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Annual Statement for the year 2012 of the Mid-Continent Assurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

Percentage

2 3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© o N o

. Total invested assets

Bonds:
1.1 U.S. reaSUrY SECUMEES......cveveevieireieieieieeiss ettt ebes
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCi€s.........cowuvrererrurrerreneerernesnnennennes
1.22 lIssued by U.S. government sponsored agencies............ooueveveeriennnns
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES)......ucvervirieeiirieisiscei e nnns
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.......................
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations............c.ccccoceeriiiennes
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMA and FHLMC............cccccvvuueee.
1513 Al OtNEE ..ot
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521.........ccccovvvevierenenieniesiiennns
1,523 All ONE ..ottt
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hYDF SECUMHIES).....vvveeveieiecicseiete e
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMHIES. ..ot
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated. ..ottt
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AfIIATEA. ..o
3.32 Unaffiliated
3.4 Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:
351 AFFIIATE. ...
3.52 Unaffiliated.......coovvrerieiiririe et
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL ..ottt nes
4.3 Single family residential Properties............covruermenreresinsnessiessseseeeenes
4.4 Multifamily residential properties.
4.5 COMMETCIal I08NS.........vvvrirrirrirriseinsieie st ssessnes
4.6 Mezzanine real estate 10aNS..........c.vvreerniniineinieeese s
Real estate investments:
5.1 Property occupied by COMPANY.........ccoerrieieirrinieeesie s
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccccvviererieieiesieieiesis
5.3 Property held for sale (including §......... 0 property acquired in
satisfaction of debt)
CONFACE IOANS........eeeeie ettt nen
DEMIVALIVES. ...t
Receivables for SECUNHIES. .........overuurierrreieecneireie et
Securities lending (Line 10, Asset Page reinvested collateral)

. Cash, cash equivalents and short-term investments...........c.ccocovvnenernininennie
. Other invested assets

................... 633,932

3,795,655

.......... 2.0

.......... 0.0
.......... 0.0

.......... 0.0

.......... 0.0

2,999,225 | ...

................... 633,932

................ 3,636,051
12,281,502

................... 633,932

............ 2.0

............ 0.0
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Annual Statement for the year 2012 of the Mid-Continent Assurance company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAN.........cc.ciiiueiicieiicieete ettt bbbt bbb bbbttt bbbt a bbb a st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceiueieiriiieeiessee ettt snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COMUMN 13 ...ttt bbbt
3.2 Totals, Part 3, COMUMN 1. ...ttt bbbt

4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een

5. Deduct amounts received on disposals, Part 3, Column 15..........cccoceeee... I .. 0 IR B
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ouiieeecieieisc ettt sttt b s
6.2 Totals, Part 3, COIUMN 13......oieiceesss ettt s bbbttt

7. Deduct current year's other than temporary impairment recognized:
7.1 Totals, Part 1, COUMN 2. ...ttt bbb bbbt
7.2 Totals, Part 3, COIUMN 0. ..o iesssss st ssssss et s st s sttt

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1.ttt sttt
8.2 Totals, Part 3, COIUMN ...ttt s sttt

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee
10.  Deduct total NONAAMIEEA AMOUNLS...........c.eviveieicteees ettt sttt ettt a bbb e sa bbb e sttt s b b ae s b et b st b bt es e bes b s saeses st nse st

11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECembEr 31 OF PHIOF YBAT..........cuueiuruuriiiireieiieeere ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbbttt bbbt s st
3.2 Totals, Part 3, COIUMN ..ottt sttt ns e

4. ACCIUAI OF QISCOUNL.......o.veviititet sttt ettt bbbttt b st s s a4 eS8t st s b st A2 bbb s s b s A bbb s s bbbt b s st n s bbb s s st n i

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.....ouieiiiiiiceeieeie ettt bbb bbb bbb

5.2  Totals, Part 3, Column 8........c.coocniimmiiniririrnersesseseese e . " 0 SRR R
Total gain (loss) on disposals, Part 3, Column 18..........ccccccoveververcervereereen . N B IR e

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13, ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt

© ®©® N o

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 1. oottt
10.2  Totals, Part 3, COIUMN 0. ...ttt bbb

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevererrrureerinreinieseiee s
12, TOtAl VAUGHON GIIOWANCE.........oouviveirireineriseies st RS8R
13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt
14, Deduct total NONAAMIEEA @MOUNS............rvuerreirriiseeisresiseeeseesi s ess s RS RERRE e

15. Statement value at end of current period (LINE 13 MINUS LINE 14)........ieicieiiercieeeeie ettt bbb bt es b s ettt n e
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Annual Statement for the year 2012 of the Mid-Continent Assurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

Ea

© N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year.
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN TB.......coieiiiieii ettt

3.2 Totals, Part 3, COIUMN 12........iiiieieicicisste ettt bbbttt st baen

ACCIUAL OF QISCOUNL. ...ttt bbb s b4 s bR AR s bbbt s st

Unrealized valuation increase (decrease):
5.1

Totals, Part 1, Column 13........couieieserse s N 0 IR R,
5.2 Totals, Part 3, Column 9.......cccccoevverrereeieieeesseee e o) .- B i,

Total gain (I0ss) on disposals, Part 3, COIUMN 19..........ccocuieiiiieiceesee ettt b bbbt e aesa bt s bt s s b s s s san st anees
Deduct amounts received on disposals, Part 3, COIUMN 1B...........c.ciiueieicirieseeicese ettt sttt s et b s as e sanees

Deduct amortization of premium and EPIECIALION............c.civeieieeceie ettt b bbbt s et n st et s s bt aeseeras

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt sttt nnn

9.2 Totals, Part 3, COIUMN 1.ttt sttt nen

Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15........ooiieieissiscieis ettt s s

10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cc.ceeiririierirrireresieieeie et snsns
Deduct total NONAAMILIEA AMOUNES............c.iiiiieeieicte ettt s et a s bbb et se s et st s s st a s b s s e s s s seenes

Statement value at end of current period (Line 11 MINUS LINE 12).......ciurirririrircinrirsiseississiseeesssseesssessssssessesssssssssessssssssssssessesssssessesssssssssessessssens

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT.........ocu ittt bs ettt st
Cost of bonds and stocks acquired, Part 3, COIUMN 7........c.cuiueieiciieeecsee sttt sttt bbbt b s baes

ACCTUAL O QISCOUNL..........cvotieieiee ettt ettt s bbbt b bbb s b s bbb s bbbt e bbb bbb st s et

Unrealized valuation increase (decrease):
A1 Part 1, COIUMN T2 .ottt ettt a ettt a et s s s et se st b s et et e as s e s s e et e s s as e et naetesensetesseaeteseneetesnans

27,533,883

4,787,563

23,921

(111,261)

4.2 Part2, SECHON 1, COIUMN 15........iiiiiieiciceie et ettt a bbb aes

4.3 Part2, SECON 2, COIUMN 13........uiicieieee ettt et b bbb bbbt bbbttt baes

44 Partd, COIUMN T ottt ettt bbbt bbbt bbb bbb an

(111,261)

Total gain (loss) on disposals, Part 4, COIUMN 19........c.cciirieeee ettt ettt bbb bbbt a st eens

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amOortization Of PIEMIUM.............c.cieieiiieie ettt bbbt bbb bbbt s bbb bbbt bbb bbbt e st

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COMUMN 15,

90,721

7,310,362

178,186

8.2 Part2, SECHON 1, COIUMN 19.......iiicicieisetc ettt bttt bbbt

8.3 Part2, SECHON 2, COIUMN 16.........vueiiiieieeietcieitete sttt bbb bbbt bbb e

8.4 Partd, COIUMN 5. ...ttt b bt b st bbb sttt

Deduct current year's other than temporary impairment recognized:
9.1 P T, COIUMN T4t

9.2 Part2, SECHON 1, COIUMN 17 ...ttt b bbbttt b e s

9.3 Part2, SECON 2, COIUMN 4.ttt ettt srns

9.4 Partd, COIUMN 13ttt bbbt s s

0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-)..........cccccvveriiiieiierieesce sttt saenees
Deduct total NONAAMILIEA AMOUNTS...........ovriiiiieieireie et s e s s s st r st

Statement value at end of current period (LINE 10 MINUS LINE 11)......cviuiieeiieicieeieetesie ettt sae s b sse s bbb se et

Si03
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Annual Statement for the year 2012 of the Mid-Continent Assurance company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ..633,932 ....634,639 .648,772 ....629,000
Governments (Including all obligations 2. CANAGA. ..o | et | ettt ents | seesestene sttt ettt enns | setsestent sttt
guaranteed by governments) 3. Other COUNHES. ...cvuivirerreree | orerrisreisssersssesssesssnessessseses | sessenssssssssessassssssessasssnssnssnsss | sessossessssssessenssssessessenssnssnsss | sessessossssssessassassnssessassansssess
4. Totals....ooovrscrinrisniisciins | v 633,932 | .o, 634,639 | ..o 648,772 | oo, 629,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. . oveeveiieeieiesniieiisinsinnes | enessessessnsensssessssenssnessessssenes | sessesssnssessensanssnssessanssnssnssnses | sessesssesssssessenssnssesesssnssnssnses | sessessonsssssessessanssssesssnsansssens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....covirrrersrisisisnnnes | o 3,636,051 | .o 3892139 | oo 3761244 | oo 3,380,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oscreessrressssriissriiians | s 12,281,502 | ooovveiiennee, 12,972,309 | .o, 12,487,396 [ .o, 11,926,750
Industrial and Miscellaneous and Hybrid 8. United States........cccoeoveeevees | covrvereieiriiriennns 5,285,569 | .coovirerrrierennns 5,682,930 | .coovrreiriieienn 5,370,455 | .coocveeiceas 5,460,290
Securities (Unaffiliated) 9. CaANAGA.......coeveieieereeis | s [ e | e esenss | sres e aes
10. Other Countries.......coccoerceene | cevvievienen2,999,225 | 3,016,146 [ 2,991,790 | v 3,000,000
11. Totals..
Parent, Subsidiaries and Affiliates 12. Totals..
13. Total Bonds.......ooesssieensssenne | o 24,836,279 | 1o 26,198,163 | oo 25,259,657 | v, 24,396,040
PREFERRED STOCKS 14, UNted SEALES......cveervererrenns [ e [ s | s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......coerereeiiereieeinens [t | et senes | ceresb st ee
16._Other Countries........ccoocevsee | eveniiinsiiensiinsinscicsiiinsie [ [
17, Totals...ooveeiiccicciciicniei [, (O O 0 i 0
Parent, Subsidiaries and Affiliates 18. Totals.....ocoevevereiiesiiisiieniie e Lo [
19. Total Preferred Stocks....... [ ..o, (O R 0 i 0
COMMON STOCKS 20. UNited StAtES......cvvvrrrivirieens [ rrrereiieerieriiinseesiesseiees | conseesisesisssssssessssesssses | e sssenas
Industrial and Miscellaneous (Unaffiliated) 21, €aANAAA........coceiereiceins [ e | s | s
22. Other COUNMiES. ....ccvvecrenss | eovieisiinsiinisisiscisciinens | v | e
23, TotalS...ocieeiieiisiiiens | e (O R 0 i 0
Parent, Subsidiaries and Affiliates 24, TotalS.....oooveriisiireiie,
25. Total Common Stocks.......
26. Total Stocks
27. Total Bonds and Stocks....
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Annual Statement for the year 20120 the  Mlid=Continent Assurance company

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

2.7 TOfAlS....ciei i | e, (0 R (O (O IO [V (O (O I 00 [ i) (U R 0.0 | i (O R 0

S0IS

. U.S. States, Territories and Possessions, etc., Guaranteed
3.1 Class 1
3.2 Class 2
3.3 Class 3
34 Class4
3.5 Class 5
3.6 Class6

3.7 TOHaIS. .t

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 ClaSS et essses s ssses s sess st sess s sessssssans | ensiesses s sss s saesssssses | eesssssenssnees 1,839,428 | ......cooee.... 1,796,623
4.2 ClaSS 2....oucveierieeieiieriesssie st es s sesssssss s sssestesssssaes | sstessissiessessissessesssssesses | sessessesessess s esssssesss | oessessees s tens
4.3 ClaSS ...ttt ssess st stessssies | srtessiesestess s essssseses | sestesses st esssssenas | oestesree et tens
44
45
46

................. 2,927,710

4.7 TOtalS. oo | e | 1,839,428 | ................. 1,796,623

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 ClASS Moo sassannns | erveenseenseenies 1,003,347 | .oooreeranee. 3,007,310 | ccooerrerrnans 3,560,219 | coooveriene 2,259,452 | .covvrennae. 2,451,173 | oo 12,281,502 | coooererrecieeienn. 382 [ 12,865,506
52 . 1,009,405 |.
53 K0 OO
54 {0 O
55 O e
56 0 s
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
Total
Current Year

7
Column6 as a
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

(03 7 TR
ClASS 2.ttt
ClASS 3.nieeee ittt

6.1
6.2
6.3
6.4
6.5
6.6
6.7 Totals...

.................... 481,930
................. 1,499,296

................. 1,542,325
938,608

................. 4,043,727
................. 2,985,585

................. 4,425,029
................. 2,433,999
1,613,988

................. 1,489,914
................. 2,985,585
.................... 880,000
.................... 375,482

1,981,226

5,730,981

Hybrid Securities
ClASS 1.ttt
ClASS 2.ttt s

71
7.2
7.3
74
75
7.6
7.7 Totals

Parent, Subsidiaries and Affiliates
Class 1
Class 2

8.1
8.2
8.3
8.4 Class 4
8.5 Class 5
8.6 Class6

8.7 TOHAIS..... ettt
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7 8
Column6 as a Total from Column
% of Line 9.7 6 Prior Year

9
% from Col.
Prior Year

7

10
Total
Publicly Traded

11
Total
Privately Placed (a)

Total Bonds Current Year
ClIASS 1.ttt s
ClASS 2.

) I 8,969,978
) I— 1,499,296

................. 6,899,167
.................... 938,608

................. 2,321,171
.................... 547,681

Line 9.7 as a % of Col. 6

8

Total Bonds Prior Year

ClIASS 1.ttt
Class 2
ClASS 3..o.vieiicir et

Ling 10.7. @58 % 0f COl 8.

................. 8,634,177
.1,009,405

................. 9,811,624
1,503,861

................. 7,638,313
...930,138
.................... 969,136

............... 25,984,114
....3,443,404

............... 25,984,114
....3,443,404
1,613,988

..11,315,485

44,852
............................ 2.0

Total Publicly Traded Bonds

ClASS T.ouiiieereierier st
ClIASS 2.ttt
Class 3
Class 4
Class 5
Class 6

Line 11.7 as a % of Col. 6....

Line 11.7 as a % of Line 9.7, Col. 6, Section 9..........cccceeevreiucnnes

................. 8,938,823
................. 1,499,296

................. 2,259,452

............... 25,325,807
................. 2,985,585

Total Privately Placed Bonds
Class 1
Class 2

Line 12.7 asa % of Col. B......cccevvvrerrrrrnnn.
Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........ccocvverercnann.

................. 1,542,325

Includes $.....2,553,813 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with Z designations and $

.....0 current year, §....

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year, $.......... 0 prior year of bonds with 5* designations and $

.......0 current year, $...

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....7,284,408;

NAIC 2§......... 0;

NAIC3S.......... 0;

NAIC4S§......... 0;

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

NAIC6S......... 0.
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7 8

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 1SSUET OblIGAtIONS........cveveveceiec e seesssns | eveereinsaenens TA84701 | o 433,639 | .o | s
1.2 Residential Mortgage-Backed SECUIHES...........cceireveieivreieiesieeiieies | e siesissses | ceviessseie s sesseas
1.3 Commercial Mortgage-Backed Securities.... .
1.4 Other Loan-Backed and Structured Securities. s e

................. 7,918,340

All Other Governments
2.1 ISSUET ODlIGAtIONS........couiveciieiicteeieessee ettt ssesssssaess | sevsesssssssessesssessesssssnses | ressessssessessessessessessnss | steessessssssssssessesssessessens | seveesessessssessessssesaens
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured SECUMLIES...........cccoevrivereiieieesiieiies | eeiieiiisiesiississesessisiens | ereriesessssessessssssessessssens | srersesisssssesssssssssessesssssns | srossessesossessessessssessesases

U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET ODlIGAtIONS.......oveererrerreieerreeiiesinsise e sssssesessessssssessessssssnes | seesessssesessesssssssssessesssnsns | resseseeesssssnssnsessessassnes | susessssssssssssnssesssnssessessans | sessessessssssnsssssesssennesans
3.2 Residential Mortgage-Backed Securities...........ccoouvivrerererrereriesiierns
Commercial Mortgage-Backed Securities....

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 ISSUEr OBlIGAtIONS.......ccoeveeerreeeireie et
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........c..ccceeveece. 1,003,347 | ... 3,007,310 | .... 2,855,474
5.2 Residential Mortgage-Backed SECUMEIES..........cceveveevreeeiciereeeieiieieees [ e eesens | cereeseeessse s sssissens | ceveesissssses s sesse s senees
5.3 Commercial Mortgage-Backed Securities.... e | s | s et | s
5.4 Other Loan-Backed and Structured SECUMLIES...........cccovvrevevevreveieiieiees [eoerisiissiisieesieseesessssiens | eeeressisiesesessesesssesssssens | sesseesesssssessena: 704,745 |.....onae... 1,245311 [ 1,933,661 [..coovvnnnnnns 3,883,716 | oo 120 | | e 0.0 | e 3,883,716

..8,397,785 | ...

5.5 TOtalS....ovvveciesis s | 1,003,347 [ ..o, 3,007,310 | .ovvvvvsnieeen, 3,560,219 | ..oovvenc, 2,259,452 |..ccooene. 2451173 |, 12,281,602 | oo, 382 [ 13874911 [ 439 |, 12,281,502

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS.......ccvvrerrireiirerieiieeiee et nses
6.2 Residential Mortgage-Backed Securities...........cccovuviuereieerererieniseinns
6.3 Commercial Mortgage-Backed Securities.... e
6.4 Other Loan-Backed and Structured SECUNHES...........cvrvervrerererireieiins | cvrvriesississiienaas 31,155 | oo 918,615 | oo 1,542,325

8.5 TOtAlS......cee e | i 1,981,226 | ....ccooouuee... 2,333,236 | ..o 3,360,933

Hybrid Securities
7.1 ISSUET OBIIGAtIONS........cveveiecieteiieieiesieieie st ssesssssssenss | sesissssssssesessssessesssssssens | sessessssessessssssssssessessssens | svessessssessesiessssessessessssns
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities.... .
7.4 Other Loan-Backed and Structured Securities.............couvrereenrereinrennen.

7.5 TOHaIS. .o sessnsenensnsnsensessnses | snesessssssnsensesssanersnssd | sneerierssenseneessnsnereessd | sresesissiseesessssenanens

Parent, Subsidiaries and Affiliates
8.1 ISSUET ODlIGAtIONS......coocvevereercreeeie ettt ssessssssseses | sresssisssssesssssssessesssssssens | seseesissessessesisssssesessssens | svessesisssssesissessessssessnsns
8.2 Residential Mortgage-Backed SECUMEES..........ccccveericieiseireieiseieens | ceveiiesissiesiesissesiie s | cesiesiesssssessse st senes | sesssssessssesse e ssesssssanes
8.3 Commercial Mortgage-Backed Securities............coevevererererrersierennns
8.4 Other Loan-Backed and Structured Securities.

8.5 TOHaIS......ouiieiceie e
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET OblIGAtIONS.......vvuveeieuierieetieiieseie ettt ssssssssseees | cesesisessseseens 9,987,344 | .ooovvvrnn 5,655,858 | ..coovrvrinnns 6,470,706 | .....cocvennee. 1,561,823
9.2 Residential Mortgage-Backed Securities..... ....208,504 ....282,387
9.3 Commercial Mortgage-Backed Securities. 242,271 756,751 .
9.4 Other Loan-Backed and Structured SECUNHES..........ovvrrverereeirnrerrirniins | ceermisrissessiennas 31,155 | s 918,615 | .oovvvvviinans 2,247,070 | .o, 1,307,029 | ....ccoo..co.. 1,933,661 [ ..o 6,437,529 | oo 20.0 | XXX [ XX [ 3,883,716 | .cccovennnnn. 2,553,813
9.5 TOtAIS.....cvveriveiiciieiiiises st | sressnsinnes 10,469,274 | oovvvvnnne 7,613,612 | oo 8,717,776 | ..vvvenee. 2,868,852 | .....ccevenee. 2,451,173 | v 32,120,687 | ..o 100.0 [ overeeee e XKX s | e XXX s | s 29,566,874 | ............... 2,553,813
9.6 Line9.5858 % Of COL B.....oovuiiiiiiiisiisississsissssssss s ssssssssesssssness | cessesssssssssssssnees 326 | oo 237 | s 271 | s 89 | i A [ 100.0 .o, XXX e XX | e XXX e | i 92.0 | oo 8.0
10. Total Bonds Prior Year
10.1 ISSUET ODlIGAtIONS........ouvvrieriieiieeieeieessse st estsnsnnens | ereieiiinsies 9,173,539 | oo 9,957,855 | ..coovvierienn 9,437,587 | cooverrrn 644,852 | ..ooovveriirireieeree | e 90,9 CHRIN PO ) .0 N IR 29,213,833 | oo 925 | oo 29,213,833 [ .o,
10.2 Residential Mortgage-Backed SECUNHES.........coeveevreerierersisieiesees | e 470,043 | oo 356,417 | cvovveereveeeereiesnsiees | e | e | e )9, G P )%, 0. GO ISR 826,460 | .ooovrererieein AT [P 826,460 |..coovereiereeiieieans
10.3 Commercial Mortgage-Backed SECUMHES...........ccceeveiereeiereisiieiiens | coeriveieiesiseseisesessesiies | cesvsssssisins 1,001,213 [ oo f e [ e | ), 9., G P 0.9, 0 GO ISR 1,001,213 [ oo 3.2 [ oo 1,001,213 [
10.4 Other Loan-Backed and Structured SeCUNHIES..........oveeerrneererrninins s [ essissississnsssesssesssessnes | seeseisssssssneees 554,685 | ..o XXX e, DO, 0 T [P 554,685 | ..oooviiiciiinnes 1.8 | s 554,685
10.5 TOHAIS. ..o ntententaes | reeiesiesinns 9,643,582 | ...ccrvvrrne 11,315,485 | oo 9,992,272 | ccovovire 644,852 90,9 CHTIN PO ) 9,9 NN IS 31,596,191 | oo 100.0 | .o 31,596,191
10.6 Line 10.5858 % 0f COL 8.....u.ivuiiiiiiiiiiiisississssssssssssssssssesssssssenss | cosssssssssssssssssssseaes 305 | o 35.8 | i 316 | oo 2.0 XXX e, XXX [ o 100.0 |.oovenneee. D0, S [P 100.0
11. Total Publicly Traded Bonds
11,1 1SSUET ODlIGAtIONS........oovveiirieiie e 1,561,823 24,193,243 29,213,833 24,193,243
11.2 Residential Mortgage-Backed SeCUNties...........coverenereenrenereeneneneens | vevnrneirnnenennni 208,504 | i 282,387 [ e [ v [ e eesesesesenes | cvreesseieeeesees 490,891 826,460 | ..ooovrerrirrieeenn 2.8 | e 490,891
11.3 Commercial Mortgage-Backed SeCUrties...........ccoouvveeveerceveeeeniees [ eeveviieieieceen28227T1 | e TOB, 75T [ e [ e | e | e 999,023 1,001,213 [ oo 3.2 [ 999,023
11.4 Other Loan-Backed and Structured Securities 554,685 | ..o 18 | 3,883,716
115 TORAIS ..ot 29,566,874
11.6 Line 11.5asa % of Col. 6......cccovvvrrrvvrrnnns 1000 ...
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........ccccevivnircniiiniiiniiinnne | covnvnniincininnennndd [ o208 | o223 |87 [ 76 [ 92,0 | XXX | XXX ek XX i, 92.0
12. Total Privately Placed Bonds
12.1 1SSUET ODlIGALIONS. ... sssssssssnnens | oessessssssnsssnnens 31155 [ s 918,615 | covvvvrreinnns 1,542,325 | oo, 61,718 [ oo [ e, 2,553,813 ).0,9 RN IR 2,553,813
12.2 Residential Mortgage-Backed SECUMHES..........ovurrerrurririinrrrieenrnnins [ cerrereineirsieeinsnsieennines | seereesssnsesseessessssesessssns | seseseesssessnsssesssssssssssess | cesssseessessnssnssseessssansns | coeesssessssessessnsssessessansns | sesessssssesssssassssssessesens 0 XXX oo | e 0
12.3 Commercial Mortgage-Backed SECUMLIES. .........crvrrerrurireneinrrsininees [ eerrensineirsiseinsinsiesneines | seeneeesensssessssesssssessssss | ceseseeessessnssessessssssseseess | cessseeessessnssssssesssssessns | coessssesssesssssnsssesssssnnsns | sesesssssessssssssnsssessesens 0 XXX ooveveeeen [ e 0
12.4 Other Loan-Backed and Structured SECULIES. ........cvereereererneenriiniines | eorsrssessinsisnississiisissinns | seessessessessssnsssessesssssess | eosessessssssssssssessssssessessess | eoosessssssssssssessssssssnssssss | conmessessssenssssssssessssessess | sesssesssssssssessesssssssasens 0 XXX | v 0
12.5 TOtAIS. ..o ssesssesssesssesssessssnsns | seneessensennnnesned 1,195 [ s 918,615 | oo 1,542,325 | ool 61,718 [ oo (U [P 2,553,813 90,9 CHRIIN IR 2,553,813
12.6 Line 12.5asa % of Col. 6......cccevvervrvrrrnnns 2 [ 36.0 | v 60.4 | oo 24 | ) 0.0 [ oo 100.0 ) 0,9 G 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccccovuininninniininnie | o (O 29 [ 48 [ i, 0.2 | i 0.0 [ i 8.0 XXX oo [ v, 8.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAN.........coviirierirrirereiieetreereeseetse et ssestsessessesssstssssesssstns | sessesssssssssessessnssessesssssssssssessans 4,062,308 | .eooverrereieireieeie e A062,308 [ ..ottt | sttt ssesens | sbebaebe sttt bbbt
2. Cost of short-term iNVESIMENS ACQUINEA............cviveieeieiceie ettt st es et bensens | ebssssssessesssesses e sssensesesssssssesens 8,156,830 | covoevreerereeee e 8,156,830 | cvuvvveieereireeieieees ettt senses | ceres ittt st s s s saens | srensese et et s et et se et a st es et
3. ACCTUAI OF BISCOUNL.......oovvvvrirreessriresi st | etnt e s e 0 [ [t nss s | et | et
4. Unrealized valuation INCrEASE (ABCIEASE).........eiueiueireiiieieieieessiseeisstesse ettt s st ss bbbt s b b s s sse st nsessesns || stestessesssessesse s st ass e s st en s s ben s s bt ensns 0 [ ettt | vttt ettt s s bensens | Sbestesae bt st s st et s b e bbb s s s s bt n s st en s s | entetseb st sttt ettt an
5. Total Gain (I0SS) ON QISPOSAIS.......cuuvurerrerrirrereeeeseeseeeeeeseeseeeseeeaseessseeeseesesessesessess e s ssessess s eesestenssessessessssasssessassanssnssns | oessessossssessssassssssssessastnesessessanssessessssnnes 0 [ oottt | vttt bbbt enaens | Shetaebae bt bbb st bbb s e b b s st st stessesas | ebtesies st sttt s e bbbt ne s
6. Deduct consideration reCEIVEd 0N QISPOSAIS..........c.ccuiveieveriieeieeieisctese sttt es s ss st st ses s sans | sbsrssssessssssssseseesssessesesssssssesan 4,934,730 [ oo L 1 I DU SO
7. Deduct amortization Of PIEMIUM............cc.ccviiieiiicteee ettt ettt b sse s bt s sesasssssssessnsnns | ertessssssssssssesnsssses e s s sesses s s ssssesassnsanee 0 [ ottt sns | et b et s s sssnetes | Sbebeereses et b et et et b s st s st b s aebe s s aesnae | netebeset ettt e bbb s et et a bbbt s et aeans
8. Total foreign exchange change in book/adjusted Carmying VAIUE.............cceviueieiieiisiscics et ssnies | cvesssssssess st 0 [ e | ettt sensens | Shentese bbbttt s e b et st nses s | entetse s st s sttt ettt an
9. Deduct current year's other than temporary impairment reCOGNIZEM............ocuiureirnrerririnereieeseeneiseeseeseesesessseeseeseens | ererssse s iessns s ses st sss s 0 ettt nsrsses | eereetestesi st esses s bt es e sesssssesses st entensesntanaess | Shsiessstistonsessctestens et et st s sesset st essessessnsentetas | estetietstesses et et en e s eh st es sttt en bt neen s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).......cccovuvrrrinrirnrninrrninenseeesinsns [ cerrensnseeesssessssesssesssssessessnes 7,284,408 | ..o 7,284,408 | oo O | oo 0 [ oot 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11).......cooiiuiiiiiiiisisiciiceseseseesssssensssesssssssssssesnssnes | sossensssssssssisssnsesnssssesssssssensassnse 7284408 | oo 7,284,408 | oo 0 ] oot 0 | oo 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI11, SI12, SI13, SI114, SI15, E01, E02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912828 HQ 6|U.S. TREASURY NOTES 2.875 01/31/2013........cccemvremrrnerrneirnernnnes | vennne [ oo | ervmriinens [T | i 214,656 | .. 100.219 200,438 200,000 (3,582) | cvvvverrereerreineninns | eevereriieninennnninee | verernenn 2875 [ i 1.088 [ Mo | 2,808 | oo 5,750 | 12/03/2008 | 01/31/2013
912828 NV 8|U.S. TREASURY NOTES 1.25 08/31/2015.........ccorvvrervrrreermrnvrneinees | SDe [ [ [T | i 205,313 | 102.422 204,844 200,000 | .ooeeeereeen204,8071 [ oo | e (511) 09/19/2012 | 08/31/2015
912828 SZ 4|U.S. TREASURY NOTES 0.375 06/15/2015. ...228,803 | ...... 100.156 229,358 | ... 229,000 | .oiieeieen 228,838 | oo | e, 35 06/21/2012 | 06/15/2015
0199999. U.S. Government - ISSUET ODGALIONS. .........vvuiirrisaiisseissiiesiisess et 648,772 | .. XXXoooooes | oo, 634,639 | oot 629,000 | ..o 633,932 [ oo, [ (4,058) | oo 0 i [ XX e XXX | XXX | 3725 | i 5750 |..... XXXeovooo [ o XXX......
0599999. Total - U.S. GOVEIMMENL.......cvvuiriririiiiiinisiiieiiieneienisisssisssnsessnines 648,772 | ... XXX.cooouu 634,639 629,000 | ...ccceeer.s633,932 | oo (0 P [C0LT:) ] I 0 | im0 [ XX | XK | XXX ] 3725 | i 5750 |..... XXXeoowoo | oo XXX......
U.S. Political Subdivisions of States, Territories & P: ions (Direct and Guaranteed) - Issuer Obligation
075549 CE 3 |BEAVERTON OR SCH 5.00 06/15/2017........ccovvievrnrervenirreisnineninnins | evvnnen | oo [ everininns AFE| 1,153,480 | ...... 117552 .o 1,175,520 | .coovvevrne 1,000,000 | ..coovernnee 1,089,430 (18,571) [ ovvverervervvrnrrerinns | evvvernensiinnieinns | o000 5.000 | 100000 2.848 [ D | cvvviiire002,222 | i 50,000 | 05/27/2009 | 06/15/2017
421722 G5 2|HAZELWOOD MO SD A 5.00 03/01/2020..........c.cvvveemreerrrerreirresrienns | cevveae LAFE] ...548975 | ...... 117.022 585,110 500,000 527,448 (6,008) .25,000 | 03/24/2009 | 03/01/2020
702333 4U 6| PASADENA TX 5.00 02/15/2022.........c0crvvvrerieiienineierinersniseeesiennnes | ceveees AFE 1,308,789 | ...... 121.380 | oo 1,371,594 | ..oocovvrenee 1,130,000 ...1,269,176 (17,241) .56,500 | 07/30/2010 | 02/15/2022
799017 KR 8|SAN MATEO HSD-B 1.523 09/01/2017 [ESSTRRTORTNIRS VIOV VS IO AFE] s 750,000 | ...... 101322 v 759,915 | oo, 750,000 ) 10/25/2012 | 09/01/2017
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cccoccoeeoririnncanes | covvrrinnns 3,761,244 | ... XXX. .3,892,139 3,380,000 ) o0 0 [ XXX [ XXX XXX ] e 33,613 131,500 XXX...... | ..... XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . . 3,761,244 | ... XXX. . 3,892,139 | .. 3,380,000 | ... N e |0 | XXX [ XXX | XXX | 33,613 ] e 131,500 XXX.ooow. | e XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
20775B D8 6|CT HSG FIN AUTH F-2 2.75 11/15/2035........ccoveerereinnrnerenrseirersninees | e JAFE] 517,545 | L 99.779 ....498,895 ..500,000 | .oviroireeereDIT,513 | i | v (32) 11/21/2012 | 11/15/2035
432308 UE 2|HILLSBORO CNTY FL 5.25 10/01/2017......coovvereverremerinnrrerirerencens | ceveene VAFE] 1,000,000 ...1,010,753 (13,898) 52,500 | 09/29/2009 | 10/01/2017
454622 PZ  8|IN BD BK 5.05 1/15/2019.......ccvririeireiinerieeiseissseiseisssssessesissens | oeveens 582,288 | ...covevierierinciins | e 1,667 .30,048 | 06/11/2007 | 01/15/2019
455057 YE 3|INFINAUTHREV 5.00 11/01/2018........ccovvvmmrverrerirnenrenineeseninens | vevree [ oo [ evvnninen [ IFE | 1,241,118 | e 122.820( . 1,198,475 (16,710) .54,500 | 05/06/2010| 11/01/2018
49151E  Z2  2|KY PPTY & BLDGS 5.25 02/01/2019.......cccnuvereernnrinerirerineeneniseesnnnes | vevnne | oo [ eevvriinen [ WIFE | 1,109,840 | ... 121.120 ..1,074,711 (10,704) 52,500 | 07/21/2009 | 02/01/2019
544587 MY 1|LOS ANGELES IMP LEASE CA 5.60 08/01/2014.........cccccouvveverervvecnes | woveeee | o [evviiveenn [ LIFE ] ein..1,008,400 | ... 105.815 ) .56,000 | 07/28/2008 | 08/01/2014
576002 AR 0|MASSACHUSETTS ST 5.75 01/01/2032 SD.. | .. [T | LIFE | ... 1,067,450 | ... 105.362 | . ) .57,500 | 10/09/2008 | 01/01/2032
59333M QJ  7|MIAMI DADE CNTY FL 5.00 08/01/2013.........cccvvvevmmrrrerncrernienernnns [ eoveeee oo frvvivveone [ WAFE ] 1,026,560 | ... 102.271 . ) .50,000 | 06/26/2008 | 08/01/2013
59455T RA 2| MIMUN BD AUTH-SCH 5.222 06/01/2014........ccocovevrnverninnnnincionnens | evnene [ [evvnrirances [ WIFE | i 974,760 | oo 105.861 [ ..cvovvvenne 1,058,610 1,000,000 52,220 | 06/07/2007 | 06/01/2014
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations. . . .8,574,271 | ... XXX. . 8,884,046 8,185,000 0 05,268 | ..... XXX oo [ e XXX......
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029.........ccmmvvmeriereeeineeseessssinesisesineeens | voveens VAFE] 1,256,604 | 119.065 1,387,107 1,165,000 ...1,245,311 (7,963) 06/29/2011 | 01/01/2029
49130T PR 1 |KY ST HSG CORP A 4.25 07/01/2033........cccomrremeriererneirsriserisneienns | eeees VAFE] ... 486,158 | ... 105.123 ....488,822 ...465,000 | ... 485,147 (1,010 . 3. 06/11/2012 | 07/01/2033
64988R CP 5|NY STATE MTG AGY REV 3.40 04/01/2018.......ccovvvermremrrnrirerinnins [ eeveene [ [ everirenens VAFE] v 704,648 | 103.283 | ...covrvrrecs 728,145 | ..o 705,000 | .ocrvrrrines TOATA5 | oo | e B4 | oo | e | e 3400(......... 3.408 [AO...... | oovrrrrerirens 5,993 | .o 23,970 | 09/08/2010 | 04/01/2018
71881L AD 0|PHOENIX AZ SER '07 5.25 08/01/2038..........coeveererrerrnrerneersrirserinees | cevenne AFE] i 78,861 | e 101.615 .77,990 76,750 W T8A38 | e [ e (142) ...4,029 | 11/05/2009 | 08/01/2038
721901 JB 3 |PIMA CNTY AZ 5.00 12/15/2036 et | e o AFE] 1,017,656 107.465 047,784 | ..o 975,000 | ..oooevnenee 1,006,280 (7,143) 48,750 | 05/16/2011 | 12/15/2036
93978T GD 5| WA HSG FIN COMMN 5.63 12/01/2042........ccovvvnnreinimnsnissinsiinsnnnne | eovneee [ [onnnnnns 1].1FE| ...ciirr.....369,200 | ... 100.962 358,415 355,000 | oo 363,796 (1,990) | oo [onrvnnnennsnsnssnnes | oneennne.630 | 104927 [ D | v 1,666 | i 19,987 | 02/17/2010 | 12/01/2042
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUNtIES. ..o .. ....3,913,126 | ... XXX. 4,088,263 ....3,741,750 ) [ 0 |0 XXX [ XXX | XXX | e 46,474 ] 145,229 L XXX.oooo [ o XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........c.cevererierisreriernsesssiseeeseisseennns ..12,487,396 12,972,309 ..11,926,750 V] om0 [0 [ XXX [ XXX [ XXX ] e 182,445 | ... 550,497 ... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
075386 AC 6 |BEAVER VALLEY FND 9.00 6/01/2017.......ccvvrmrrrerrirneirerissersnrsnnienns | ceveees | .5AM | . 402,513 | L 103.439 ...375,482 ...363,000 (8,612) (3,905) .32,670 | 06/13/2007 | 06/01/2017
202795 GX 2|COMMONWLTH EDISON 6.95 07/15/2018.........covvemeremnrrnerineerneeins | cevenne e ,221,784 1,000,000 | ..cvvrieerrernn938,608 [ oo | e 8,412 . . . .69,500 | 10/03/2008 | 07/15/2018
278058 DF 6 [EATON CORP 4.90 05/15/2013........ccovreiererireeiniererineieriersnssnnenes | cevees Rl e [ W 2FE | 991,790 | .o 101.615| oo 1,016,146 | ............. 1,000,000 | ooovveererni999,310 | oo | e 1,796 | oo | e | e 4900 ......... 5.090 | MN..c.oo | vovrrrriennd 6,261 | .oovvrrrnes 49,000 | 06/09/2008 | 05/15/2013
708130 AB 5|JC PENNEY CORP 5.75 02/15/2018........cccouvevevevrrverirerrnenireneneennns | vevenee | oo | eeriverinens | AFE | 0. 953,160 | ....... 88.000 .880,000 1,000,000 | .................880,000 | ............. (93,397) | .oovvrrrereens 4,271 57,500 | 07/30/2007 | 02/15/2018
776696 AB 2|ROPER INDS 6.625 08/15/2013 veee e | oo | e | W2FE | 499,880 | ... 103.625 518,123 500,000 | ovoereen 499,985 | e | e 22 .33,125 | 07/29/2008 | 08/15/2013
961548 AS 3 [WESTVACO CORP 7.50 06/15/2027........cccovsrererinrrseinsssnsnnensrssnsnnens | eevnnee | oo [ vvrinrennn [ W 2FE | v 548,780 | ... 110117 | e 596,833 | .o 542,000 | ..o B47,681 | oo | e (215) [ ovvnrernnireninniniins | evennnnssisninsnsnins | avvennnnn 1900 [ oo 7,381 [ D1 | i 1,807 | s 40,650 | 04/05/2006 | 06/15/2027
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 4,303,223 | .. XXXeooiven | s 4,608,368 | ....ooovnenns 4,405,000 | ..............4,241,067 | ........... (102,009) | ovovvenees 10,382 | oo 0 |0 e XXX e XK | XXX | i 7,074 | 282,445 |..... YOO XXX.oooe

Industrial & Miscell

(Unaffiliated) - Residential Mortgage-Backed Securities
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

AE

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36..........cccovrvverererirnerrinins | covns [ [ 2[AFM | o 172,033 | ........ 99.750 | oo 171,619 | v 172,050 | oo 172,050 v | e 5.935]......... 5.894 [MON... | c.oovvvirerirnnns 851 | oo 10,006 | 05/05/2006 | 06/25/2036
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.41 5/25/34......ccvvvnvvniriniiississiiisniinnnes | s o 2/ AFM | i 321,142 | ........ 95.300 | ovvvniiiinns 305,190 | oo 320,241 | i, 318,842 | .o | e 263 [ 5410]........ 5.543 [MON... | oovvnnrins 1,444 | i 17,325 | 04/26/2004 | 05/25/2034
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. . 493,175 | .. XXXuiiier | e 476,809 | .o 492,290 | .o 490,891 | .o [V IR 263 | i {1 I 0 [..XXX........ XXX XXX [ s 2,295 | .o 27,331 | ... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
46631B AD 7 | JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049........cccvvviirniirirnniasinnins | ....... | . | .......... 2 | AFRM | s 1,002,695 | ...... 106.000 | ..ooovverenes 1,060,000 | ..oorvreneee 1,000,000 | .ooovvvovrniines 999,023 [ ..o [ (779) I I 5812 .. 5.804 | MON... | .ooovvriinrns 4,843 | o 59,097 | 11/09/2007 | 06/15/2049
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 1,002,695 | .. XXXeoooe | e 1,060,000 | ..coovovenve 1,000,000 | ..ocvvvirnnee 999,023 | .o (U I (LLL)] I [ I 0 |.XXX....... XXX XXX [ 4,843 | .o 59,097 |..... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
12548V AA 3| CIFC 2012-2A A1L CLO FLT 12/05/2024...........ooovervvirernrirsenriisinnnes | e Ri.n. 21 AFE| e 500,000 | ...... 100.000 [ .vovvrveriennes 500,000 | .coovverrinean 500,000 | .covrirereeed99,987 | oo | v (13) 1,296 10/12/2012 | 12/05/2024
66859 AC 5|WOODS 2012-9A A CLO FLT 01/18/2024........ccooeverrerireicernerrserirenes [ s R| .2 | AFE] .. ...500,000 | ...... 100.000 500,000 | .... 500,000 | ..ovvrereennid99,991 [ oo [ e 9) 473 11/27/2012 | 01/18/2024
67089N AG 7|OCP 2012-2A A2 CLO FLT 11/22/2023, SOOI PO R|.c...2|AFE] .. ...500,000 | ...... 100.000 500,000 | ... 500,000 | .coovoorrrenn499,964 | oo e, (36) 1,169 10/22/2012 | 11/22/2023
74982G AC 5[RACEP 2012-7A A CLO FLT 11/08/2024.........cocovvveivenerrnirnerirerinees | ceveene R e 2[AFE| 500,000 | ...... 100.000 500,000 | .... 500,000 | ..covreerreen 899,972 | oo e, (28) 1,298 10/26/2012 | 11/08/2024
758202 AH 8|REED ELSEVR CPTL 3.125 10/15/2022 o I TLAAM | s 563,152 | ........ 98.383 553,898 | ... 563,000 (ClAYA] (1) 3,665 10/24/2012 | 10/15/2022
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...... 2,563,152 | ... XXX........ 2,553,898 | ..... 2,563,000 | .............2,653,813 | ..cooevnnnn. (9,252) | .ovoovviiiinns {10 I (O 0 . 7,900 0 ... XXXooovwe [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. . 8,362,245 | ... XXXuooiver | o 8,699,076 | ..o 8,460,290 | ..o 8,284,794 | ..coooove (111,261) | oo 9,779 | i [ 0 [ XXX | XK | XXX | s 92,112 | oo 368,873 |..... XXXeorwoo [ e XXX.oone
Totals
7799999. Total - ISSUET OBlIGAHONS........vveireerssiresirssrssssis sttt | cerenesenes 17,287,509 [ ... XXX.oooowe | correrins 18,019,193 (102,009) | ..ovveereee(91,831) | oo 0 [ s 0 .. XXXt XXX XXX | s 250,383 | ..o 824,963 |..... XXXeovoeo [ oo XXX.oono
7899999. Total - Residential Mortgage-Backed Securities 493,175 ....476,809 .0 2,295 27,331 | ..... XXXeovooo [ e XXX..oooo
7999999. Total - Commercial Mortgage-Backed Securities .. .. .. .1,002,695 ,060,000 | .. B L0 4,843
8099999. Total - Other Loan-Backed and Structured Securities. . s 6,476,278 6,642,161 | .. 9,252) | .. L0 .. 0. . N 4,374
8399999. Grand Total - BONGS...........cccuuriimreriirniernieseiieiiesiseesse s 25,259,657 | ... XXX.coovee | v 26,198,163 | ........... 24,396,040 | ......... 24,836,279 | ........... (111,261) | ovvvnee. (110,638) | ..vovveveeiririnncn (U [ 0 |..XXX........ XXX XXX | s 311,895
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Sch. D-Pt. 2-Sn. 1
NONE

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

E11, E12



€3

Annual Statement for the year 20120 the  Mlid=Continent Assurance company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 NV 8|U.S. TREASURY NOTES 1.25 08/31/2015........ 09/19/2012 [ GOLDMAN SACHS........ooovveeieereeeeessiesieee st ssssssssesssssssessssssssssssssssnssses | seesssiesssesssssssssssssssssesssssssesssasssssssssssssnsss | ovssessssissssesssssssssssssssssssesssseses 205,313 | .o 200,000 | coovvoerirerieeeeieiinn 138
912828 SZ 4|U.S. TREASURY NOTES 0.375 06/15/2015. 06/21/2012 | GOLDMAN SACHS & CO....ouverteusiessirsersesesessemssssessees st sens s seassssnssenssesssaee | foessesssseesssssssessseas st sens st ses st | oessssens s et 228,803 | ..o 229,000 | oo 16
0599999. TOtal = BONGAS = U.S. GOVEIMIMENL...........coovvveitiiieieeiiieieteeeseteteeeietevesesaeseeeetetesesaseesesaeassesassssesssassssssaessassassssesssssssesesasas  esessssssesasssssssssssesesasasssesssesesesesansesasseeesesssseses s ssses e s esetes e s eeases et et s aesee s e s et ssssns et saseesassesesesessseesesesesesasassansnsesnsnassasssnsesssssansass | esessesetasnssssasssesesasassssasesessnsnassasas 434,116 | oo 429,000 | .ovoverrierieeiee 154
Bonds - U.S. Political Subdivisions of States
799017 KR 8|SAN MATEO HSD-B 1.523 09/01/2017 . I I 10/25/2012 | STIFEL NICOLAUS & CO....couiuuiirrireissiesensesesseessssssssessensssssssesssssssssssssssssssssnsses | eosssessssssessssssssssssssssesssnsssssssssssssssssnsnns | oneesnnsssnssssssnsssessssssssesssssssssseenss L 900,000 | toosiisisnssssssssssssessenssssess 750,000 [ .eoveierenisriseni s
2499999, Total - Bonds - U.S. POItICAl SUDGIVISIONS Of STALES..............ccoiviieeieririiiiiiiieiiiest e etee s st see e e tes st saeaessassaase atetasessesssastesesasesseseastesasassanseaea st sassesansnasassssansasasaseseeseaetasanssassesssnssansssanssasssssansasasasssssssssesasssssssnsnsnsnsessnssnsnsnessssnsnssssnsnnnsnins | everissninineserssisnensnnssnsnsnsnsnsnsnsnens 10,000 | oviviireririrerserieieiireresanas 750,000 | .oovovrieiiie 0
Bonds - U.S. Special R and Special A t
20775B D8 6|CT HSG FIN AUTH F-2 2.75 11/15/2035. 11/21/2012 [ J. P. MORGAN SECURITIES.......cotiiriiiiiiiieriiesesieississsssssssessessssssessssssssnnes | sebsssessssssssessssssssessessssssessesssssesssessessas | essssssssesssessssessessssssessessssssssnenes 517,545 | ..o 500,000
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033.......cocouimmuiriirirsiessinesssesssnssssnssens s 06/11/2012 | WELLS FARGO BROKERAGE.......cceuiiuuiiiiiiensstisesssnsssess s snsssensssnssssses | feessensseessesssssss st senssssssnssenes | sessssssssensessssensssssssssssnssnsnssenes 522,750 | ..o 500,000
3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSMENES. ...........iuiiiieieieiisiteieetetsstasiessesessesessessesseessssssassessesasss | s4essessesasssssessessesassassessessssessessessesassessessessssassessesassassessessesassassessesassessessessesassessessessssessessesassassessessesessassesnsassessessessnsassessesnsnsassas 1,040,295 | ..ooooiviiiieeeceeeeee 1,000,000 | ..cooveverrerne 0
Bonds - Industrial and Miscellaneous
12548V AA 3| CIFC 2012-2A A1L CLO FLT 12/05/2024..........cccovvemereereeerieiseesssiesesiessssessssesssssssnnn R 10/12/2012 | GREENWICH CAPITAL MARKETS, INC.......ccvvuririreerrrinirieriseeiensseesssssssessns | eevnsesnensesinsssesssssssessssssessssssssssssssones | coneessnsesssnssesssssnesssssssesssssessnesss 00,000 | tooiisenieseneesssisensiesins 500,000 [ .oeveeererrerereereriseeieni e
66859) AC 5|WOODS 2012-9A A CLO FLT 01/18/2024. R 11/27/2012 | MORGAN STANLEY & CO.....vvvmiirrirrirrirsisssiesisessesessissssssssssssssssssssssssssnses | svsmsssessssssessssssssssesssonssssssssssssssssssnns | sosnssssssssssenssessssssssssssssssssssesssonssnd00,000 | eoiiivieiiesineiissiseisoniinns 500,000
67089N AG 7|OCP 2012-2A A2 CLO FLT 11/22/2023 .[R 10/22/2012 | MORGAN STANLEY & CO......cvvuurirririeiminerseiirieriesesseessssesssssssesssessssesssssssesss | eesssssnessessessenssssssessnssessesssssssssones | coneennsesessessessesssnsssssssssesssnerss 000,000 | tooiiieriereincesssineiisesins 500,000
74982G AC 5|RACEP 2012-7A A CLO FLT 11/08/2024 R 10/26/2012 | MORGAN STANLEY & CO....cucvuuiimiirnrirmeiaeissessesssessse s isssssesssesssessssssssssssses | aetsssssesssesssssssssssssssssssesssessssessssssnsssnns | ietessssssnssssesssesssessssssssssnsssessssnses 500,000 | ..voverereieirerienieeieens 500,000 | coooueemieeeiieiierieeiser e
758202 AH 8| REED ELSEVR CPTL 3.125 10/15/2022..........cctuiiiniiiiiiiiiinisssissssiesenisene s senesssasssnienas 10/24/2012 | EXCRANGEM. .....veoiieiiiiiiiini it enesne | febssssse s eneeest bbbt | cotes i 563,152 | ..o 563,000 | .o 391
3899999, Total - BONAS = INAUSHHAl AN MISCEIBNEOUS. .......v.veveeveeeeeee e seeseesesesesesseessessesessesssssessessssasssssesssssesessesssesssssesssssesassasess  oeesssessessesasssssesssssesessassesssssesessessessesassessessessesassesses s ssssassessesessessesesesessessesessassnsees 2,563,152 12,563,000 | oo 391
8399997. Total - BONAS = PaIt 3.........oovveviiiiieec e 4,787,563 | oo 4,742,000 | oo 545
8399999. T0HBI = BOMAS. ettt EE R E LR E SRR EEE e EE LR LR LR R LR 4,787,563 | ..o 742,000 | i 545
9999999. Total - Bonds, Preferred ana COMMON STOCKS........cieiiieeteteitetititet it eetetetetteetetetestetesssaesesssetesssessssssesesssesesassesesesasssses  s1etesssssesesssesesssssssasesesessssesesaesesetes et eses e seees e setesesaeaeeae e teteseeaes et e et et e et et esoe Aot et eesehetes et et ee et et et e seh et e ed et et eheten e set et snsntesanacaseas 4,787,563 | .o XXX e | eeeeieiescisi e enaennas 545
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUSsIP g| Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912828 AJ 9|U.S. TREASURY NOTES 4.375 8/15/12.......ccccve. | | 08/15/2012. | Maturity 100.0........covveriiniinmnnnninns | e | e 1,500,000 08/15/2012.
0599999. Total - Bonds - U.S. Government....... ettt ettt et etetees eaeteteseietas et et et et et et et e eten et et et saeaesensetesesansesannsenennaeterans | areriese 1,500,000 | ........1,500,000 | ........1,501,875 | ..........1,499,704 | .......c.o.......0 | eovieereee296 | o0 | o296 |0 1,500,000 |0 |0 | 0 | ll65,625 | XXX......
Bonds - U.S. Special R and Special A ment
010869 CX 1|ALAMEDA CA TRAN SUB D 6.125 10/01/12 .. | 10/01/2012. | Maturity 100.0. S . ..1,000,000 10/01/2012.
400094 AA 6|GRS RVR MFH ADJ-RE 5.63 06/01/2017 .1 06/01/2012. | Put 100.0........vvverirriiinriniiieins [ e 06/01/2017.
454622 PZ 8|IN BD BK 5.05 1/15/2019 .1 01/15/2012. | Sinking Fund Redemption 100.0..... 01/15/2019.
454622 PZ 8|IN BD BK 5.05 1/15/2019 ... | 07/15/2012. | Sinking Fund Redemption 100.0..... 01/15/2019.
462467 MP 3 [IOWAFIN SFH 4.50 01/01/2029 ... 01/01/2012. | Partial Call 100.0.........covvvrerrrirerins | cerrerreiririeierineines 01/01/2029.
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029.. .| 03/15/2012. | Partial Call 100.0 B 01/01/2029.
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029 .1 04/12/2012. | Partial Call 100.0........cccerrverrrerirs [ e 01/01/2029.
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029 ... | 07/17/2012. | Partial Call 100.0 v | e 01/01/2029.
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029 ... | 08/30/2012. | Partial Call 100.0.........cccerrvmerireris | correriierirnerirerineenns 10,000 01/01/2029.
462467 MP 3 [IOWA FIN SFH 4.50 01/01/2029 ...109/13/2012. | Partial Call 100.0.........ccvvvrerrrirerns | cevrvereirinireierinnenes 10,000 01/01/2029.
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029 v | o | 10/18/2012. | Partial Call 100.0 v [ e 30,000 01/01/2029.
49130T PR 1|KY ST HSG CORP A 4.2507/01/2033...........co........ ... 1 08/01/2012. | Partial Call 100.0.........ccovvvrernrirerns | cerrvrreirrrirererineines 35,000 07/01/2033.
71881L AD 0|PHOENIX AZ SER '07 5.25 08/01/2038... ... | 01/01/2012. | Partial Call 100.0 v | e 17,000 08/01/2038.
71881L AD 0|PHOENIX AZ SER '07 5.25 08/01/2038... ... | 02/01/2012. | Partial Call 100.0........cccerrvmrrrerrs | e 8,578 08/01/2038.
71881L AD 0|PHOENIX AZ SER '07 5.25 08/01/2038... ... 1 03/01/2012. | Partial Call 100.0.........ccvvvrernrirerins | cerrvereirnrieierinnines 18,459 08/01/2038.
71881L AD 0|PHOENIX AZ SER '07 5.25 08/01/2038... ... | 04/01/2012. | Partial Call 100.0 v [ e 4,582 08/01/2038.
71881L AD 0|PHOENIX AZ SER '07 5.25 08/01/2038 .1 05/01/2012. | Partial Call 100.0........cccerrvmrirerirs [ e 15,071 08/01/2038.
71881L AD 0|PHOENIX AZ SER '07 5.25 08/01/2038... ... | 06/01/2012. | Partial Call 100.0 v | e 26,858 08/01/2038.
71881L AD 0|PHOENIX AZ SER '07 5.25 08/01/2038... ... | 07/01/2012. | Partial Call 100.0.........cccrrremrrrerrs | e 12,897 08/01/2038.
71881L AD 0|PHOENIX AZ SER '07 5.25 08/01/2038... ... | 08/01/2012. | Partial Call 100.0 ceeverieens | e 11,724 08/01/2038.
71881L AD 0|PHOENIX AZ SER '07 5.25 08/01/2038... ... | 09/01/2012. | Partial Call 100.0........cccurrrrerrerirs | e 5,373 08/01/2038.
71881L AD 0|PHOENIX AZ SER '07 5.25 08/01/2038... ..|10/01/2012. | Partial Call 100.0............... 7,533 08/01/2038.
71881L AD 0|PHOENIX AZ SER '07 5.25 08/01/2038... .| 11/01/2012. | Partial Call 100.0 9,473 X . . . 0. 08/01/2038.
71881L AD 0|PHOENIX AZ SER '07 5.25 08/01/2038... ... | 12/01/2012. | Partial Call 100.0............... 23,865 | ... . . . e . .1,253 | 08/01/2038.
93978T GD 5| WA HSG FIN COMMN 5.63 12/01/2042.. ... | 06/01/2012. | Partial Call 100.0 ceevierennene | e | e 100,000 .103,038 0. 2,815 | 12/01/2042.
93978T GD 5| WA HSG FIN COMMN 5.63 12/01/2042.. ... | 12/01/2012. | Partial Call 100.0......ccovvivrvinrrinnns | e 45,000 | ............45,000 | ...........46,800 | ccooooiiiirinnne 46,367 | .o | oo (1,367) [ | 1,367) | o Levininnnnesne5,000 [ i | o | o 0 [ s 2,534 | 12/01/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments.. .. et | s 2,531,413 | .......2,531,413 | .......2,620,032 | ........... 2,558,430 0 |79 | v [ien(27,194) | 0 2,531,413 |0 | 0 | i 0] ... 107,131 |..... XXX......
Bonds - Industrial and Miscellaneous
075386 AC 6|BEAVER VALLEY FND 9.00 6/01/2017.................. ... | 06/01/2012. | Sinking Fund Redemption 100.0..... | ..ocveienrenernniinns | coveres 156,000 | ..ccvvvnee 156,000 | .ccvonees 172,981 166,743 | oo | e (10,743) | .vvoevereens [ i (10,743) | oo | e 156,000 | cooouverrenern [ e | v 0| v 7,020 | 06/01/2017.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... ... | 01/25/2012. | MBS Paydown 0.293064571... 06/25/2036.
16165L AC 4| CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... ... | 02/25/2012. | MBS Paydown 0.267543671... 06/25/2036.
16165L AC 4|CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... ... | 03/25/2012. | MBS Paydown 0.255438664... 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/3 .. | 04/25/2012. | MBS Paydown 0.247645884 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... ... | 05/25/2012. | MBS Paydown 0.239652834... 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... ... | 06/25/2012. | MBS Paydown 0.234254292 . e | 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... ... | 07/25/2012. | MBS Paydown 0.22106511............. . .13, . o .13, 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... ... | 08/25/2012. | MBS Paydown 0.210446033 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... ... | 09/25/2012. | MBS Paydown 0.197102333 06/25/2036.
16165L AC 4|CFLX2006-1 A2A SEQ SSNR 5.935 6/25/36.......... ... | 10/25/2012. | MBS Paydown 0.183395146 06/25/2036.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUSsIP g| Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
16165L AC 4|CFLX2006-1 A2A SEQ SSNR 5.935 6/25/36.......... ... | 11/25/2012. | MBS Paydown 0.179037767........... | ceeveverrreerererinienes 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36.......... ... | 12/25/2012. | MBS Paydown 0.17204951............. | cevervmrvrerirerincenne 06/25/2036.
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5/25/35 ... | 01/25/2012. | MBS Paydown 0.074507138........... | coveereremernerinneinns | ceveries 101,911 05/25/2035.
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5/25/35... ... | 02/25/2012. | MBS Paydown 0.012693162 61,814 05/25/2035.
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5/25/35 .| 03/25/2012. | MBS Paydown 0.0......... 12,693 05/25/2035.
44924E AB 6 |IBM INTL GROUP 5.05 10/22/2012.... ... 1 10/22/2012. | Maturity 100.0.........evvvvrrevrnierirerines [ orereemniseirsnnerienns | veriees 1,000,000 .999,859 10/22/2012.
743315 AK 9|PROGRESSIVE CORP 6.37501/15/2012... ... | 01/15/2012. | Maturity 100.0.........ccorvvvmrirerireries | corerriinrieniierisninns 600,000 600,000 597,204 .599,986 01/15/2012.
758202 AF 2|REED ELSEVIER PL7.75 01/15/2014. ... | 10/24/2012. | CONSENt FEE.......o.cvvereercreerreerieeres | o 50,000 . 01/15/2014.
758202 AF 2 |REED ELSEVIER PL7.7501/15/2014 ... | 10/24/2012. | Exchanged retr | e | 1,043,152 ,000,000 01/15/2014.
86359B RK 9 |SASC 2004-9XS 1A4D SEQ 5.41 5/25/34 .| 01/25/2012. | MBS Paydown 0.354305239.. 2,112 2,112 05/25/2034.
86359B RK 9 |SASC 2004-9XS 1A4D SEQ 5.41 5/25/34.... .| 02/25/2012. | MBS Paydown 0.352033426... 2,272 2,272 05/25/2034.
86359B RK 9 |SASC 2004-9XS 1A4D SEQ 5.41 5/25/34.... ... | 03/25/2012. | MBS Paydown 0.350852753........... | coceeervrerirerirncenns 1,181 1,181 05/25/2034.
86359B RK 9 |SASC 2004-9XS 1A4D SEQ 5.41 5/25/34.... ... | 04/25/2012. | MBS Paydown 0.349321023........... | ceoerernerrreiseraniis | ceevverirneens 1,532 1,532 05/25/2034.
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.41 5/25/34.... ... | 05/25/2012. | MBS Paydown 0.346090163........... | cecovvverirrererinnenes 3,231 3,231 05/25/2034.
86359B RK 9 |SASC 2004-9XS 1A4D SEQ 5.41 5/25/34.... weee | - | 06/25/2012. | MBS Paydown 0.343618309........... [ ooveoeerrnrernerrnrinns 2,472 05/25/2034.
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.41 5/25/34................ ... | 07/25/2012. | MBS Paydown 0.338716599........... | cevrvevernrmererineines | cveirerinnines 4,902 05/25/2034.
86359B RK 9 |SASC 2004-9XS 1A4D SEQ 5.41 5/25/34.... ... | 08/25/2012. | MBS Paydown 0.337617911........c.. | coovrvreriieencrinnnis | v 1,099 05/25/2034.
86359B RK 9 |SASC 2004-9XS 1A4D SEQ 5.41 5/25/34.... ... | 09/25/2012. | MBS Paydown 0.33489413.........cc.. | ceoverevivneinniincenns 2,724 05/25/2034.
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.41 5/25/34.... ... 10/25/2012. | MBS Paydown 0.329251148........... | cecovvvrvenrrreirerinninns 5,643 05/25/2034.
86359B RK 9 |SASC 2004-9XS 1A4D SEQ 5.41 5/25/34.... weee | | 11/25/2012. | MBS Paydown 0.323502975........... [ oeveoeernnrerernnrinns 5,748 05/25/2034.
86359B RK 9 |SASC 2004-9XS 1A4D SEQ 5.41 5/25/34................ ... | 12/25/2012. | MBS Paydown 0.320240978........... | ccocoverenrrnnrineinn. 3,262 05/25/2034.
961548 AS 3|WESTVACO CORP 7.50 06/15/2027.. ... | 06/15/2012. | Sinking Fund Redemption 100.0..... [ ...cvervreeiirineens | vevirerienns 96,000 X . 06/15/2027.
999999 7Z 1|AMORTIZATION ADJUSTMENT. .1 01/01/2012. | Amortization Adjustment..........ccccee [ o .(4,045) o 0 | ....130 | 01/01/2012.
3899999. Total - Bonds - Industrial and Miscellaneous B 3,278,949 ..(16,729) .0 0] e 90,721 | ......... 90,721 | ...... 185,330 | ..... XXX......
8399997. Total - Bonds - Part 4 . N 7,310,362 ...(43,627) .0 0] e 90,721 | ... 90,721 | ...... 358,087 |..... XXX......
8399999. Total - BONS......ooviieiiiiiniiesiiecies . 7,310,362 ...(43,627) w0 | 7,219,641 |0 | 90,721 | ......... 90,721 | ...... 358,087 |..... XXX......
9999999. Total - Bonds, Preferred and Common Stocks B 7,310,362 ...(43,627) w0 [ 7,219,641 | 0| e 90,721 | ......... 90,721 | ...... 358,087 | ..... XXX......
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Sch. D-Pt. 5
NONE

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

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

E15, E16



3

Annual Statement for the year 20120 the  Mlid=Continent Assurance company

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

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
INVESCO AIM ADVISORS INC. TREASURY
825252 30 7|PORTFOLIO CASH MANAGEMENT  |.. .. | 12/26/2012. | THE BANK OF NEW YORK MELON........ | ...... XXX evoor | ereereeenn[,284,408 | oo | e [ e | srerenensssssenenee | seneees v 1,284,408 | ... .....0.020 | ... 0.020 | Mtly.... | ..
8899999. Total - Exempt Money Market MULUAI FUNGS..........c. oottt sttt st enreen 0 0. 0 w0 XXX cornenn 0,284,408 | o (U I— 0 [.XXX...... XXX XXX
9199999. Total - Short-Term Ir TS ettt 0 0 ... 0 0 | DO I 7,284,408 | ..o (V] [ 0 |..XXX...... XXX L XXX..
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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



Annual Statement for the year 2012 of the

Mid-Continent Assurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
F & M Bank and Trust Company. . Tulsa, OKIAOMA.......c.curirirrirrerereieeneireeeeeeeneeeeeeensennsseennees | creeneenees | eonererneneens 003000 | oo .. T4,740 | XXX
The Bank of New York Mellon............ccccevrveeieienereieriresennnns NEW YOrk, NEW YOrK.......ccccovviieniiiinireeeisiesnnieeensensnsnenenns | seenreenns | evveerennnnensd00010 oot | e [ e 5,006 | XXX
0199999, Total - OPEN DEPOSIOTIES. ..o cererereeereeesee e seiees e see e sesee et e e se e ses e e et eesee et st ees e e sss et ensse et ansenseenees (V) 0 ...79,746 | XXX..
0399999. Total CaSh ON DEPOSIL......vreveuresresersirsiesiseserssss et sss s bbb 0 0 .. 79,746 | XXX..
0599999, TOIAI CASN........cvuureeierirereiicererie sttt 0 0 ...79,746 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 74,132 | 4. April 76,180 | 7. July 75,388 | 10. October. 79,742
2. February 71,258 | 5. May. 72,513 | 8. August 75,241 | 11. November. 79,742
3. March 76,180 [6. June 72,511 |9. September. 75,241 | 12. December. 79,746

E25




9¢4

Annual Statement for the year 20120 the  Mlid=Continent Assurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement for the year 2012 of the Mid-Continent Assurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. AlBDAMAL ... edAL | i | bbbttt nies | eerebetieni st enens | ceetienet et neieniens | bttt | et
2. AIASKA. e A s st | nsiene ettt enns | chestes et eniees | srerent et | e nenes
B0 ANIZONA. s | s | ettt | densseet ettt eens | chestee bttt ens | ettt | et nes
4. ATKANSES. ... AR | it [ e nine | ebieni et | ettt rensenes | cress e en et | eereees et
5. CalifOrNIA. . vvovrrrrerrnrernneedOA | s [ et | erienb ettt | ersesses st ensanes | sbess e et | nerenr sttt
6. €0I0rad0. ... OO it | et | ittt eens | cenet et entees | oresent et | e ees
7. Connecticut T | i [ bbb ne | nerieni ettt | eeriens sttt | sbess et | bttt
8. DEIAWATE........ocvvvrirriernreen e DE [ s | oo | eres et enns | ettt s | et | e ees
9. District Of COIUMDIA. .......vverrees DO [ s | oottt | dennset sttt | ceest ettt ees | seerent e | e nes
100 FIOMAA vl | et [ o | reriesi et | eriene st enes | srnssene e nntens | eernes e
110 BBOMGIA.vevvererererecererrernrrereelOA | ittt [ ettt | ebiesb ettt | eerient sttt | shesieni et | bt
12, Hawaii..oooeerccceces HE e | et | erieni et | et es e anes | creess et | sereees e
13, 1dah0....ccecis ID [ ottt | et bbbt | ehintbi ettt s | freei ettt eees | eestens ettt | aeeseesb et
14.  llingis........... I | et | et | Heent et ees | eeeiens ettt | eetsetes ettt | deent s
15, INGIANA. ..o IN | i | bt | eriesb et ettt | ettt | chesieni st | bt
16. oA | e s | eebieer ettt ries | sttt ntnnes | eentene et | b
17.  Kansas KIS | coitieriie [ ettt | eebeneb ettt | ersent et ent b enients | shees ettt | bt
18, Kentucky......oooeveevievereiernciniinnnns KY [ coertirie | ettt enens | sreeseb ettt et st | ettt ettt nsienns | eeebestenr ettt | eetera et
19.  Louisiana LA | s | ettt bbbttt | ents st en e | chentenb et eniens | setent e | e es
20.  Maine ME | oo [ e | eesens e nins | estees et | s | e
21.  Maryland D | ceoieirie [ ettt ettt st es st ns e tenteniens | eesestessessetastentessnsetanes | enteresstessensesntentensenns | neseesessessetastentesaesetenaes | eesessesnsestens ettt enaenas
22.  Massachusetts... MA | o | s | sesenb e | ettt | e | et
23, Michigan......cccccoenrrinrennncrennns VL[ e | oottt s sttt ettt st bt ntentente | oebentessessesntententesnsntes | ersessetntentessetntentantesies | sieesessessesntentessesnnntens | seesietssentesaes et ens st naeen
24, Minnesota........ccccovuvviniiriiniinns N | s | et | essenb et | et | s | et
25.  Mississippi . IS [ oot | ittt | Herenesees ettt ens | rersiens ettt nnnns | seesess et | feiess ettt
26, MISSOUT....vecerierrererrinrerenenee VIO [ i ottt enins | eerebte e et enes | centbeni et eniens | bttt | e
27, MONEANA. ..eoveeceeririceerreee e T s | et | Hneient et entents | fhest ettt eniens | seerent et | e
28.  Nebraska... LN E s s | e | e | e | e
29, NEVAGA.......cverceerrcrierreeee NV s | ottt | Hreieni et entenns | chesteni et eniens | sresest e | et enes
30, NEW HAMPSHIME. ... NH s | ot | bnesessenienssssensssbentenss | chestessess st sessenssnssentens | seesestessnns st es b esenane | esrenb ettt nes
31, New Jersey. N [ et | ettt s ettt nsessebntente | etsessesessessetstentessessets | nesesteresetessessesntantesies | seeesessensessetansentesesntens | seesseseeantesaeseenaansesaees
32, NBW MEXICO....evvveririereeneed NIV i ettt enins | eesebtinebns s bt enbessenes | chntbenienen st nebeniens | bttt | et
33 NEW YOTK.ocecirrincereeeeeedNY s | et | eresenie st nntenns | ceesien et eniens | sresenteer et | e ees
34, NOIN Car0liNA......cvocverveeereecrstNC | s | ettt | Henerens et enrents | ceestens sttt entens | seerest st | et enes
35, NOMN DAKOLAL ... edND | s | et | reseni et nntenns | ceest et eniens | eresent et | eerens et ees
36, Ohi0...ccorervicrinrverisirererineene OH | . Bois | PROPERTY AND CASUALTY ..o 1,016,115 | oo 1,047,740 | o | e
37, OKIENOMA. ..o DK | s | st | ereseni et nntenns | ceeet et eniens | ererent e | e nes
38, OrBGON...ccoiecrrerriernriererneen QR | s | ettt | Henereni ettt | shestenb et entens | seerest bbb | et nes
39, PENNSYIVANIA. ..o PA | e | oottt nenis | seseteenetennessetastentennenns | steesensesneestesnesesnnsannens | rereesessesneeetensesieseannts | eeseeseenneantesn et eeaenrenae
40, RROGE ISIANG. ... R s | bbbt | bnesente bbb entenns | ceeet ettt eniens | aeesent et | e
A1 SOUN CaONNA. ... eS| s | ettt | ereseni st nntenne | ettt eniens | srerent e | e neees
42, SOUtN DAKOIA. ..o SD s | ettt | Hnereni ettt | shestenb et entens | seerest s | e nes
A3, TEMNESSER......ocvererrierireerieree TN s | ettt | Hnesent et nntenns | cenet e enins | eresest e | e neees
B4, TEXAS...cereverecrinriersrineiernrinenins LK | retiriiiis | ettt | Hnesent e n sttt en et | chest ettt niens | seerenteer et | e
45, ULAN..cccciceedUT i st | eeseee ettt es | sttt nes | eest sttt | e
48, VEIMONE.....oiieiiicrnricirreee VT s | ettt | Hnes sttt | chest ettt niens | et ent et | et
47, Virginia.......ccoovevverrneensenseene VA | i .Booc. [PROPERTY AND CASUALTY .. 228,838 | ...ccoouue. 229,358
A8, WASKINGLON. ...t WA | e oottt s e s s a ettt et s st ensensessntantes | eesetssentessessntantentesantns | stessessetantentessesnsentansens | fetensessessesntestenietsnent | essesietanaante s st enaentenan
49, WESEVIFGINIA. ... e WV i | oottt enanins | sesebssenessnsessesantsnressenns | ctnssenseresestesnenetnesansens | rereseessenne s st netets | erseeressa ettt
50, WISCONSIN. ... W s | ettt | Htesenteneens s sins b entenes | chsestensess st s st eniens | eeesesteer et | et nes
510 WYOMING. oo WY i | oottt bnine | eesebneet st bt nsenes | ctetienrenen et seneniens | erestsss e e bt | erseer e
52, AMETICAN SAMOA......coucvrerirrieerendAS | s | ettt | Hneseni ettt enns | fhent et eniens | sreresteer e | e nes
B3, GUAM..ciirvcrierinrrsninereeners U [ i st | ettt | srenie et nes | eert e enet | e
54. PR it | et s bt iens | eeeb bbbt | eebseeet bbbt ntes | Sheebi ettt ens | eess bbb
55.  US Virgin Islands............c.ccccoouuu. V| s | st | ebeesb e | e | s | e
56.  Northern Mariana Islands VP | e | ottt | erieni ettt | etienies st | chesiene ettt | bt
57.  Canada.......occevererniiininnind CAN | .. e e o | s | s
58.  Aggregate Alien and Other.......... OT | e XXXt [ i essnseene XXX it sssseensinnnens | oeees 0 0 0 0
59. Total............... XXX [ i D90 SO 1,016,115 | .ooovvivirinne 1,047,740 228,838 | ........... 229,358
DETAILS OF WRITE-INS

BBOT. ettt sees et | cereeernei | e LRt | Heretes e b en s | eeriiees sttt | aeesees ettt | et
BB02. o siens | sriereenine | e bbbt bne | nersenb et sttt nsente | rersensesens st sensanes | sbens st bnnrns | nereer et
BB03. oottt ees st | cerrterinni | e RS R Rkt | Hereees ettt ens | erbees st ettt | aresess sttt | seeee et

5898. Summary of remaining write-ins for
line 58 from overflow page.. XXX oo [ e XXX et ssseeensenssens | oeees 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)...... XXX | i XXX ot senens | s 0 0 0 0
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