000,000 | ......... 1,108,900 | ......... 1,041,529 | oo | e (6,559) | cvvovvrverereeiees | v (6,559) | ..ovovvevverenns | e 1,034,970 | i | 195,581 | L 95,581 | ...... 60,833 | 11/01/2015| 2FE......
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45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ 07/25/2012| MBS Paydown 0.17180094......... | ..ocvererernrenieivnenns | vevieriens 11,269 | oo 11,269 | oo 9,466 | ... 9,501 220 | s | e 11,269 [ oo | v [ e (01 I 58 | 04/25/2035| 3FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ 08/25/2012{ MBS Paydown 0.16946171......... | cecovevermvvervnneres | e 11,696 | .o 11,696 | oo 9,825 | ..... 9,862 299 | s | e 11,696 | oo | e [ e (1 I 70 |04/25/2035| 3FM.....
Reinsurance Intercompany
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ 08/31/2012[Balance | | e 511,298 | ...ccooue. 847,309 | ............ 711,739 | e T14,432 | s | e 11,634 | | e 11,634 | oo | v 717,178 ..(205,880) | ........ 5,176 |04/25/2035| 3FM.....
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34..........cocoovveeennc. 07/25/2012 MBS Paydown 0.140463438....... 4,816 4816 | o 4816 | oo 4,816 (B) [ everererreerens | eererirerienian 4816 | oo [ | e (0[N 138 |08/25/2034| 1FM.....
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34..........ccovvvevrrenes 08/25/2012| MBS Paydown 0.139429866....... 1,034 1,034 | 1,034 | v 1,034 (U] ] T IR 1,034 [ i e | e (1 [ I 34 108/25/2034| 1FM.....
Reinsurance Intercompany
452547 PK IMSA 2004-2 A4 SEQ STP 08/25/34............ccccocmrienee 08/31/2012[Balance | | e 140,741 | oo 139,430 | oo 139,425 | ..o 139,430 | oo (186) [ ..vvevvrerreree | v 139,223 | .o | el 1517 | 1,517 | e 4,541 | 08/25/2034| 1FM.....
Reinsurance Intercompany
460146 CG  6|INTL PAPER CO 4.75 02/15/2022 08/31/2012[Balance | | e 281,061 | ...........250,000 | ............260,510 | ............260,510 | .....ccccceevuruce (399) 260,111 02/15/2022| 2FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013 .1 07/05/2012| Paydown 100.0.. .10,648 0 ..10,648 06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013.... 07/18/2012| Paydown 100.0........ 4,690 0 06/28/2013 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013................. 08/03/2012| Paydown 100.0........ 22,793 0 06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013................. 08/20/2012| Paydown 100.0........ 6,633 0 06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013................. 08/29/2012| Intercompany Sale...................... 387,215 0 06/28/2013 3FE......
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... 07/25/2012| MBS Paydown 0.09628781......... | ..ccveerernierineiinnies | vvvveiinens 10,208 | vvveereen 10,208 | oo 8,166 | i 887 | i | e A3T i | i AA3T | v | s 10,208 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... 08/25/2012 MBS Paydown 0.09433283 10,899 | 10,899 | 8719 | 5,004 | | 989 | | 4,969 | oo | e 10,899 [ oo | e [ e (1[N 209 | 06/25/2036| 1FM.....
Reinsurance Intercompany
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... 08/31/2012[Balance | | s 402,107 | oo 525,906 | ............ 420,724 | ............ 241476 | ..o, 9771 | e | e 225,953 | ...ccoviviriner | ... 176,154 | ... 176,154 | ...... 10,101 {06/25/2036( 1FM.....
Reinsurance Intercompany
46630) AC 3 |JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49................. 08/31/2012|Balance | | e 1,140,000 | ......... 1,000,000 | .....co..... 966,797 | ...ccevenee 979,197 2,190 | o | s 981,387 | ..ccovvrivrrnes | ... 158,613 | ..... 158,613 | ...... 40,647 |01/15/2049| 1FM.....
Reinsurance Intercompany
46630V AC 6 |JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049........... 08/31/2012|Balance | | e 1,073,500 | ......... 1,000,000 | ......... 1,000,625 | ......... 1,000,238 | ...ovvriririinee (359) [ ovvrrererivrree | v 999,879 | ..ccovvrivernns | 73,621 | oo 73,621 | ...... 38,871 |02/12/2049| 1FM.....
Reinsurance Intercompany
46632H AD 3| JPMCC 2007-LD12 A4 SEQ 5.882 02/15/2051 08/31/2012 Balance 5,823,500 4,253,906 53,163 4,526,978 ..1,296,522 02/15/2051( 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37. .1 07/27/2012| MBS Paydown 0.551616756.. .14,546 ..10,837 245 ..14,546 0 07/27/2037| 1FM.....
46632T 3 [JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37. 08/27/2012| MBS Paydown 0.545692735 ..16,587 ..12,358 328 ..16,587 0 07/27/2037| 1FM.....
Reinsurance Intercompany
46632T 3 [ JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37. 08/31/2012[Balance | | o 1,302,569 | ......... 1,627,940 | ........ 1,138,315 35,159 | oovvrvcrvenns | e 1,163,592 | ....oocrveriner | ... 138,976 | ... 138,976 | ...... 37,386 | 07/27/2037| 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37 .| 07/26/2012| MBS Paydown 0.382682979.. 327 327 310 3 327 05/26/2037( 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... 08/26/2012| MBS Paydown 0.379331623....... 3,351 3351 | 3,175 KA IR ISV 3,351 05/26/2037| 1FM.....
Reinsurance Intercompany
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... 08/31/2012(Balance | [ 376,487 | ....coou.. 379,332 | o 359,417 | v 366,723 [ .o | e 710 [ | s 4710 [ s [ i 369,338 | ...coovrivriinns | 7,148 | 7,148 | ... 13,469 |05/26/2037| 1FM.....
Reinsurance Intercompany
472319 AB  8|JEFFERIES GROUP 5.50 03/15/2016..........c.ccvvence 08/31/2012[Balance | | o 1,052,500 | ......... 1,000,000 | ............ 993,740 | ...ccoonce 997,335 K172 I IS 997,717 | o | 54,783 | e 54,783 | ...... 52,861 | 03/15/2016| 2FE......
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. 07/26/2012| MBS Paydown 0.504772804....... 9,210 9,210 | ........ 8,204 | ..... 8,395 86 [ .o | e 9,210 | oo [ v [ e 0 [ s 145 | 01/25/2039| 1FM.....
472321 AJ  7[JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. 08/26/2012 MBS Paydown 0.502169673....... 3,379 3379 | 3,010 | ..... 3,080 38 [ s | e 3,379 | o [ e [ e (0 I 60 |01/25/2039| 1FM.....
Reinsurance Intercompany
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. 08/31/2012[Balance | | e 567,029 | ............ 651,757 | covvrnee. 580,597 | ..ccovnenn 594,127 8,078 | oo | e 598,012 | ..ccovvrvrvernee | +...(30,983) | ... (30,983) | ...... 11,659 |01/25/2039| 1FM.....
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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)
Reinsurance Intercompany
472321 AK 4 |JMAC 2008-R2 3A2 SUB CSTR 01/25/39........cocvere | e 08/31/2012[Balance | | e 18,982 | oo 146,012 750 01/25/2039( 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39. e 07/26/2012| Pass-Through Loss 7,845 0 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.......cccvuvre [ oo 08/26/2012| Pass-Through Loss .3,806 0 01/25/2039( 1FM.....
Reinsurance Intercompany
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccceeurs | weeee 08/31/2012| Balance 319 | 85,066 0 01/25/2039| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36 .| 07/26/2012| MBS Paydown 0.493788504.. 2,776 2,776 1 09/26/2036( 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 08/26/2012| MBS Paydown 0.487476188....... 2,557 2,557 1 09/26/2036| 1FM.....
Reinsurance Intercompany
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... ]| ..... 08/31/2012[Balance | | e 197,380 | .oveerenee 197,440 | .ccoovveeee 197,440 | ..cooceeenee 196,364 127 LV [ [ 196,324 | ..covvvieins | v 1,056 | ........ 1,056 | ........ 9,630 |09/26/2036| 1FM.....
Reinsurance Intercompany
47232D AG  7|JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36....... | ..... 08/31/2012[Balance | | e 79,429 | oo 97,206 | .............. 97,206 | ..ccovvenen. 97,073 | v | e (10) ((10) ) OO RN 97,083 | ..ovvvvvieres | (17,634)| ..... (17,634) | ........ 4,728 | 09/26/2036| 3FM.....
Reinsurance Intercompany
47232D AH 5| JMAC 2009-R5 2A3 SUB SSUP CSTR 9/26/36......... | ..... 08/31/2012[Balance | | e 27,407 | oo 48,603 | .....cccoue. 48,603 | ....ccoouven 42,984 | ..o [ s (694) (7)) RN IS 42,290 | ..o | oo (14,883) | ..... (14,883) | ........ 2,364 |09/26/2036|4FM.....
Reinsurance Intercompany
47232D  AJ 1| JMAC 2009-R5 2A4 SUB SSUP CSTR 9/26/36......... | ..... 08/31/2012Balance | | e 15,146 | oo 48,603 | .............. 48,603 | ...ccovienne 31,659 | .o [ e (478) (C7£:)) IR IS 31,180 [ oo [ e (16,035) | ... (16,035) | ........ 2,364 | 09/26/2036| 5FM.....
Reinsurance Intercompany
47232D  AK  8|JMAC 2009-R5 2A5 SUB SSUP CSTR 9/26/36......... | ... 08/31/2012[Balance | | e 12,138 | oo 48,603 | ..coooveren 48,603 | .ooovieree 14,581 [ oo | e (864) (864) [ .evvvrvrrvirnne | e 10,949 [ .o | e 1,189 | ... 1,189 | oo 2,364 | 09/26/2036| 5FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 07/26/2012 Pass-Through Loss 4296 | .o 3,386 SV ORI ISR (83) (83) | cvvvverereernens e [ e | e [ e (1] 186 |09/26/2036|6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ... 08/26/2012 Pass-Through Loss 9425 | 7,430 VR VUTORIORRRTROTRN ISV (183) (183) [ vvrereerveens | errvrieeernsiseninnines [ everenneieins | e | e (1[N 460 |09/26/2036|6FM.....
Reinsurance Intercompany
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 08/31/2012[Balance | | e 17,839 | v 105,386 | ...ooovvvene 83,076 | .ovvvvenen. 12,185 [ o | e (2,042) (2,042) | ..o | i 14,830 [ oo | s 3,009 | ... 3,009 | ........ 5,712 |09/26/2036| 6FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 07/26/2012| MBS Paydown 0.485417178....... 2,847 2847 | s 2,847 | oo 2,824 | oo | i 7 A IO IR 2847 | oo | v | e, (1[N 102 |09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 08/26/2012 MBS Paydown 0.469710702....... 8,246 8,246 | ........ 8,246 | ..... 8,180 21 21 [ | e 8,246 | ..o [ e [ e (1[N 338 |09/26/2036| 1FM.....
Reinsurance Intercompany
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 08/31/2012|Balance | | e 246,179 | ..o 246,598 | ............ 246,598 | ......... 244,636 730 730 | e | e 244947 | .o | e 1232 | ... 1,232 | ... 11,330 |09/26/2036( 1FM.....
Reinsurance Intercompany
47232D AU  6|JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36.... 08/31/2012| Balance ....602,829 ..675,000 ....639,984 ..654,698 2,490 2,490 857,189 | .o | (54,360) | ... (54,360) | ...... 34,309 |09/26/2036| 1FM.....
Reinsurance Intercompany
47232D AV 4| JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36......... | ... 08/31/2012[Balance | | e 198,513 | oo 300,000 | ..ccconee. 134,647 | oo 134,823 | oo | v 3,303 3,303 | oo | v 138,126 | .o | e 60,387 | ... 60,387 | ..... 15,252 {09/26/2036( 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37......... | ..... 07/26/2012| MBS Paydown 0.403939216 ....50,626 LA [ [ 3,109 3,109 06/26/2037| 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37 08/26/2012| MBS Paydown 0.392889861 ...20,442 ...18,538 474 474 06/26/2037( 1FM.....
Reinsurance Intercompany
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37.........]| ..... 08/31/2012[Balance | | e 726234 | ... 726,888 | ... 652,434 | .......... 659,186 | ....ovvverervies | v 19,320 [ .o [ e 19,320 | oo | v 666,607 | ..ccovvvvrrvrnns | e 59,627 | ...... 59,627 | ...... 29,984 | 06/26/2037| 1FM.....
Reinsurance Intercompany
47232D BW 1| JMAC 2009-R5 9A2 SUB SSUP CSTR 6/26/37......... | ..... 08/31/2012| Balance 262,363 | ............ 284,632 | ............ 112,399 | v 139,556 | ..oovverrvernes | v 10,201 [ .o | e 10,201 | oo | v 149,757 | oo [ 112,606 |..... 112,606 | ...... 13,046 |06/26/2037| 1FM.....
Reinsurance Intercompany
47232D BX  9|JMAC 2009-R5 9A3 SUB SSUP CSTR 6/26/37......... | ..... 08/31/2012|Balance | | v 123,106 | ..ovvvvenee 142,316 | oo 37,185 | e 45,304 | ..o | e 3,535 3,535 | oo | e 48,838 | ...cooovvvvirns [ e 74,268 | ... 74,268 | ........ 6,523 | 06/26/2037| 1FM.....
Reinsurance Intercompany
47232D BY  7|JMAC 2009-R5 9A4 SUB SSUP CSTR 6/26/37......... | ... 08/31/2012[Balance | | e 108,331 | oo 142,316 | ..o 28,529 | covrvrinen 32,832 2,190 2,190 | o | e 35,022 | .oovevviiiiins | e 73,309 | ... 73,309 | ... 6,523 |06/26/2037| 1FM.....
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Reinsurance Intercompany
47232D BZ  4|JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37......... | ... 08/31/2012| Balance (198) e 192,966 |..... 192,966 | ...... 19,569 |06/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37. .1 07/26/2012| MBS Paydown 0.498066311.. (141) 08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 08/26/2012 MBS Paydown 0.488435928 (41) 08/26/2037( 1FM.....
Reinsurance Intercompany
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 08/31/2012|Balance | | e 1,796,936 | ......... 1,802,162 | ......... 1,802,162 | ......... 1,801,330 | oooovrerrrrcires | e (265) (PG5 [ I 1,800,426 | ....covvvvrirs | e (3,490) | ... (3,490) | ...... 94,613 |08/26/2037| 1FM.....
Reinsurance Intercompany
47232D DK  5|JMAC 2009-R5 16A2 SUB SSUP CSTR 8/26/37....... | ..... 08/31/2012[Balance | | e 513,022 | ..ocoeee. 527,094 | ........... 424546 | ... 422,941 | oo | e TB73 [ oo | e AT R IS 430,614 | .o | s 82,408 | ... 82,408 | ...... 27,672 | 08/26/2037| 1FM.....
Reinsurance Intercompany
47232D DL 3|JMAC 2009-R5 16A3 SUB SSUP CSTR 8/26/37....... | ..... 08/31/2012 Balance 229,355 | .o 263,547 | oo 163,220 | .ovvrenee. T1A494 | e | e 5,056 Y0121 N IR 76,550 | ..ooveorerncernns [ e 152,805 |..... 152,805 | ...... 13,836 |08/26/2037| 1FM.....
Reinsurance Intercompany
47232D DM 1|JMAC 2009-R5 16A4 SUB SSUP CSTR 8/26/37....... | ..... 08/31/2012[Balance | | e 241554 | ..o 368,966 | ............ 113,756 | v 97,403 2,633 2,633 | e | e 100,036 | ..ovvevcricrnnn [ e 141,517 | ..... 141,517 | ... 21,523 | 08/26/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | ..... 08/26/2012| Pass-Through LOSS...........ccovreens | corverererernneinniineies [ verieeiseesineinsins | ceveeninenns 13,798 | oo, 3,904 IV SOOI IS (366) [RIS15)) IR ISR 4367 | o | e (4,367) | ..o (4,367) | vcooernne. 724 |08/26/2037| 5FM.....
Reinsurance Intercompany
47232D DN 9| JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | c..ue 08/31/2012 Balance 226,543 | .....ouc... 407,877 | oo 115412 | v 62,943 | .ooovirieiicn | e (12,897) [ v | e (12,897) | oo | v AT4482 | .o | e 179,101 |..... 179,101 | ...... 23,792 | 08/26/2037| 5FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | .. 07/26/2012| MBS Paydown 0.209212091....... 9,962 9,962 | .ocviiine 9,962 | ..o 10,136 [ .o [ v (82) (82) [ v [ s 9,962 | .o [ [ e 0 [ s 302 |04/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37.......... | ... 08/26/2012 MBS Paydown 0.201365242....... | c.oveveervercvnnires | ovrvrienins 13,617 | v 13,617 | oo 13,617 | v 13,856 [ ..o [ e (126) (RLC) | [T IS 13,617 [ oo | e | e 0 [ s 471 | 04/26/2037| 1FM.....
Reinsurance Intercompany
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37.......... | ... 08/31/2012[Balance | | e 349,164 | ........... 349,443 | ............ 349,443 | .......... 355,560 [ ..oovvrererrens | e (3,659) | cvveververerirrees | v (3,659) [ cvvvervrrerenie | v 353,767 [ .ovveervrree | o (4,604)] ....... (4,604) | ...... 12,099 |04/26/2037| 1FM.....
Reinsurance Intercompany
47232D DW 9| JMAC 2009-R5 18A2 SUB SSUP CSTR 4/37... N 08/31/2012| Balance ....451,382 ..462,766 ..436,600 285 285 | evrveieiens [ e 436,885 | i | 14,497 | ... 14,497 | ...... 18,036 |04/26/2037| 1FM.....
Reinsurance Intercompany
47232D DX  7|JMAC 2009-R5 18A3 SUB SSUP CSTR 4/37............ | vouee 08/31/2012[Balance | | e 219,212 | v 231,383 | oo 97,374 | oo 122,136 | oo | v 5,388 5,388 | oo | s 127,523 | oo | e 91,689 | ...... 91,689 | ........ 8,011 | 04/26/2037| 1FM.....
Reinsurance Intercompany
47232D DY  5|JMAC 2009-R5 18A4 SUB SSUP CSTR 4/26/37....... | ... 08/31/2012[Balance | | e 169,047 | oo 231,383 | oo 70,878 | oo 87,206 | ..o | e 3,489 3,489 | oo [ i 90,694 | ..o [ 78,353 | ... 78,353 | ........ 8,011 | 04/26/2037| 1FM.....
Reinsurance Intercompany
47232D DZ 2| JMAC 2009-R5 18A5 SUB SSUP CSTR 4/26/37....... | ..... 08/31/2012[Balance | | e 302,865 | ............ 578,457 | ..ccoone.. 134,950 | ..o 137,340 | oo | e (1,298) | oo | cvverirennd (1,298) | oo | v 136,042 | .o [ 166,823 |..... 166,823 | ...... 20,028 | 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | v.eee 07/26/2012| Pass-Through Loss 5474 919 SO OO ISR (78) (U4 [T SAT4 | e | v (5,474) | ....... (5,474) | oo 166 | 04/26/2037| 5FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | «.... 08/26/2012| Pass-Through Loss T,057 | s 1,185 P [ IS (112) [ ST IR 7,057 | oo | s (7,057) | ....... (7,057) | v 244 104/26/2037| 5FM.....
Reinsurance Intercompany
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | «.... 08/31/2012[Balance | | e 214,202 | ............ 583,528 | ...coovennnn 97,979 | oo 64,648 | ..o | e (10,166) [ ..o | cvrrreenn (10,166) | ovoovvvverene | v 24,293 | .o | e 189,909 |..... 189,909 | ...... 20,204 | 04/26/2037| 5FM.....
47232D EU 2| JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 07/26/2012{ MBS Paydown 0.316270662....... | ...ccoveererervrnires | wovvereienens 22,302 | oo 22,302 | .o 21,208 | oo 20,079 996 996 | oo | e 22,302 | oveerrincies | e | e (0[N I 656 | 08/26/2037| 1FM.....
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 08/26/2012 MBS Paydown 0.302543262....... | c.covevererrveronnnnines | vereneinnnnns 26,966 | ..ooovrrne. 26,966 | ..oooverenn 25643 | oo 24,277 | v | e A PR I A T SO IO 26,966 | ...ovvveriirins | e | e (1[N 858 |08/26/2037| 1FM.....
Reinsurance Intercompany
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 08/31/2012Balance | [ 593,540 | ....cocevne 594,313 | .o 565,153 | ..overrene 535,059 .o | e 1,067 | oo | v 1,067 [ v | v 526,415 [ .o | e 67,125 | ...... 67,125 | ...... 18,905 |08/26/2037| 1FM.....
Reinsurance Intercompany
47232D EV  0|JMAC 2009-R5 22A2 SUB SSUP CSTR 8/26/37....... | ..... 08/31/2012[Balance | | e 382,293 | .o 458,358 | ............ 224923 | ..o 180,591 2,764 2,764 | oo | s 183,356 | ..oovvercrecrens [ e 198,937 |..... 198,937 | ..... 14,582 |08/26/2037| 1FM.....
Reinsurance Intercompany
47232D EW 8| JMAC 2009-R5 22A3 SUB SSUP 5.9956 8/37........... | ..... 08/31/2012[Balance | | e 137,662 | ... 229,179 | oo 79,773 | v 54,048 | .o | e (1,051) | cooveverenieees | v (1,051) [ oo | s 52,997 | oo | e 84,665 | ... 84,665 | ........ 8,328 |08/26/2037| 1FM.....
Reinsurance Intercompany
47232D EX  6|JMAC 2009-R5 22A4 SUB SSUP CSTR 8/26/37....... | ..... 08/31/2012[Balance | | e 118,365 | ..o 229179 | oo 153,470 | covvvveenee. 38,411 | s | e (2,502) (VX072 S B 35,909 [ ..ooveereviens | e 82,456 | ... 82,456 | ....... 8,328 |08/26/2037| 1FM.....
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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)
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 07/26/2012| Pass-Through Loss BT | e 5,488 SV PO ISR (104) (104) | ovvoevvrinens | e | e [ | e (V1 IO 231 |08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 08/26/2012| Pass-Through Loss 7,926 | oo 6,400 SV TR BN (121) (121) | cevvreervrinens | rerrvrenerrieriieseens | e [ e | o (V1 IO 288 |08/26/2037| 1FM.....
Reinsurance Intercompany
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 08/31/2012|Balance | | e 104,570 | c.ovvvrnee 288,878 | ............ 233,237 | oo 18,514 [ .o | e (G ) TR I (4,418) | oo | v 16,646 | ..oooovvervcrvens | s 87,925 | ...... 87,925 | ...... 10,498 |08/26/2037| 1FM.....
47232Q AA  1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE.......ccveemures | ceene 07/26/2012| MBS Paydown 0.547753373....... | ccoceeereneerneeinneins | eeeeerennes 28,848 | ..o 28,848 | ..cocovvvene 28,037 | oo 28,037 27 27 | e | e 28,848 | ..o [ | e (V] IO 488 |11/26/2037(1Z........
47232Q AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE.......cccoovurne | ceene 08/26/2012| MBS Paydown 0.53902521......... | c.ocveererniernneinnins | covvieniinns 30,549 | oo 30,549 | .ovvvirnns 29,689 | .ovrvriren 29,689 46 A8 | oo | e 30,549 | v | e | e {1 [ I 689 | 11/26/2037|1Z........
Reinsurance Intercompany
47232Q  AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE.......ccccoverns | e 08/31/2012|Balance | | e 1,870,552 | ......... 1,886,588 | ........ 1,833,528 11/26/2037|1Z........
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 07/26/2012 MBS Paydown 0.445053304....... 5,631 5,631 ...5,631 02/26/2037( 1FM.....
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 08/26/2012 MBS Paydown 0.441135849....... 3,841 3,841 ,841 02/26/2037( 1FM.....
Reinsurance Intercompany
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 08/31/2012[Balance | | 430,653 | 432,513 ..432,513 02/26/2037| 1FM.....
Reinsurance Intercompany
47232V AG 7 |JMAC 2009-R4 2A2 SUB SSUP 5.75 02/26/37.......... | ..... 08/31/2012|Balance | | e 82,448 | ............ 115,347 | v 115,347 | coovvrve 115,243 | oo [ e (18) [(E:) ] [T 115,225 | oo | e (32,777)| ..... (32,777) | ... 5,527 |02/26/2037| 1FM.....
Reinsurance Intercompany
47232V AH  5|JMAC 2009-R4 2A3 SUB SSUP 5.75 02/26/37.......... | ..... 08/31/2012|Balance | | e 45521 | oo 86,510 | ..coovvrene 86,510 | .cvvvvrnen. 86,297 | ..o [ e (160) (RLC10) ) ORI ISR 86,137 [ .ovvververree | e (40,616) | ... (40,616) | ........ 3,731 | 02/26/2037| 5FM.....
Reinsurance Intercompany
47232V AJ 1|JMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37.......... | ..... 08/31/2012|Balance | | 27,536 | 86,510 | 86,510 | 19,162 [ .o | v (432) (432) 02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.. .| 07/26/2012| Pass-Through Loss. 2 2) 02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.. .| 08/26/2012| Pass-Through Los: 3) (3) 02/26/2037( 1FM.....
Reinsurance Intercompany
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.. ...|08/31/2012| Balance [ | 28772 | 118,615 (78) 02/26/2037( 1FM.....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... | ..... 07/26/2012| MBS Paydown 0.913249492....... 5,895 5,895 (1) 11/26/2035| 2FM.....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 08/26/2012 MBS Paydown 0.905184094....... 5,646 5,646 (0) 11/26/2035| 2FM.....
Reinsurance Intercompany
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... | ..... 08/31/2012| Balance 622,477 | ...coo.uc 633,629 | ............ 633,629 | ............ 632,685 | ...coovrrverirens | e 7 Y/ ISR ISR 632,586 | ...ccovrrvirnes | e (10,109) | ..... (10,109) | ...... 26,175 |11/26/2035| 2FM.....
Reinsurance Intercompany
47232V CN 0 |JMAC 2009-R4 12A2 SUB SSUP 5.50 11/26/35........ | ..... 08/31/2012|Balance | | e 29,009 | .oovvvrne 100,000 | ..covvenee 100,000 | coovvvennee 58,995 | ..o | s (2,541) (2,581) [ oo | i 50,687 | ..ovvvrvrirerns | v (21,677)| ..... (21,677) | ..o 4,123 | 11/26/2035| 4FM.....
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 07/26/2012| Pass-Through Loss 3196 | s 3,179 SO PO ISP (18) (18) [ correreererine [ | revrvennninens | veveeisenienns | e (V] I 102 | 11/26/2035| 1FM.....
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 08/26/2012| Pass-Through Los: A567 | s 1,559 9 ((C)]) USSR IVUIORURPOIRIURSORN FUOTPIOPIORPUUIPIN DUUSTURPOURPIORTORS ISP (V1 IO 57 | 11/26/2035| 1FM.....
Reinsurance Intercompany
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 08/31/2012Balance | | e 29,972 | oo, 165,986 | ...cooonce. 165,109 | ..ccvvvvenee. 11,619 [ e | e (925) ((C245) 1 PRI ISV 12,861 | v | s 17,11 | .. 17,111 | 6,843 |11/26/2035| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... | ..... 07/26/2012| MBS Paydown 0.472488915....... 4,253 4,253 | s 4,240 | oo 4,220 | oo [ e 4 A | i | e 4,253 | e [ [ ) (V1 I 125 | 05/26/2036| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... | ..... 08/26/2012| MBS Paydown 0.464941822....... | ...ccvoreverneernieennenns | cveveeniiens 16,981 | oo, 16,981 | covvevrrrne 16,928 | ..oovvvvnees 16,848 16 LI [ROR EO 16,987 [ .oveeureerrens | vereerrireniens | eeverererieenns (V] I 582 |05/26/2036| 1FM.....
Reinsurance Intercompany
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... | ..... 08/31/2012|Balance | | e 1,041,621 | ......... 1,046,119 | ......... 1,042,831 | ......... 1,037,909 | ..o | e A3 | | v, TA3T [ | s 1,038,045 | ..ooovvvecriines | o 3,576 | ........ 3,576 | ...... 40,951 |05/26/2036| 1FM.....
Reinsurance Intercompany
47232V CR  1|JMAC 2009-R4 13A2 SUB SSUP 5.85 05/26/36........ | ..... 08/31/2012Balance | [ 200,670 | ....cooouce 264,000 | ............ 224557 | ............ 224,325 751 751 | s | v 225,077 [ oo | e (24,408) | ..... (24,406) | ...... 10,296 |05/26/2036( 1FM.....
Reinsurance Intercompany
47232V CS  9|JMAC 2009-R4 13A3 SUB SSUP 5.85 05/26/36........ | ..... 08/31/2012[Balance e | e 77126 | .o 132,000 | .oovvenee 106,663 | .............. 63,746 | ...coovvercens | e (630) (G101 T IS 63,116 | oo | e 14,010 | ...... 14,010 | ....... 5,148 |05/26/2036| 1FM.....
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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)
Reinsurance Intercompany
47232V CT 7 |JMAC 2009-R4 13A4 SUB SSUP 5.85 05/26/36........ | ..... 08/31/2012|Balance | | e 83,445 | 132,000 | oo 103,352 [ 125,823 [ oo | e (1,158 [ | e (1,1898) [ s | e 24,665 | s | 038,781 | 38,781 | ... 5,148 |05/26/2036( 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 07/26/2012| Pass-Through Loss 5,508 | 3,807 | e | e [ e (145) | i [ e (145) | i | e 1,836 [ s | o0 (1,836) | e (1,836) | oo 162 | 05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 08/26/2012| Pass-Through LOSS...........cccveeens | corerermeemmninninenes [ verienesneeisninenns | cevveeeienes 19,583 | covvoieeenn 12,823 | s [ e | verreenne(518) | e [ rerinennd(518) [ s [ 8,528 [ e | 1n(6,528) | (6,528) | ........... 670 | 05/26/2036| 1FM.....
Reinsurance Intercompany
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 08/31/2012[Balance | | e 55,425 | .oovvrnes 153,553 | .oovovrenes 100,546 | .cvvvrrre. 21,429 | oo | s (4,038) | cvovvvererrvrienes | v (4,038) [ cooveeriirerns | e 9,483 | oo | s 45941 | ... 45941 | ... 6,000 |05/26/2036| 1FM.....
Reinsurance Intercompany
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... | ..... 08/31/2012|Balance | | e 1,555,310 | ......... 1,600,000 | ......... 1,600,000 | ......... 1,599,125 | oo | e (232) (VX7 [ I 1,598,893 | ..o [ e (43,583)| ..... (43,583) | ...... 62,956 |09/26/2035| 1FM.....
Reinsurance Intercompany
47232V DD  1|JMAC 2009-R4 15A2 SUB SSUP 5.25 09/26/35........ | ..... 08/31/2012|Balance | | e 95,888 | .....ouc.... 200,000 | ..o 200,000 | ..oooveneee 174,556 | oo | v (G Z0) ] T I [QIRZ(0) ] ST [ 172,586 | ..oovevvrvers | s (76,698) | ..... (76,698) | ........ 7,870 |09/26/2035| 5FM.....
Reinsurance Intercompany
47232V DE  9|JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 08/31/2012|Balance | | e 48,802 | .....co.... 200,000 | ..coooneen. 148,803 | ..ovvvrneene 19,825 [ oo | e [(CTIST0) ) T I (3,390) [ ..oovrrrierne [ i 16,435 | oo | s 32,366 | ...... 32,366 | ........ 7,870 |09/26/2035( 1FM.....
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... | ..... 07/26/2012| MBS Paydown 0.224871383....... | ..cocvrereeeenreinneins | ervverennns 49,421 | oo 49,421 | oo 48126 | oo 48,298 295 295 [ e | e 49,421 | oo [ | e (VN I 1,983 |04/26/2036| 1FE......
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... | ..... 08/26/2012| MBS Paydown 0.202483379....... | ..oeverererneernreinnenns | vevveennend 61,374 | oo 61,374 | oo 59,767 | .oveverenene 59,980 748 Y% T R R 61,374 | .oovcnne [ | e (VN I 2,770 | 04/26/2036 1FE......
Reinsurance Intercompany
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... | ..... 08/31/2012| Balance 553,254 | ... 555,085 | ........... 540,550 | ............ 542,479 | .oovvcrevinis | i 7159 | s | s 7159 | o | s STCRCY 0 [N I 9,876 | ........ 9,876 | ... 27,824 | 04/26/2036| 1FE......
Reinsurance Intercompany
47232V DJ 8 |JMAC 2009-R4 16A2 SUB SSUP 6.00 04/26/36........ | ..... 08/31/2012[Balance | | v 211,561 | covvenne 233,018 | .ovrrnee. 127,549 | oo 129,999 | oo | v 9,745 9,745 | oo | v 139,744 | oo | e 71817 | ... 71,817 | ... 10,486 |04/26/2036( 1AM.....
Reinsurance Intercompany
47232V DK  5|JMAC 2009-R4 16A3 SUB SSUP 6.00 04/26/36........ | ..... 08/31/2012[Balance | | e 78,452 | .o 116,509 | ..oooovvrnnns 43313 | oo 42,231 2,960 2,960 | oo | s 45,191 [ oo [ 33,261 | ...... 33,261 | .ooooo. 5,243 | 04/26/2036| 1AM.....
Reinsurance Intercompany
47232V DL 3 |JMAC 2009-R4 16A4 SUB SSUP 6.00 04/26/36........ | ..... 08/31/2012Balance | | e 58,316 | ..ccoonee. 116,509 | ..vvvvrenes 32,207 | o 27,690 | ..oovvoerieriiens | e (21) (VXD SR 27,669 | ..ovencrrvinns | o 30,647 | ...... 30,647 | ........ 5,243 | 04/26/2036( 1AM.....
Reinsurance Intercompany
47232V DM 1 |JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 08/31/2012Balance | | e 75,257 | ovverrnnn 219,311 | oo 41,584 | o 34,713 ) (1)) ST IR 34710 [ [ e 40,548 | ... 40,548 | ........ 9,869 |04/26/2036| 6FE......
47232V DW  9|JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 07/26/2012| MBS Paydown 0.277697481....... 5,267 5,267 | oo 5,267 | ... 5,267 . (V1 PO ISP 5,267 | covoereneennnes | e | e (V] IO 184 | 07/26/2036| 1FM.....
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 08/26/2012| MBS Paydown 0.27236308......... 3,693 3,693 | o 3,693 | ... 3,693 . (V1 PRI ISP 3,693 | oo | e | e (V1 I 148 | 07/26/2036| 1FM.....
Reinsurance Intercompany
47232V DW  9|JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 08/31/2012(Balance | | e 187,108 | ............ 188,560 | .....cco.ce. 188,560 | ....ooeue. 188,560 . (U1 SOOI ISP 188,560 | ..oovveerrveres | e (1,452) | ....... (1,452) | ........ 8,484 | 07/26/2036| 1FM.....
Reinsurance Intercompany
47232V DX 7 |JMAC 2009-R4 19A2 SUB SSUP 6.00 07/26/36........ | ..... 08/31/2012[Balance | | e 133,731 | oo 197,803 | ..coovvenee 166,243 | ..oovcveenee 166,581 | oo | v 3,141 3141 | e | e 169,722 | oo | v (35,991) | ..... (35,991) | ........ 8,900 |07/26/2036| 1FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 07/26/2012| Pass-Through Loss 1,880 | s 1,813 (5) (5) [ cernrrerrmerine [ e [ v | e | e (V] IO 66 | 07/26/2036| 6FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 08/26/2012| Pass-Through Los: 2,008 | oo 2,024 7 (4] ST IFUTUIRIURINN FURIORORTUIPIN DUVSTURPOURPIORTREN ISP (V1 IO 84 107/26/2036| 6FM.....
Reinsurance Intercompany
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 08/31/2012|Balance | | e 29,432 | v 86,976 | ............83,802 | ..o 18,683 | oo [ (316) (X15))) TR IS 20,902 | ..o | e 8,530 07/26/2036| 6FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 07/26/2012{ MBS Paydown 0.269210507....... | c.eovereererereveneres | v 14219 | 14,219 19 19 01/26/2036( 1FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 08/26/2012 MBS Paydown 0.233606189....... 7121 J121 43 43 01/26/2036| 1FM.....
Reinsurance Intercompany
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... | ..... 08/31/2012|Balance | | e 48,717 | oo 46,721 | oo 46,721 | oo 46,559 279 P4 N (RN RN 46,721 | v [ e ()] [— (5) [ covere 2,015 | 01/26/2036| 1FM.....
Reinsurance Intercompany
47232V ER  9|JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36........ | ..... 08/31/2012|Balance | | 177,804 | ............ 180,000 | ..ccovvnee 180,000 | ..ccvveneee 180,000 . (V1 ORI ISV 180,000 | ..oveuveirrvire | v (2,196) | ....... (2,196) | ........ 7,763 |01/26/2036| 1FM.....
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¢} 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)
Reinsurance Intercompany
47232V ES 7 |JMAC 2009-R4 23A3 SUB SSUP 5.75 01/26/36........ | ..... 08/31/2012|Balance | | e 84,762 | ..ooevornvn. 90,000 | ..coooverecnd 90,000 | .vvverneene 90,000 . (VN OO ISP 90,000 | ..ooverrcvrrirerne [ e (5,238) | ....... (5,238) | ..oovee 3,881 |01/26/2036| 1FM.....
Reinsurance Intercompany
47232V ET  5|JMAC 2009-R4 23A4 SUB SSUP 5.75 01/26/36........ | ..... 08/31/2012|Balance | | e 82,639 | oo 90,000 | .coovvrrrnee 90,000 | ..vvvernene 89,883 [ ..o | v (31) [C<H 1] TR R 89,852 | ..oovvocviirine [ e (7,212) | ....... (7,212) | .oovee 3,881 |01/26/2036| 1FM.....
Reinsurance Intercompany
47232V EU 2 |JMAC 2009-R4 23A5 SUB SSUP 5.75 1/26/36.......... | ..... 08/31/2012[Balance | | e 67,552 | ovrvrrnenn 90,000 | .ovvvverennd 90,000 | voverrrrenn 89,915 | v | s (23) (24| ST S 89,892 | ..ovvvevriieinn | (22,340) | ..... (22,340) | ........ 3,881 | 01/26/2036| 2FM.....
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 07/26/2012| Pass-Through Loss 2,379 | e 2,359 SO PPN ISR (24) (24) [ v e | e | e | e (V] IS 80 | 01/26/2036| 1FM.....
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 08/26/2012| Pass-Through Loss 3501 | oo 3,471 cor e | s (36) (BB) [ cevererererreins [ e | e | e | e (V] IO 134 | 01/26/2036| 1FM.....
Reinsurance Intercompany
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 08/31/2012(Balance | | v 116,481 | coovvennee 289,565 | ............ 287,049 | ..ccooenene 114,574 | oo | v (2,974) (VR TL R 118,004 | .oovvvvvrnc | s (1,522) | ....... (1,522) | ...... 12,487 {01/26/2036( 1FM.....
47232V FF 4 |JMAC 2009-R4 26A1 SEQ SSNR 5.75 01/26/36....... | ..... 08/26/2012 MBS Paydown 0.778932733....... | covvevrmrrneivnrnines | oervnvinnnnns 38134 | oo 38,134 | oo 38,546 | oo 36,993 943 943 | s | s 38,134 | s e | e ([ 1,462 | 01/26/2036( 1FM.....
Reinsurance Intercompany
47232V FF 4 |JMAC 2009-R4 26A1 SEQ SSNR 5.75 01/26/36....... | ..... 08/31/2012|Balance | [ 133,210 | oo 134,366 | ..coovouee 135816 | .oovvvennee 130,346 | .oovvveerireriens | v 171 | | v, A T OO ISR 131,859 | oo | v 1,351 | o 1,351 | v 5,795 |01/26/2036| 1FM.....
Reinsurance Intercompany
47232V FG 2 |JMAC 2009-R4 26A2 SUB SSUP 5.75 1/26/36.......... | ..... 08/31/2012|Balance | | e 597,650 | ..ooonee. 621,000 | ......c... 621,000 | ...ccoonce 615,778 447 4T | e | e 616,225 | ..coovrencrnns | ceene (18,574) | ..... (18,574) | ...... 26,781 |01/26/2036| 1FM.....
Reinsurance Intercompany
47232V FH 0 |JMAC 2009-R4 26A3 SUB SSUP 5.75 01/26/36... 08/31/2012| Balance ....654,301 ..690,000 (99) 689,523 | ..o | e (35,222) | ..... (35,222) | ...... 29,756 | 01/26/2036| 2FM.....
Reinsurance Intercompany
47232V FJ 6 |JMAC 2009-R4 26A4 MEZ SSUP 5.75 1/26/36.... 08/31/2012| Balance 128,801 | .overeern 241,500 | oo 241,500 | oooiin59,540 | o | s (5,312) | cvvvvereercrines [ s (5,312) [ cooverrrrennne 254,228 | | e 74572 | ... 74572 | ...... 10,415 |01/26/2036( 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36 .1 07/26/2012| MBS Paydown 0.300328309.. ..21,331 18 18 .21,331 06/26/2036( 1FM.....
47232V FK 3| JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36 .| 08/26/2012| MBS Paydown 0.283987747.. ..21,331 ..21,331 (42) .21,331 06/26/2036| 1FM.....
Reinsurance Intercompany
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 08/31/2012[Balance | | e 370,534 | ............ 370,720 | .covvrnee. 370,720 | oo 368,811 [ .o | v (326) [RY25) ) [N IS 367,717 | oo | s 2817 | e 2,817 | ... 12,828 |06/26/2036( 1FM.....
Reinsurance Intercompany
47232V FL  1|JMAC 2009-R4 27A2 SUB SSUP CSTR 06/36......... | ..... 08/31/2012[Balance | | e 137,837 | oo 139,243 | ..o 60,799 | oo 91,430 | oo | e 11,180 [ [ e 11,180 | v | v 102,610 | coovvvvcrvrne | e 35,226 | ... 35226 | ........ 4,818 | 06/26/2036| 1FM.....
Reinsurance Intercompany
47232V FM 9 |JMAC 2009-R4 27A3 SUB SSUP CSTR 06/36.......... | ..... 08/31/2012|Balance | | e 167,301 | coovvrerns 174,054 | ..oooonnn 48513 | oo 80,541 | oo | s 13,387 [ .o | i 13,387 | oveeveeeriens | cerveriienns 93,929 | ..o [ e 73,372 | ... 73,372 | ... 6,023 | 06/26/2036( 1FM.....
Reinsurance Intercompany
47232V FN 7 |JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 08/31/2012|Balance | | e 116,081 | cocovvvrne 121,838 | oo 22,740 | oo, 37,995 | ..o | e 7192 | s | s A1 72 ISR ISR 45,187 | oo | o 70,894 | ... 70,894 | ....... 4,216 | 06/26/2036| 1FM.....
Reinsurance Intercompany
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... |..... 08/31/2012[Balance | | e 113,380 | .ovverenee 116,801 | oo 116,801 | oo 115,285 406 LV R ISR 115,420 | o | s (2,040) | ....... (2,040) | ........ 5,607 |03/26/2036| 1FM.....
Reinsurance Intercompany
47232V GJ  5|JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36.......... | ..... 08/31/2012(Balance | | e 251,482 | ...ccco.uce. 285440 | ............ 285,440 | ............ 284,610 [ ..covvverrerrees | v (41) (G [T I 284,569 | ...cocovrivirres | e (33,086)| .... (33,086) | ...... 13,703 |03/26/2036( 4FM.....
Reinsurance Intercompany
47232V GK 2 |JMAC 2009-R4 32A3 SUB SSUP 6.50 3/26/36.......... | ..... 08/31/2012[Balance | | e 109,567 | .ovvvinnee 142,720 | oovvvernnd 92,731 | v 106,843 2,437 2437 | o | i 74,929 | oo | e 34,638 | ... 34,638 | ... 6,851 | 03/26/2036| 1FM.....
Reinsurance Intercompany
47232V GL 0 |JMAC 2009-R4 32A4 SUB SSUP 6.50 3/26/36.......... | ..... 08/31/2012|Balance | | e 66,763 | ..ccoonee. 142,720 | covvoenn 43,054 | oo 46,549 | ..o | i (89) (89) [ ceveerevineiee | v 46,460 | ...oocoovrnvrnns | o 20,303 | ...... 20,303 | ........ 6,851 | 03/26/2036( 1FM.....
Reinsurance Intercompany
47232V GM 8 |JMAC 2009-R4 32A5 SUB SSUP 6.50 03/26/36........ | ..... 08/31/2012|Balance | | e 53,410 | oovevneen. 142,720 | covvorenns 33,525 | oo 23,984 | ..o [ e (522) (17,274} ISR ISV 23,462 | ..oooovvivins | e 29,948 | ...... 29,948 | ... 6,851 |03/26/2036| 1FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 07/26/2012| Pass-Through Loss 2,446 515 . 0 [ e | e | e [ | (VN IO 107 | 03/26/2036| 4FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 08/26/2012| Pass-Through Loss 678 143 . 0 [ e | e | e [ | (V] ISR 33 | 03/26/2036| 4FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 09/26/2012| Pass-Through Los: 1,208 254 . 0 | e | e | e | o | (V] IO 59 | 03/26/2036| 4FM.....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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Reinsurance Intercompany
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 09/26/2012[Balance | | e 36,698 | ....cco.... 139,662 | ...oovvvnvne 29,380 | .ovvrernene 14,193 . (VN OO ISP 14,193 | e | e 22,505 | ... 22,505 | ........ 6,809 |03/01/2021|4FM.....
Reinsurance Intercompany
475070 AD O |JEFFERSON-PILOT 4.75 01-30-14 NC.......ccccvvvuecrs [ e 08/31/2012[Balance | | o 1,566,586 | ......... 1,500,000 | ......... 1,405,950 | ......... TATEA37 | oo | e 7,538 [ oo [ e 7,538 | oo | v 1,482,975 | oo | s 83,611 | ...... 83,611 | ...... 77,188 | 01/30/2014| 2FE......
Reinsurance Intercompany
481165 AJ  7[JOY GLOBAL INC 5.125 10/15/2021.........cevevermrreces [ enee 08/31/2012[Balance | | o 1,100,065 | ......... 1,000,000 | ......... 1,012,420 | ......... 1,012,200 | oo | e (655) ((C1555) ) [ I 1,011,553 | oo | v 88,512 | ... 88,512 | ...... 45,413 | 10/15/2021| 2FE......
Reinsurance Intercompany
48124W  AA  7|JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51... | ..... 08/31/2012[Balance | | o 1,141,250 | ......... 1,000,000 | ... 862,188 | ..o 896,345 | ...ovvvvrervins | i 10,978 [ .o | v 10,978 | oo | v 907,323 [ .oovvrveriries | e 233,927 |..... 233,927 | ...... 37,870 | 03/18/2051| 1FE......
Reinsurance Intercompany
48124X  AA  5|JPMCC 2009-RR2 GEA SEQ 12/17/2049.........cocoovvee | o 08/31/2012[Balance | | o 1,125,300 | ......... 1,000,000 | ............ 903,574 | ... 928,569 | ...ovvcrireriiens | e 8,557 8,557 | oo | e 937,126 | .ovveerecinns [ 188,174 | ..... 188,174 | ...... 41,573 | 12/17/2049| 1FE......
Reinsurance Intercompany
48124X AC  1|JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050......... |..... 08/31/2012[Balance | | o 1,138,000 | ......... 1,000,000 | ............ 915,000 | ............ 934,785 | ..o | e 6,783 [ .o [ v 6,783 | oo | e 941,568 | ..covvvcrvrres | e 196,432 |..... 196,432 | ...... 43,312 | 06/17/2050| 1FE......
Reinsurance Intercompany
485134 BL  3|KANSAS CITY P&L 2009A 7.15 04/01/2019.......ccoce. | oo 08/31/2012| Balance 3,864,680 3,000,000 2,996,760 | ......... 2,997,500 180 180 2,997,680 | ..oovervrinrens [ e 867,000 |..... 867,000 |..... 196,625 | 04/01/2019| 2AM......
Reinsurance Intercompany
49327X  AA 8 |KEY BANKNA 4.9509/15/2015.......cccoovverevvvireinns | e 08/31/2012[Balance | | o 2,163,598 | ........ 2,000,000 | ......... 1,915,740 | ......... 1,963,002 [ ...coovvvevrrvcrn | v 6,111 6,111 | o | v 1,969,113 | oo | e 194,485 | ..... 194,485 | ... 95,150 | 09/15/2015| 2FE......
52521V AE 2 |LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037...........c... | veue. 07/25/2012{ MBS Paydown 0.581899753....... | ..ocovvneirervrrires | vvereinns 294,838 | ....occeenn 294,838 | ............ 191,645 | ... 240,045 | ..o | e 49,201 | oo | e 49,201 [ oo | e 294,838 | ..o | s | e (0] I 871 | 06/25/2037| 1FE......
52521V AE 2 |LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037.........cccco. | vouee 08/25/2012 MBS Paydown 0.533446184....... | ..ocovneirervnvcres | overniiens 242,268 | ............ 242,268 | ............ 157,474 | oo 197,245 | oo | s 40,363 | oo | e 40,363 [ oo | e 242,268 | ..o | s | e (1[N 826 | 06/25/2037| 1FE......
Reinsurance Intercompany
52521V AE 2 |LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037.........ccco. | vouee 08/31/2012[Balance | | v 2,537,871 | ..ccooue 2,667,231 | ......... 1,733,700 | ......... 2,171,553 | oo | e 106,117 | oo | v 106,117 2,252,242 | oo | e 285,630 |..... 285,630 | ........ 9,311 |06/25/2037| 1FE......
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 07/25/2012{ MBS Paydown 0.288658074....... | ..ccccovrvrverevenires | vvvivrirnnnne 10,104 | oo 10,104 | oo 7402 | oo 7,395 223 223 | s | e 10,104 | oo | e [ e (11 I 31 [12/25/2035| 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 08/25/2012| MBS Paydown 0.28548273......... 9,526 9,526 | .o 6,978 | ..... 6,972 240 240 | e [ e 9,526 | v [ e | e (1 [ I 34 [12/25/2035| 1FM.....
Reinsurance Intercompany
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 08/31/2012 Balance 633,772 | oo 856,448 | ........... 627,348 | ........... 626,796 | ...ocooverrrerriies | e 21,800 | oo | e 21,800 [ oo [ v 635,079 [ .ovovvrvervrree | o (1,307) | ... (1,307) | oo 3,109 |12/25/2035| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 07/25/2012 MBS Paydown 0.428507161....... | c.oevveneerervnncres | vveeiiens 116,076 | oo 116,076 | ..oooovennnnd 98,664 | ...covvvne. 99,799 | oo | e 11,355 [ .o | e 11,355 | oo | v 116,076 | cooveeviecins | e | v 0 [ e 3,930 |07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 08/25/2012 MBS Paydown 0.427896601....... 2,442 2442 | 2,076 | ..... 2,100 23 23 [ | e 2442 | e | | e (01 I 94 |07/25/2047| 1FM.....
Reinsurance Intercompany
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 08/31/2012|Balance | | e 1,763,670 | ......... 1,711,586 | ......... 1,454,848 | ......... 1471583 | oo | v 17,005 [ .o | e 17,005 | oo | s 1,470,397 | oo [ 293,273 |..... 293,273 | ...... 66,179 |07/25/2047| 1FM.....
Reinsurance Intercompany
532457 BE 7 |ELILILLY & CO 4.20 03/06/2014...........ccocovvvevrvrreres | e 08/31/2012[Balance | | e 527,674 | covveenne 500,000 | ............ 499,775 | oo 499,896 31 K [ TR ISR 499,927 | oo | s 27,747 | ... 27,747 | ... 20,708 | 03/06/2014| 1FE......
Reinsurance Intercompany
576434 HM 9 |MALT 2003-7 7A4 5.75 11/25/2033.......c.covvovvrrererenns | e 08/31/2012[Balance | | e 2,158,384 | ......... 2,086,000 | ......... 2,093,171 | ......... 2,083,557 | .cooeevrcriecins | i (991) (1) PO IS 2,082,566 | ...ocvoerierinn | e 75819 | ... 75,819 | ... 89,959 | 11/25/2033| 1FM.....
Reinsurance Intercompany
57643M LZ 5|MASTR 2006-1 1A35 05/25/36.. 08/31/2012| Balance ....962,500 1,000,000 ....978,906 ..928,367 926,869 | ..o | s 35,631 | ...... 35,631 | ...... 43,125 | 05/25/2036( 1FM.....
Reinsurance Intercompany
59156R AH 1 |METLIFE INC 5.50 06/15/2014.........coovevmvverermrrierns | e 08/31/2012[Balance | | o 1,077,079 | ......... 1,000,000 | ......... 1,016,840 | ......... 1,006,190 | ..ooovorervvrires | v (1,607) | cvooveeererreeees | v (1,607) | cooveeeeerne | e 1,004,583 | ..oovvvieee | s 72,495 | ... 72,495 | ... 39,111 | 06/15/2014| 1FE......
59549P 6 | MID-STATE TR 4A ABS 8.33 4/1/2030.........coovvreree | o 07/01/2012 MBS Paydown 0.075326111....... 1,777 ATTT | s 1,786 | v 1,786 (2) (2) [ cevereremireirens | e TTT | v | e | v (1 [ I 74 104/01/2030| 3AM.....
Reinsurance Intercompany
59549P 6 | MID-STATE TR 4A ABS 8.33 4/1/2030.........ccoovvvreree | vonee 08/31/2012[Balance | | e 39,570 | wovveeriren 37,663 | .o 37,851 | oo 37,851 | o | e (52) (52) | cvvererereerenes | v 37,816 | o | v 1,754 | ... 1,754 | ........ 2,092 | 04/01/2030| 3AM......
Reinsurance Intercompany
617446 V7 1|MORGAN STANLEY SER F 6.25 08/28/2017 MTN... | ..... 08/31/2012[Balance | | o 1,084,015 | ......... 1,000,000 | ............ 835,000 | ............ 881,208 | ..cooveveieies | e 11,098 | .o | e 11,098 | oo | v 892,306 | ..coovrervries | e 191,710 | ..... 191,710 | ... 63,021 | 08/28/2017| 1FE......
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Reinsurance Intercompany
617451 CL  1|MSC 2005-HQ7 A4 SEQ CSTR 11/14/42........occovveeee | e 08/31/2012[Balance | | 202,790,843 | ........2,500,000 | .........2,410,352 | ........2,458,389 | .....cooovirins | v 7,569 [ oo | v 7,569 | oo e 324,884 11/14/2042| 1FM.....
61746W H2 9 |MSC 2003-T11 A4 SEQ 5.15 6/13/2041.........cccoevree | e 07/13/2012| MBS Paydown 0.953775324.. 41 41 06/13/2041| 1FM.....
61746W H2  9|MSC 2003-T11 A4 SEQ 5.15 6/13/2041........ccovveveees | vonee 08/13/2012| MBS Paydown 0.941518205 34 34 06/13/2041( 1FM.....
Reinsurance Intercompany
61746W H2  9|MSC 2003-T11 A4 SEQ 5.15 6/13/2041.........cccoevree | e 08/31/2012|Balance | | e 1,939,528 | ......... 1,883,036 | ......... 1,851,260 | ......... 1,874,708 2,887 2,887 | oo | v 1,877,248 | oo | 62,279 | ... 62,279 | ...... 73,188 |06/13/2041| 1FM.....
Reinsurance Intercompany
62888X AB 0 |NGN 2010-C1 A2 SUB 2.90 10/29/2020...........cocceuurs | 08/31/2012|Balance | | e 1,069,063 | ......... 1,000,000 | ............ 997,450 | ..ccovuend 997,857 224 Y2/ O R 998,081 [ ..covvevvrvrnns | e 70,982 | ... 70,982 | ... 19,656 |10/29/2020| 1FE......
Reinsurance Intercompany
636180 BK 6 |NATL FUEL GAS 4.90 12/01/2021........ovvevvrrerernres | eene 08/31/2012|Balance | | e 1,091,985 | ......... 1,000,000 | ....ccooeee 998,670 | ....covnee 998,679 70 F(O I T IS 998,749 | ..cvvvvvernns | o 93,236 | ...... 93,236 | ...... 36,750 |12/01/2021| 2FE......
Reinsurance Intercompany
638612 AG 6 |NATIONWIDE FIN 5.625 02/13/2015........ccvevvrernrnns | coeee 08/31/2012|Balance | | e 2,118,408 | ......... 2,000,000 | ......... 1,979,000 | ......... 1,992,904 | ..o | v TA14 | e | s TA14 | e | s 1,994,317 | oo | e 124,090 |..... 124,090 |..... 118,125 | 02/13/2015| 2FE......
Reinsurance Intercompany
650119 AA  8|NEW YORK UNIV 2009 5.236 07/01/2032..........couuve | oene 08/31/2012|Balance | | e 1,166,007 | ......... 1,000,000 | ............ 975,230 | coovvrenee 977,776 834 834 [ i [ e 978,610 | ..cvvevvvcrres [ e 187,397 |..... 187,397 | ...... 61,087 | 07/01/2032| 1FE......
Reinsurance Intercompany
65504L AC 1 |NOBLE HLDG INTL 4.90 08/01/2020 R..|08/31/2012|Balance | 1,113,146 1,000,000 ..997,573 154 154 e 115,419 |.... 115419 | ...... 53,083 |08/01/2020| 2FE......
659421 AD 3 |NORTH FORK BANCP 5.87508/15/2012.........ccoc0e | e 08/15/2012 Maturity 100.0 .1,000,000 ,000,000 ,005,207 | oo | e (5,207) (5,207) .58,750 | 08/15/2012| 2FE......
67089B AA 7 |OHAIN 2011-1A A CLO FLT 4/20/2021.........covvcverre | eene 09/01/2012| Intercompany t0 GALIC........ccc.. | vovvrverireriniiinnens .1,001,875 1,000,000 0 04/20/2012| 1FE......
Reinsurance Intercompany
67740Q AG 1| OHIO NAT FINAN 6.625 05/01/2031. 08/31/2012 Balance 1,153,274 1,000,000 ..996,980 53 53 e 156,241 | ..... 156,241 | ...... 55,208 | 05/01/2031| 2FE......
Reinsurance Intercompany
679574 AG  8|OLD DOMIN ELEC 6.21 B 12/01/2028..........cocoovuverne | ceene 08/31/2012|Balance | | e 1,267,587 | ......... 1,062,500 | ........ 1,062,500 | ......... 1,062,471 [ .o | e 2 Y2 ISR IS 1,062,473 | oo | e 205,113 |..... 205,113 | ...... 49,486 |12/01/2028| 1FE......
Reinsurance Intercompany
679574 AH 6 |OLD DOMIN ELEC 5.676 12/01/28.........occconvvervvrrneres | coene 08/31/2012|Balance | | e 819,207 | ..ovvvvnee 708,324 | ............ 708,324 | ............ 708,280 | ..ovvecvrcrienes | cevverrreeriens 3 I (RO S 708,283 | ..cvovrecrires [ e 110,925 |..... 110,925 | ...... 30,153 |12/01/2028| 1FE......
Reinsurance Intercompany
693476 AT 0 |PNC FUNDING CORP 5.25 11/15/2015........ccocoovures | coene 08/31/2012|Balance | | e 1,671,017 | ......... 1,500,000 | ......... 1,468,380 | ......... 1,486,983 2,053 2,053 | oo | i 1,489,036 | ..ccovvvrvvrrens | e 181,981 |..... 181,981 | ...... 62,563 | 11/15/2015| 2FE......
Reinsurance Intercompany
69352 AL 1|PPL ENERGY SUPPLY 6.50 05/01/18........ccccovuvuruune | o 08/31/2012|Balance | | e 1,181,594 | ........ 1,000,000 | .....c...... 996,610 | .....c...c.. 997,748 196 LI [N IO 997,944 | .coovivines [ 183,650 |..... 183,650 | ...... 54,167 |05/01/2018| 2FE......
Reinsurance Intercompany
698455 AB 8| PANHANDLE EASTERN 7.00 06/15/2018... 08/31/2012| Balance .1,196,864 1,000,000 ....997,150 ..997,953 172 172 ...998,125 e 198,739 |..... 198,739 | ...... 49,778 | 06/15/2018| 2FE......
Reinsurance Intercompany
705006 AB 0 |PEARSON PLC 5.70 06/01/2014.......ccocovverereririneinns R..|08/31/2012|Balance | | e 1,067,546 | ......... 1,000,000 | ....ccooeee 997,870 | ..oovvvene 999,375 164 L7/ N IO 999,539 [ ..vvvreerernns [ e 68,007 | ...... 68,007 | ...... 42,750 |06/01/2014| 2FE......
Reinsurance Intercompany
708130 AB  5|JC PENNEY CORP 5.75 02/15/2018.........ccovvvmererns | coeee 08/31/2012|Balance | | v 932,500 | ......... 1,000,000 | ...coveveee 896,820 | ............ 926,855 | ....cvvcriririens | e 6,501 6,501 | oo | e 933,355 | ..ucverirenies | s (855) | evevuen (855)] ...... 60,056 | 02/15/2018| 3FE......
Reinsurance Intercompany
713448 BN 7 |PEPSICO INC 4.50 01/15/20.........ccovvemerererrerrrerres | e 08/31/2012| Balance 2,323,613 | ......... 2,000,000 | ......... 1,993,300 | ......... 1,994,392 392 392 | s | e 1,994,784 | ..o | e 328,829 |..... 328,829 |..... 101,500 | 01/15/2020| 1FE......
Reinsurance Intercompany
72650R AT  9|PLAINS ALL AMER PIPELINE 6.50 05/01/2018........ | ..... 08/31/2012|Balance | | e 2,449,444 | ... 2,000,000 | ........ 1,505,000 | ......... 1,620,240 [ ...covvvovvenrs | v 29,236 29,236 | ..ovvrrerrers | e 1,649,475 | oo | e 799,969 |..... 799,969 |..... 108,333 | 05/01/2018| 2FE......
Reinsurance Intercompany
74254P  AK 8 |PRINCIPAL LIFE MTN 5.10 04/15/2014... 08/31/2012| Balance .1,067,872 1,000,000 ....994,280 ..998,423 441 441 1.998,863 | ...oovviriiians | 69,008 | ... 69,008 | ...... 44,767 |04/15/2014| 1FE......
Reinsurance Intercompany
743674 AR 4 |PROTECTIVE LIFE 4.30 06/01/2013.......cccvrvvvverinns | v 08/31/2012|Balance | | e 3,075,937 | ......... 3,000,000 | ....... 2,809,540 | ......... 2,965,272 | .ocvovvirirenines | v 16,058 [ .ovvvvveeerinne | v 16,058 2,981,330 | .coocrvnrici | e 94,606 | ...... 94,606 | ...... 96,750 | 06/01/2013| 2FE......
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Reinsurance Intercompany
74432Q  AD  7|PRUDENTIAL FIN MTNB 4.75 04/01/2014........cccvee | vovne 08/31/2012[Balance | | o 1,054,027 | ......... 1,000,000 | ............ 954,050 | ....cvvnee 975,022 . (V1 RO IS 975,022 | ..cvvrvvvrernne | o 79,005 | ... 79,005 | ...... 43,542 | 04/01/2014| 2FE......
Reinsurance Intercompany
74834L AM 2| QUEST DIAGNOSTIC 6.40 07/01/2017......coovevvvcns | o 08/31/2012[Balance | | o 1,194,856 | ......... 1,000,000 | ............ 997,860 | ............ 998,677 137 LT [ IR 998,814 | ..oovvvervrres | e 196,042 |..... 196,042 | ...... 74,667 | 07/01/2017| 2FE......
Reinsurance Intercompany
749271 AA 0 |RBSCF 2009-RR1 CSA SEQ CSTR SSNR 9/17/39... | ..... 08/31/2012|Balance | | e 3,170,625 | ......... 3,000,000 | ......... 2,829,852 | ......... 2,921,455 | oo | v 28,081 28,081 2,949,536 | ...cocovvrinnin [ e 221,089 |..... 221,089 |..... 117,524 | 09/17/2039| 1FE......
Reinsurance Intercompany
74928H AB  2|RBSCF 2010-RR3 CSCB SUB 5.467 09/16/2039...... | ..... 08/31/2012|Balance | | e 1,030,938 | ......... 1,000,000 | ............ 934,688 | ........... 937,514 | oo | e 7,609 [ .o | e 7,609 | oo | v 945,124 | .o | v 85,814 | ...... 85,814 | ...... 41,002 | 09/16/2039| 1FE......
Reinsurance Intercompany
74930A AA  5|RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49... | ..... 08/31/2012[Balance | | o 1,168,125 | ......... 1,000,000 | ......... 1,080,000 | ......... 1,077,120 [ .o | s (8,808) LR 0L:) N 1,068,312 | .oovvicienns | s 99,813 | ...... 99,813 | ...... 40,694 | 12/16/2049| 1FE......
Reinsurance Intercompany
T4930A BE 6 |RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/40...... | ..... 08/31/2012[Balance | | o 1,135,000 | ......... 1,000,000 | ......... 1,063,594 | ......... 1,055,027 | .oooveiveinires | v (6,344) | oo | v (6,344) | ..o | e 1,048,684 | ..o | o 86,316 | ...... 86,316 | ...... 42,712 | 09/16/2040 1FE......
Reinsurance Intercompany
751028 AF 8 |RALCORP HOLDINGS 4.95 08/15/20.........cccooururenns | o 08/31/2012[Balance | | o 1,066,615 | ......... 1,000,000 | ............ 998,400 | ............ 998,613 87 L A T ISR 998,701 | .eovvvrverrvrrne | o 67,914 | ... 67,914 | ...... 51,700 | 08/15/2020| 2FE......
Reinsurance Intercompany
759351 AF 6 |REINSURANCE GRP 5.625 03/15/2017.......c.ccoovvve | vonne 08/31/2012[Balance | | o 3,353,205 | ......... 3,000,000 | ......... 2,972,610 | ........ 2,983,874 | ..o | e 1,807 [ | v 1,807 2,985,681 | ...ccvvvrierens [ e 367,524 |..... 367,524 |..... 162,188 | 03/15/2017| 2FE......
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35..........cocovureene | o 07/25/2012 MBS Paydown 0.398751149....... 658 658 604 | .o 808 | .eoverreerires | e 0 0 B58 | oo [ | e (1 I 23 [10/25/2035| 1FM.....
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35..........cccooveveee | e 07/25/2012| Pass-Through Loss 389 358 UV TOUPPUORTON ISR 0 0 [ e e | e [ | e (1 [ I 14 {10/25/2035( 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35.........cocovurevns | o 08/25/2012 MBS Paydown 0.389842364....... 9,655 9,655 | .o 8,870 | i 10,315 [ .o KT IR ISR 9,655 10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35........coocovurevrs | o 08/25/2012| Pass-Through Los: .3,708 3 10/25/2035| 1FM.....
Reinsurance Intercompany
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35.........cocorvrevns | v 08/31/2012[Balance | | e 502,897 | ...cocouue. 584,764 | ............ 537,251 151 151 [ e | e 451,532 10/25/2035| 1FM.....
761110 U5 1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.. 07/25/2012| MBS Paydown 0.440676871 2,251 ...2,303 ..2,251 03/25/2033| 1FM.....
76111 U5 1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.. 08/25/2012 MBS Paydown 0.394508413 ...92,337 94,472 ..92,337 03/25/2033( 1FM.....
Reinsurance Intercompany
76111 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033..........cccocoees | oo 08/31/2012[Balance | | e 818,744 | ............ 789,017 | .oveeee. 807,263 | ............ 801,672 380 380 | e | e 801,286 | ..cvvvvererine | e 17,458 | ...... 17,458 | ... 34,026 | 03/25/2033( 1FM.....
Reinsurance Intercompany
767201 AC  0|RIO TINTO FINANCE 6.50 07/15/2018.................... R..|08/31/2012|Balance | | e 2,495,875 | ......... 2,000,000 | ......... 1,982,620 | ......... 1,987,534 | .o | e 1,044 | | v, 1,044 | | s 1,988,578 | ...ovvrvie [ 507,297 |..... 507,297 |..... 146,611 | 07/15/2018| 1FE......
Reinsurance Intercompany
771196 AS  1|ROCHE HLDGS INC 6.00 03/01/2019.......ccccoevvvmriine | v 08/31/2012 Balance 632,784 | ..o 500,000 | ....cooue.. 492,140 | ... 493,918 459 459 | e | e 494,377 | oo | e 138,407 |..... 138,407 | ...... 30,000 |03/01/2019| 1FE......
Reinsurance Intercompany
780097 AL 5|ROYAL BK SCOTLND 5.00 10/01/2014................... R.. |08/31/2012|Balance | [ e 1,012,267 | ......... 1,000,000 | ............ 963,080 | ...ocvvne 988,731 2,580 2,580 | oo | e 991,310 [ .ocvevreveinns | o 20,956 | ...... 20,956 | ...... 45,833 | 10/01/2014| 3FE......
Reinsurance Intercompany
78442F AG 3| SLM CORP MTNA 5.375 01/15/2013.........ocvvverrrnis | cerne 08/31/2012| Balance 1,015,771 1,000,000 ....999,290 ..999,778 . 0 . 999,778 | oo | s 15,993 | ...... 15,993 | ...... 60,618 | 01/15/2013| 2FE......
Reinsurance Intercompany
80851Q DA 9| SCHWAB CHARLES MTN 6.375 09/01/2017............ | ..... 08/31/2012[Balance | | o 1,204,834 | ........ 1,000,000 | ............ 997,190 | ..ovvvrnee 993,881 609 (510 POURRY [PR 994,490 | ...coovvvvrernes [ eenn 210,344 |..... 210,344 | ...... 63,750 | 09/01/2017| 1FE......
Reinsurance Intercompany
81013T AB  7|SCOTTISH POWER 5.375 03/15/2015..........cccvvvnee. R..|08/31/2012|Balance | | e 1,037,749 | ........ 1,000,000 | ............ 999,930 | ............ 999,969 | ..ooverriieres [ v 6 (ST U ISP 999,975 | ..ovvvvvviins | e 37,774 | ... 37,774 | ... 51,660 |03/15/2015| 2FE......
81375F CM 3| SASI 1993-7 TA6 6.25 12/25/2023...........ccrvvvvrcerrars | cerne 07/25/2012{ MBS Paydown 0.046844473....... 13 13 | e 13 | s 12 | e | s 0 0 JICTN SUUTORIONORON (UPORTURIRTOTRN ISR (0[N IO 0 | 12/25/2023| 1FM.....
81375F CM 3| SASI 1993-7 TAB 6.25 12/25/2023..........cccconvvvmrianns | o 08/25/2012| MBS Paydown 0.032890804....... 698 698 672 | o 622 73 73 698 | oo [ e | e (1 [ I 29 [12/25/2023| 1FM.....
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Reinsurance Intercompany
81375F CM 3| SASI 1993-7 TAB 6.25 12/25/2023..........coceomvvervcrrnnns | v 08/31/2012| Balance 1,653 1,645 | e 1,583 | v 1,466 28 2 [T ISR 1481 [ i | e 173 | s 173 | s 76 |12/25/2023| 1FM.....
Reinsurance Intercompany
822582 AF  9|SHELL INTLFIN 4.00 03/21/2014........cccovvvrirririnns R..|08/31/2012|Balance | | e 1,054,128 | ......... 1,000,000 | ............ 999,730 | .ovvvvenee 999,872 37 KA I IS 999,909 | ..ovvvvverrirrne [ e 54,219 | ... 54,219 | ... 37,778 |03/21/2014| 1FE......
Reinsurance Intercompany
828807 CF  2|SIMON PROP GP LP 4.375 03/01/2021.......cccourvves | e 08/31/2012[Balance | | o 2,242,285 | ......... 2,000,000 | ......... 1,992,100 | ......... 1,992,975 421 A2 [ | v 1,993,395 | .oovervrirenn [ 248,889 |..... 248,889 | ... 87,500 | 03/01/2021| 1FE......
Reinsurance Intercompany
855707 AB  1|STATE AUTO FIN 6.25 11/15/2013.......cccvvrvvvrervrrns [ e 08/31/2012[Balance | | o 1,023,957 | ......... 1,000,000 | ............ 994,860 | ............ 998,783 418 A8 [ e | e 999,201 [ .ovvvvvvrvrnns | vveree 24,756 | ... 24,756 | ...... 49,306 | 11/15/2013| 3FE......
863576 EQ 3 |SASC 2006-OW1 A4 SEQ FLT 12/25/2035.........cccoee | e 07/25/2012| MBS Paydown 0.520408477....... | ..cocvereverneereeennenns | vevereernens 34,125 | v 34,125 | oo 22,096 | ..oocoornene 22,231 | e | e 4,492 | oo | e 4492 | v | v 34,125 [ e [ | e (V] IO 92 | 12/25/2035| 1FM.....
863576 EQ 3 |SASC 2006-OW1 A4 SEQ FLT 12/25/2035.........cccoee | e 08/25/2012 MBS Paydown 0.507565639....... | ...cvererereereeinneens | veeeerinnnns 32,107 | oo 32,107 | oo 20,789 | oo 20,917 [ oo | e AATE | s [ e AAT6 | s | v 32,107 [ o [ v | e (V] IO 99 | 12/25/2035| 1FM.....
Reinsurance Intercompany
863576 EQ 3 |SASC 2006-OW1 A4 SEQ FLT 12/25/2035.........cccoee | e 08/31/2012|Balance | | e 878,723 | ......... 1,268,914 | ...ccoooue. 821,622 | ..oovevvne 826,652 | ...cvovvrreririies | e 66,530 [ ..o | e 66,530 [ ..oovereeririns [ v 839,171 | .o | e 39,552 | ... 39,552 | ........ 4,020 | 12/25/2035| 1FM.....
Reinsurance Intercompany
863667 AB 7 |STRYKER CORP 4.375 01/15/20........ccmvvevvrrenerreries | ceene 08/31/2012|Balance | | e 2,302,247 | ......... 2,000,000 | ......... 1,986,560 | ......... 1,988,751 790 790 [ v | e 1,989,541 | oo | e 312,706 |..... 312,706 | ...... 98,681 |01/15/2020| 1FE......
Reinsurance Intercompany
86722T AA  0|SUNCOR ENERGY INC 6.10 06/01/2018................. l...|08/31/2012|Balance | | e 2,450,232 | ......... 2,000,000 | ......... 2,004,180 | ......... 2,002,945 (256) (256) | evvvvevrrinens | i 2,002,689 | ...ovvvvrieninn [ e 447,544 | ... 447544 | ... 91,500 |06/01/2018| 2FE......
Reinsurance Intercompany
86787E AM 9| SUNTRUST BANKS 7.25 03/15/2018..........ccccovvveunns | e 08/31/2012|Balance | | e 1,777,516 | ......... 1,500,000 | ......... 1,490,145 | ......... 1,493,072 603 603 [ .o | s 1,493,675 | ..oovvvvriacns | 283,840 |..... 283,840 |..... 104,521 | 03/15/2018| 2FE......
Reinsurance Intercompany
87151Q AA 4| SYMETRAFINL 6.125 04/01/2016........ccovvvvrrvrrerenns | cerne 08/31/2012|Balance | | e 1,096,690 | ......... 1,000,000 | ............ 999,730 | ..ccovenee 999,888 16 LI [ IO 999,904 | ..ccoovviviiens | e 96,786 | ...... 96,786 | ...... 56,146 |04/01/2016| 2FE......
883145 AJ  3|TMCL 2011-1A A ABS 4.70 06/15/2026..............c...... R.. [07/15/2012| MBS Paydown 0.891666667....... 8,333 8,333 | ........ 8,333 | ..... 8,333 (V1 PRI ISP 8,333 | coverrerrien | e | e (V1 I 233 | 06/15/2026| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026..............cc0cnn.. R.. |08/15/2012| MBS Paydown 0.883333334....... 8,333 8,333 | s 8,333 | ..... 8,333 (V1 ORI ISP 8,333 | civerreriinees | e | e (VI IO 265 |06/15/2026 1FE......
Reinsurance Intercompany
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026.............cc0onn.. R.. | 08/31/2012| Balance 922914 | ..o 883,333 | oo 883,333 | ..o 883,332 [ ..o | e 0 (V1 ISR IS 883,332 | ..o | e 39,581 | ...... 39,581 | ...... 29,984 |06/15/2026| 1FE......
Reinsurance Intercompany
88319Q G5 6|TEXTRON FIN CORP MTNE 5.125 08/15/2014........ | ..... 08/31/2012|Balance | | e 1,054,466 | ......... 1,000,000 | ............ 995,850 | ....vvnee 998,691 316 K 0 OO R 999,007 | ..ovvvrverrerrne | e 55,459 | ...... 55,459 | ... 53,528 |08/15/2014| 2FE......
Reinsurance Intercompany
891027 AN 4| TORCHMARK CORP 6.375 06/15/2016..........ccccover | e 08/31/2012[Balance | | o 1,114,101 | ......... 1,000,000 | ......... 1,031,860 | ......... 1,017,824 (2,386) [256151C) ) SN 1,015,438 | oo | s 98,663 | ...... 98,663 | ...... 45,333 |06/15/2016| 2FE......
Reinsurance Intercompany
891520 AB 8| TOTAL CAPITAL 4.25 12/15/2021.... . | 08/31/2012| Balance 11,156,251 ..980,273 12/15/2021| 1FE......
89655Y AA 4 |TRL 2009-1A A ABS 6.657 11/16/2039. 07/16/2012| MBS Paydown 0.89453946......... 6,428 | ..o 6,428 | ............6,428 | ... 6,427 11/16/2039| 1FE......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039.........cccovveruce | oree 08/16/2012 MBS Paydown 0.8913036........... 6,472 | oo 8,472 | i 8,472 | 6,470 11/16/2039| 1FE......
Reinsurance Intercompany
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039. .1 08/31/2012| Balance .2,094,563 (238) 11/16/2039| 1FE......
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040. 07/16/2012| MBS Paydown 0.940111471....... 5,675 (1) 10/16/2040[ 1AM......
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040...........cccceverer | cevne 08/16/2012| MBS Paydown 0.937255279....... 5,712 2 10/16/2040[ 1AM......
Reinsurance Intercompany
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040...........cccoevures | cevee 08/31/2012| Balance .2,035,601 (905) 10/16/2040[ 1AM......
Reinsurance Intercompany
90333W  AC  2|US BANK NA BKNT 4.80 04/15/2015........ccccveverererens | coeee 08/31/2012|Balance | | e 1,101,601 | ........ 1,000,000 | ..oovvvee 962,330 | ccocvenens 986,396 2,573 YK TN O I 988,969 | ...ovvvvvvvvrvrnns [ oo 112,632 |....112,632 | ..... 42,133 | 04/15/2015| 1FE......
Reinsurance Intercompany
904851 AA 0 |UNIONBANCAL CORP 5.25 12/16/2013......ccccoucrvee | ceene 08/31/2012|Balance | | e 1,044,762 | ......... 1,000,000 | ............ 996,370 | ..ovvvvne 999,138 284 p2: /S R 999,422 | ..cvvvvenirnns | e 45,340 | ...... 45340 | ...... 37,188 | 12/16/2013| 1FE......
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Reinsurance Intercompany
906548 CG  5|UNION ELECTRIC C 6.70 02/01/2019.......cccovvrvreee | o 08/31/2012| Balance 155 155 B 289,712 |..... 289,712 | ...... 72,583 | 02/01/2019| 1FE......
90783T 8| UNP CO 2004 TRST 04-1 5.404 07/02/2025............. | ..... 07/02/2012| Sinking Fund Redemption 100.0. | ... 21 21 | | 83,332 [ s [ [0 | 2,342 | 07/02/2025| 1FE......
Reinsurance Intercompany
90783T 8| UNP CO 2004 TRST 04-1 5.404 07/02/2025............. | ..... 08/31/2012[Balance | | o 1,390,802 | ......... 1,218,567 | ......... 1,218,567 | ......... 1,207,988 [PZRCK 1) I ISV (28,339) | cvvovervrineis | e 1,179,264 | ..o | s 211,538 |..... 211,538 | ...... 76,644 | 07/02/2025| 1FE......
Reinsurance Intercompany
92276M 3| VENTAS REALTY LP 4.25 03/01/2022..........cocovveees | vonee 08/31/2012[Balance | | o 1,068,117 | ......... 1,000,000 | ............ 992,140 | ...ccvvvee 992,140 381 381 [ [ e 992,521 | .ovvevverirnns | e 75,596 | ... 75,596 | ... 23,729 | 03/01/2022| 2FE......
Reinsurance Intercompany
92334N  AB 9| VEOLIA ENVRNMT 6.00 06/01/2018..........cocovvrrerne R.. | 08/31/2012| Balance 2,315,730 2,000,000 | ......... 1,992,400 | ......... 1,994,640 467 LY A ORI IR 1,995,107 | .ooovvevvrnens | e 320,623 |..... 320,623 | ...... 90,000 | 06/01/2018| 2FE......
Reinsurance Intercompany
92857W AF 7 |VODAFONE GROUP 5.00 12/16/2013..........ccouvvuene R..|08/31/2012|Balance | | e 1,054,172 | ......... 1,000,000 | ............ 990,830 | ..oovvene 997,882 699 699 [ oo [ e 998,581 | ..ocvvvvererrne | v 55,591 | ...... 55,591 | ... 35,417 (12/16/2013| 1FE......
Reinsurance Intercompany
92857W AK 6 |VODAFONE GROUP 5.75 03/15/2016.... R.. | 08/31/2012| Balance 1,157,620 1,000,000 ....987,820 ..993,755 889 889 . ...994,645 B 162,976 |..... 162,976 | ...... 55,264 | 03/15/2016 1FE......
Reinsurance Intercompany
929043 AG  2|VORNADORLTY LP 5.00 01/15/2022...........cocrvvrmree | o 08/31/2012[Balance | | o 1,094,237 | ......... 1,000,000 | ............ 995,460 | ........... 995,492 300 300 | oo | s 995,792 [ .covvevvrirnns | e 98,445 | ...... 98,445 | ... 36,667 | 01/15/2022| 2FE......
Reinsurance Intercompany
929160 AF 6 |VULCAN MATERIALS 6.40 11/30/2017.....c.cooevvrmrne | o 08/31/2012[Balance | | e 2,112,500 | ......... 2,000,000 | ......... 2,000,080 | ......... 2,000,092 9 (1C) ] ST I 2,000,083 | ..ovvrverienenn [ e 112,417 | ... 112,417 | ... 96,000 | 11/30/2017| 3FE......
Reinsurance Intercompany
93884P CQ  1|WASH GAS LIGHT MTND 6.49 09/27/2027.............. | ..... 08/31/2012[Balance | | o 1,875,932 | ......... 1,500,000 | ......... 1,677,675 | ......... 1,638,739 | ovoveveicres | v (3,754) | cvovecerevvreces | v (3,754) | oo | e 1,634,986 | ...ocoovrvvren [ 240,946 |..... 240,946 | ...... 93,564 | 09/27/2027| 1FE......
Reinsurance Intercompany
949746 FS  5|WELLS FARGO & CO 4.625 04/15/2014........c.coevvire | e 08/31/2012|Balance | | e 1,050,576 | ......... 1,000,000 | ............ 956,940 | ............ 988,108 | ...ovvveverrirrins | cererrinns 3,322 3,322 | v | s 991,429 | ..coovvvvernns | v 59,146 | ...... 59,146 | ...... 40,597 |04/15/2014| 1FE......
Reinsurance Intercompany
971807 AC 6 |WILMINGTON TRUST 4.875 04/15/2013.......c.ccccruver | o 08/31/2012[Balance | | o 1,014,639 | ........ 1,000,000 | .....c...... 993,210 | .ooverennd 998,892 565 565 | vverrverienis | e 999,456 [ ..covvvvrirnns | vrere 15,183 | ...... 15,183 | ...... 42,792 | 04/15/2013| 2FE......
Reinsurance Intercompany
971807 AD 4| WILMINGTON TRUST 8.50 04/02/2018 .108/31/2012|Balance | | 1,203,121 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 . (U I P 1,000,000 N 203,121 |..... 203,121 | ...... 77,917 | 04/02/2018| 2FE......
3899999. Total - Bonds - Industrial & Miscellaneous.... .....284,966,222 72,032,893 | .....259,595,015 56,489,052 ..763,926 .....258,009,911 26,956,311 |26,956,311 | 12,127,663 XXX
8399997. TOtAl - BONAS = PAM 4. ...t | seae 359,663,855 | ... 337,306,054 | ..... 325,200,022 | ..... 322,222,395 | .80 | s 721,012 | o0 721,092 | 0] 323,460,628 36,203,227 | 36,203,227 | 15,180,690 XXX
8399999. TOtA] = BONGS... vttt | anees 359,663,855 | ..... 337,306,054 | ..... 325,200,022 | ..... 322,222,395 | .ovovririnns 80 [ ... 721,012 | o0 | 00 721,092 [ iiinl0 ] il 323,460,628 | ............... 0 [36,203,227 | 36,203,227 | 15,180,690 XXX
Common Stocks - Industrial and Miscellaneous
92769L 10 1|VIRGIN MEDIAINC......ovviriirirernrirerninersnsniieies | e 08/10/2012{ BERNSTEIN........covvrrinririirenns | s 5,000.000 | ...occoue 134,668 |............ XXX ovvre | s 124,950 | .ovvvrenee. 28,450 | ....... (67,400) [ ..oovvrrrervne [ e | v (67,400) | .voovvevervne | v 39,500 | .ovoirririiinne [
92769L 10 1|VIRGIN MEDIAINC.......coovvviirireinirernierreesnienins [ e 08/14/2012{ BERNSTEIN........ccovvvvrirrnirs | v 15,000.000 | ............ 409,059 |............ XXX ovvre | v 374,850 | ..o 85,350 | ..... (202,200) | .. [V10727010) N SO ISR 118,500 | ..ovevirrirnne Lo
92769L 10 1|VIRGIN MEDIAINC......oooiririrerernrircrnineierineicies | e 08/20/2012{ BERNSTEIN........covviirnrrcirerns | v 7,500.000 | ....coouce 205,207 |...ocooee. XXX ovvre | e 187,425 | oo 42,675 | ..... (101,900) | vvveverevererererer | evrreererinnireees | cveens (101,100) | cvoovervvrrnrie | vevrerireiens 59,250 | ..oooriereririine [
92769L 10 1|VIRGIN MEDIAINC....ccovvvriireierrneieresisnrsssniinins | e 08/21/2012{ BERNSTEIN. ......cvvvrrinrircirenns | v 5,000.000 | ....cooone 138,691 |.vvvveree ) 0.9, N I 124,950 | .ovvrinen. 28,450 | ....... (67,400) [ ..voverrrernnne [ rervrinvireniens | v (Y10 ) R IS 39,500 | ..ovvirreriiinns [
92769L 10 1|VIRGIN MEDIAINC......ooviririrerernrirernisrienineneeies | e 08/22/2012{ BERNSTEIN........cvvvirrrnrrcirerns | s 5,000.000 | .....co..... 136,556 |....occeene XXX ovvore | v 124,950 | .covvvenen. 28,450 | ....... (67,400) [ ..oorvrreererns [ e | v (67,400) | oo | v 39,500 | ..oooivreririns [
92769L 10 1|VIRGIN MEDIAINC......ovviriiiirerniirerniiseirernsiieies | e 08/23/2012{ BERNSTEIN........cvvrrrinrircirerns | s 2,000.000 | ..cccoeerrn.54,390 | oo XXX | 49,980 | i 8,454 | L (26,960) [ ...ooovveerrinnie | e [ i (26,960) | ... ..15,800
92769L 10 1|VIRGIN MEDIAINC.......ccovvviirirernirerniereeenienins | e 08/13/2012| INTERSTATE 5,500.000 .(74,140) | .. (74,140) ..43,450 ..104,907 |..... 104,907
92769L 10 1|VIRGIN MEDIAINC......cooivirirerernrernriecieninereies | e 08/24/2012[ INTERSTATE.........oovvevvrirerernns | vvinee 20,000.000 | ............540,552 | .....c.c... XXXoreroer | errernni499,800 | .............84,538 | ... (269,600) | ....ovevvvererreres | e | v (269,600) | ... 158,000 B 382,552 |..... 382,552
92769L 10 1|VIRGIN MEDIAINC......ovvivviiiierrneiernrineirsrssiieies | e 08/28/2012[ INTERSTATE.......c.vvvirvririrernes | vriae 44,500.000 | .........1,209,959 | ....ccce.. XXXoriroir | w0 1,112,055 | ............234,184 | ... (599,860) | ...vovvvvererrirer | cerreirerieriesees | v (599,860) | vvvovvvrerrriire | crreirnnnn 351,550 [ .oevrreriries | s 858,409 |..... 858,409 [
92769L 10 1|VIRGIN MEDIAINC.......covirviirernrrereeecererserieies | e 08/27/2012| RAYMOND JAMES & ASSOC.... | ....... 30,000.000 | ...........811,674 | ..cccccc.. XXXoovvs | v 749,700 | ........... 126,806 | ..... (404,400) | ..oovovrerererirer | e | v (404,400) | .voovvvevvriree | v 237,000 | .oovvrerinres | e 574,674 |..... 574,674 [
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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)
9099999. Total - Common Stocks - Industrial & MiSCElIANEOUS.............cuuiiiuirieiiiiiiiiiierierisstisssseess e | eveseenes 3,789,113 | .....c..... XXX | i 3,486,105 | ............ 698,652 | ..(1,880,460) | ....ccocvurrnce 0 [ e 0 | ...(1,880,460) ‘ ............... 0 | ......... 1,102,050 ‘ ............... 0 | ..2,687,063 ‘ ..2,687,063 | ...... 11,160 | ...... XXX... | .. XXX....
Common Stocks - Parent, Subsidiaries and Affiliates
Presidential Life Insurance
38989Z ZZ 3| GALAC HOLDING COMPANY......cccoimienimeimernmninnne | e 07/31/2012| Company | .. 200,000.000 | ......... 7,044,302 | ....ccoenus XXXeivoe | o 2,713,680 | ......... 8,248,382 |....2,393,465 | ..o [ o | s 2,393,465 | ..o | o 5,744,281 | ..o, ..1,300,021 |..1,300,021 |..1,289,487 |...... XXXt [ Keverinns
9199999. Total - Common Stocks - Parent, Subsidiaries and AffIliaes.........c.uurrieriiini s | osrenes 7,044,302 | ......... PO, 2,713,680 | ......... 8,248,382 |....2,393,465 | ..o [ I 0 ... 2,393,465 | ..o 0 | e 5,744,281 | ..o 0 |..1,300,021 |..1,300,021 |..1,289,487 |...... XXX... [ XXX....
9799997 Total - Common Stocks - Part 4. e 10,833,415 |........... D3 S N 6,199,785 | ......... 8,947,034 | ...... 513,005 | .ooorrrnnad (V] I 0] .. 513,005 | .o 0] s 6,846,331 | ..o 0 [..3,987,084 |..3,987,084 |..1,300,647 |...... XXX... [.XXX....
9799999. TOtal = COMMON SEOCKS. ... vvervtreere sttt | nnins 10,833,415 [...cocee. PO I 6,199,785 | ......... 8,047,034 | ..... 513,005 | oo [ I 0| . e 513,005 0 6,846,331 0 |..3,987,084 |..3,987,084 |..1,300,647 |...... XXX... [ XXX....
9899999. Total - Preferred and COmMMON SHOCKS...........iuuiiiiiiiiici st snsessniens | aniiae 10,833,415 |....coo.... .3 SO 6,199,785 | ......... 8,947,034 | ...... 513,005 | .ooviirnnad (V1 [P 0] s 513,005 | .oooovrvrnnns 0] s 6,846,331 | ..o 0 |..3,987,084 |..3,987,084 |..1,300,647 |...... XXX... [ XXX....
9999999. Total - Bonds, Preferred and COMMON STOCKS...............cveureriermieiiimeiierieseseesssessessesseessessssesssssssssessensesssssssssssessensns | seees 370,497,271 |........... ) 0., ST I 331,399,807 | ..... 331,169,429 | ...... 513,085 | ...... 721,012 | s 0 . 1,234,097 | .o 0] .. 330,306,959 | ..coovvvrnecs 0 140,190,311 | 40,190,311 | 16,481,337 |...... 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 E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 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
JP Morgan Chase. Austin, TX (3,009,646) (3,273,264) (3,136,033) [ XXX..
The Bank of New York Mellon...........cccooevuinriinerinnnns New York, NY. 3,334 1775 | e 1,023,496 | XXX..
0199998. Deposits in.....3 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositories..........cocurirrnsrenneenseeneenee | e XXXoiiiiins [ coneee XXX 146 (105,569) 127,237 128,133 [ XXX..
0199999. Total Open DEPOSHONIES...........uuurrrrrrreeeensiissssssssssessssssssssssssssssssssssssssssssssssssssssseees | oo0oXKunsnnee | conee XXX 0 146 (3,111,881) (3,144,252) | ...........(1,984,404) | XXX..
0399999. Total Cash on Deposit. . 0 146 L(3,111,881) [ .ooeeernnn(3,144,252) | ..........(1,984,404) | XXX..
0499999. Cash in COmPany's OffICE........urrrrveeeesiisssseerssisessssssssesssssssssssssssssssssssssssssssssssssssssssees | oo XKewernn [ onees XXXeooveere [ e YIS XXX 485 | XXX..
0599999, Total Cash........ccccvvvvnrriiiiiriiissississssssssssssssssssssssssssssssssssssssssssssssnnes | oo XK | coveee XXX 0 146 (3,111,881) (3,144,252) | .......... (1,983,919) | XXX..

QE11
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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

NONE
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