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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 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)
1. U.S. Governments 

1.1 Class 1............................................................................................. ....................126,968 ....................115,548 .................1,298,545 ...........................396 ......................65,625 .................1,607,082 ............................0.2 .................2,108,019 ............................0.3 .................1,607,081 ...................................
1.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
1.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
1.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
1.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
1.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
1.7 Totals............................................................................................... ....................126,968 ....................115,548 .................1,298,545 ...........................396 ......................65,625 .................1,607,082 ............................0.2 .................2,108,019 ............................0.3 .................1,607,081 ...............................0

2. All Other Governments 
2.1 Class 1............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
2.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
2.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
2.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
2.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
2.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
2.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0

3. U.S. States, Territories and Possessions, etc., Guaranteed  
3.1 Class 1............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
3.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
3.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
3.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
3.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
3.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
3.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0

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

4.1 Class 1............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
4.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
4.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
4.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
4.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
4.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
4.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0

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

5.1 Class 1............................................................................................. .................1,219,593 .................1,886,857 ....................738,416 .................2,662,545 ................................... .................6,507,411 ............................1.0 .................8,327,386 ............................1.3 .................6,507,411 ...................................
5.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
5.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
5.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
5.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
5.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
5.7 Totals............................................................................................... .................1,219,593 .................1,886,857 ....................738,416 .................2,662,545 ...............................0 .................6,507,411 ............................1.0 .................8,327,386 ............................1.3 .................6,507,411 ...............................0
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  SCHEDULE D - PART 1A - SECTION 1 (continued)  
  Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations  

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 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)
6. Industrial and Miscellaneous (unaffiliated)  

6.1 Class 1............................................................................................. ...............22,785,367 ...............44,761,173 .............149,148,176 .............168,369,976 ...............76,074,098 .............461,138,790 ..........................67.4 .............427,046,039 ..........................68.0 .............461,138,790 ...................................
6.2 Class 2............................................................................................. ................................... ...............29,338,679 ...............81,215,006 ...............65,853,506 .................2,734,623 .............179,141,814 ..........................26.2 .............150,691,940 ..........................24.0 .............179,141,815 ...................................
6.3 Class 3............................................................................................. ....................997,754 .................2,460,436 .................5,238,634 .................1,840,186 ................................... ...............10,537,010 ............................1.5 ...............17,434,965 ............................2.8 ...............10,537,010 ...................................
6.4 Class 4............................................................................................. ....................215,371 .................3,851,372 .................4,852,457 .................5,223,739 ................................... ...............14,142,939 ............................2.1 ...............13,809,502 ............................2.2 ...............14,142,939 ...................................
6.5 Class 5............................................................................................. ................................... .................6,990,271 ................................... .................4,102,611 ................................... ...............11,092,882 ............................1.6 .................6,481,934 ............................1.0 ...............11,092,882 ...................................
6.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ......................48,408 ......................48,408 ............................0.0 .................2,354,316 ............................0.4 ......................48,408 ...................................
6.7 Totals............................................................................................... ...............23,998,492 ...............87,401,931 .............240,454,273 .............245,390,018 ...............78,857,129 .............676,101,843 ..........................98.8 .............617,818,696 ..........................98.3 .............676,101,844 ...............................0

7. Hybrid Securities  
7.1 Class 1............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
7.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
7.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
7.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
7.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
7.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
7.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0

8. Parent, Subsidiaries and Affiliates 
8.1 Class 1............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
8.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
8.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
8.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
8.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
8.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ................................... ............................0.0 ................................... ...................................
8.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
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  SCHEDULE D - PART 1A - SECTION 1 (continued)  
  Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations  

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 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)
9. Total Bonds Current Year  

9.1 Class 1............................................................................................. (d)..........24,131,928 ...............46,763,578 .............151,185,137 .............171,032,917 ...............76,139,723 .............469,253,283 ..........................68.6 ..............XXX............. ..............XXX............. .............469,253,282 ...............................0
9.2 Class 2............................................................................................. (d)...........................0 ...............29,338,679 ...............81,215,006 ...............65,853,506 .................2,734,623 .............179,141,814 ..........................26.2 ..............XXX............. ..............XXX............. .............179,141,815 ...............................0
9.3 Class 3............................................................................................. (d)................997,754 .................2,460,436 .................5,238,634 .................1,840,186 ...............................0 ...............10,537,010 ............................1.5 ..............XXX............. ..............XXX............. ...............10,537,010 ...............................0
9.4 Class 4............................................................................................. (d)................215,371 .................3,851,372 .................4,852,457 .................5,223,739 ...............................0 ...............14,142,939 ............................2.1 ..............XXX............. ..............XXX............. ...............14,142,939 ...............................0
9.5 Class 5............................................................................................. (d)...........................0 .................6,990,271 ...............................0 .................4,102,611 ...............................0 (c)...........11,092,882 ............................1.6 ..............XXX............. ..............XXX............. ...............11,092,882 ...............................0
9.6 Class 6............................................................................................. (d)...........................0 ...............................0 ...............................0 ...............................0 ......................48,408 (c)..................48,408 ............................0.0 ..............XXX............. ..............XXX............. ......................48,408 ...............................0
9.7 Totals............................................................................................... ...............25,345,053 ...............89,404,336 .............242,491,234 .............248,052,959 ...............78,922,754 (b)........684,216,336 ........................100.0 ..............XXX............. ..............XXX............. .............684,216,336 ...............................0
9.8 Line 9.7 as a % of Col. 6................................................................. ............................3.7 ..........................13.1 ..........................35.4 ..........................36.3 ..........................11.5 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX............. ........................100.0 ............................0.0

10. Total Bonds Prior Year  
10.1 Class 1............................................................................................. ...............10,845,174 ...............26,652,537 .............193,417,827 .............165,682,984 ...............40,882,921 ..............XXX............. ..............XXX............. .............437,481,443 ..........................69.6 .............437,481,443 ...................................
10.2 Class 2............................................................................................. .................3,007,411 ...............22,156,156 ...............62,181,794 ...............50,719,880 ...............12,626,700 ..............XXX............. ..............XXX............. .............150,691,941 ..........................24.0 .............150,691,940 ...................................
10.3 Class 3............................................................................................. ....................129,774 .................4,199,846 .................6,873,924 .................6,231,421 ................................... ..............XXX............. ..............XXX............. ...............17,434,965 ............................2.8 ...............17,434,965 ...................................
10.4 Class 4............................................................................................. ................................... .................2,131,736 .................5,504,723 .................6,173,042 ................................... ..............XXX............. ..............XXX............. ...............13,809,501 ............................2.2 ...............13,809,502 ...................................
10.5 Class 5............................................................................................. ................................... .................5,993,843 ................................... ....................488,091 ................................... ..............XXX............. ..............XXX............. (c).............6,481,934 ............................1.0 .................6,481,934 ...................................
10.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... .................2,354,316 ..............XXX............. ..............XXX............. (c).............2,354,316 ............................0.4 .................2,354,316 ...................................
10.7 Totals............................................................................................... ...............13,982,359 ...............61,134,118 .............267,978,268 .............229,295,418 ...............55,863,937 ..............XXX............. ..............XXX............. (b)........628,254,100 ........................100.0 .............628,254,100 ...............................0
10.8 Line 10.7 as a % of Col. 8............................................................... ............................2.2 ............................9.7 ..........................42.7 ..........................36.5 ............................8.9 ..............XXX............. ..............XXX............. ........................100.0 ..............XXX............. ........................100.0 ............................0.0

11. Total Publicly Traded Bonds  
11.1 Class 1............................................................................................. ...............24,131,928 ...............46,763,577 .............151,185,137 .............171,032,917 ...............76,139,723 .............469,253,282 ..........................68.6 .............437,481,443 ..........................69.6 .............469,253,282 ..............XXX.............
11.2 Class 2............................................................................................. ................................... ...............29,338,679 ...............81,215,006 ...............65,853,506 .................2,734,623 .............179,141,814 ..........................26.2 .............150,691,940 ..........................24.0 .............179,141,814 ..............XXX.............
11.3 Class 3............................................................................................. ....................997,754 .................2,460,436 .................5,238,634 .................1,840,186 ................................... ...............10,537,010 ............................1.5 ...............17,434,965 ............................2.8 ...............10,537,010 ..............XXX.............
11.4 Class 4............................................................................................. ....................215,371 .................3,851,372 .................4,852,457 .................5,223,739 ................................... ...............14,142,939 ............................2.1 ...............13,809,502 ............................2.2 ...............14,142,939 ..............XXX.............
11.5 Class 5............................................................................................. ................................... .................6,990,271 ................................... .................4,102,611 ................................... ...............11,092,882 ............................1.6 .................6,481,934 ............................1.0 ...............11,092,882 ..............XXX.............
11.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ......................48,408 ......................48,408 ............................0.0 .................2,354,316 ............................0.4 ......................48,408 ..............XXX.............
11.7 Totals............................................................................................... ...............25,345,053 ...............89,404,335 .............242,491,234 .............248,052,959 ...............78,922,754 .............684,216,335 ........................100.0 .............628,254,100 ........................100.0 .............684,216,335 ..............XXX.............
11.8 Line 11.7 as a % of Col. 6............................................................... ............................3.7 ..........................13.1 ..........................35.4 ..........................36.3 ..........................11.5 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX............. ........................100.0 ..............XXX.............
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.............................. ............................3.7 ..........................13.1 ..........................35.4 ..........................36.3 ..........................11.5 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX............. ........................100.0 ..............XXX.............

12. Total Privately Placed Bonds  
12.1 Class 1............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ...............................0 ............................0.0 ..............XXX............. ...............................0
12.2 Class 2............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ...............................0 ............................0.0 ..............XXX............. ...............................0
12.3 Class 3............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ...............................0 ............................0.0 ..............XXX............. ...............................0
12.4 Class 4............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ...............................0 ............................0.0 ..............XXX............. ...............................0
12.5 Class 5............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ...............................0 ............................0.0 ..............XXX............. ...............................0
12.6 Class 6............................................................................................. ................................... ................................... ................................... ................................... ................................... ...............................0 ............................0.0 ...............................0 ............................0.0 ..............XXX............. ...............................0
12.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ..............XXX............. ...............................0
12.8 Line 12.7 as a % of Col. 6............................................................... ............................0.0 ............................0.0 ............................0.0 ............................0.0 ............................0.0 ............................0.0 ..............XXX............. ..............XXX............. ..............XXX............. ..............XXX............. ............................0.0
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.............................. ............................0.0 ............................0.0 ............................0.0 ............................0.0 ............................0.0 ............................0.0 ..............XXX............. ..............XXX............. ..............XXX............. ..............XXX............. ............................0.0

(a) Includes $..........0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.   
(b) Includes $..........0 current year, $..........0 prior year of bonds with Z designations and $..........0 current year, $..........0 prior year of bonds with Z* designations.  The letter "Z" means the NAIC designation was not assigned by the    

Securities Valuation Office (SVO) at the date of the statement.  "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.   
(c) Includes $..........0 current year, $..........0 prior year of bonds with 5* designations and $..........0 current year, $..........0 prior year of bonds with 6* designations.  "5*" means the NAIC designation was assigned by the SVO in reliance on    

the insurer's certification that the issuer is current in all principal and interest payments.  "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.   
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:  NAIC 1 $..........0;     NAIC 2 $..........0;     NAIC 3 $..........0;     NAIC 4 $..........0;     NAIC 5 $..........0;     NAIC 6 $..........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 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 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
1. U.S. Governments  

1.1 Issuer Obligations.................................................................................... ................................... ................................... .................1,259,442 ................................. ....................65,625 .................1,325,067 ............................0.2 .................1,327,867 ..........................0.2 .................1,325,066 .................................
1.2 Residential Mortgage-Backed Securities................................................ ....................126,968 ....................115,548 ......................39,103 .........................396 ................................. ....................282,015 ............................0.0 ....................780,152 ..........................0.1 ....................282,014 .................................
1.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
1.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
1.5 Totals....................................................................................................... ....................126,968 ....................115,548 .................1,298,545 .........................396 ....................65,625 .................1,607,082 ............................0.2 .................2,108,019 ..........................0.3 .................1,607,080 .............................0

2. All Other  Governments  
2.1 Issuer Obligations.................................................................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
2.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
2.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
2.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
2.5 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

3. U.S. States, Territories and Possessions, Guaranteed  
3.1 Issuer Obligations.................................................................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
3.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
3.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
3.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
3.5 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

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

4.1 Issuer Obligations.................................................................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
4.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
4.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
4.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
4.5 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

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

5.1 Issuer Obligations.................................................................................... ................................... ................................... ....................324,332 ...............2,650,000 ................................. .................2,974,332 ............................0.4 .................3,967,721 ..........................0.6 .................2,974,332 .................................
5.2 Residential Mortgage-Backed Securities................................................ .................1,219,593 .................1,886,857 ....................414,084 ....................12,545 ................................. .................3,533,079 ............................0.5 .................4,359,665 ..........................0.7 .................3,533,078 .................................
5.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
5.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
5.5 Totals....................................................................................................... .................1,219,593 .................1,886,857 ....................738,416 ...............2,662,545 .............................0 .................6,507,411 ............................1.0 .................8,327,386 ..........................1.3 .................6,507,410 .............................0

6. Industrial and Miscellaneous (unaffiliated)  
6.1 Issuer Obligations.................................................................................... ...............23,998,492 ...............87,401,930 .............240,454,273 ...........245,390,018 .............78,857,129 .............676,101,842 ..........................98.8 .............617,818,695 ........................98.3 .............676,101,842 .................................
6.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
6.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
6.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
6.5 Totals....................................................................................................... ...............23,998,492 ...............87,401,930 .............240,454,273 ...........245,390,018 .............78,857,129 .............676,101,842 ..........................98.8 .............617,818,695 ........................98.3 .............676,101,842 .............................0

7. Hybrid Securities  
7.1 Issuer Obligations.................................................................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
7.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
7.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
7.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
7.5 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

8. Parent, Subsidiaries and Affiliates  
8.1 Issuer Obligations.................................................................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
8.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
8.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
8.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ................................... ..........................0.0 ................................... .................................
8.5 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
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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 Column 6 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 Issuer Obligations.................................................................................... ...............23,998,492 ...............87,401,930 .............242,038,047 ...........248,040,018 .............78,922,754 .............680,401,241 ..........................99.4 ..............XXX............. ..............XXX........... .............680,401,240 .............................0
9.2 Residential Mortgage-Backed Securities................................................ .................1,346,561 .................2,002,405 ....................453,187 ....................12,941 .............................0 .................3,815,094 ............................0.6 ..............XXX............. ..............XXX........... .................3,815,092 .............................0
9.3 Commercial Mortgage-Backed Securities.............................................. ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ..............XXX............. ..............XXX........... ...............................0 .............................0
9.4 Other Loan-Backed and Structured Securities....................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ..............XXX............. ..............XXX........... ...............................0 .............................0
9.5 Totals....................................................................................................... ...............25,345,053 ...............89,404,335 .............242,491,234 ...........248,052,959 .............78,922,754 .............684,216,335 ........................100.0 ..............XXX............. ..............XXX........... .............684,216,332 .............................0
9.6 Line 9.5 as a % of Col. 6......................................................................... ............................3.7 ..........................13.1 ..........................35.4 ........................36.3 ........................11.5 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX........... ........................100.0 ..........................0.0

10. Total Bonds Prior Year  
10.1 Issuer Obligations.................................................................................... ...............12,169,237 ...............58,429,166 .............267,384,264 ...........229,267,679 .............55,863,938 ..............XXX............. ..............XXX............. .............623,114,284 ........................99.2 .............623,114,283 .................................
10.2 Residential Mortgage-Backed Securities................................................ .................1,813,121 .................2,704,953 ....................594,004 ....................27,738 ................................. ..............XXX............. ..............XXX............. .................5,139,816 ..........................0.8 .................5,139,817 .................................
10.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ..............XXX............. ..............XXX............. ...............................0 ..........................0.0 ................................... .................................
10.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ..............XXX............. ..............XXX............. ...............................0 ..........................0.0 ................................... .................................
10.5 Totals....................................................................................................... ...............13,982,358 ...............61,134,119 .............267,978,268 ...........229,295,417 .............55,863,938 ..............XXX............. ..............XXX............. .............628,254,100 ......................100.0 .............628,254,100 .............................0
10.6 Line 10.5 as a % of Col. 8....................................................................... ............................2.2 ............................9.7 ..........................42.7 ........................36.5 ..........................8.9 ..............XXX............. ..............XXX............. ........................100.0 ..............XXX........... ........................100.0 ..........................0.0

11. Total Publicly Traded Bonds  
11.1 Issuer Obligations.................................................................................... ...............23,998,492 ...............87,401,930 .............242,038,047 ...........248,040,018 .............78,922,753 .............680,401,240 ..........................99.4 .............623,114,283 ........................99.2 .............680,401,240 ..............XXX...........
11.2 Residential Mortgage-Backed Securities................................................ .................1,346,561 .................2,002,404 ....................453,187 ....................12,941 ................................. .................3,815,093 ............................0.6 .................5,139,817 ..........................0.8 .................3,815,093 ..............XXX...........
11.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 ..............XXX...........
11.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 ..............XXX...........
11.5 Totals....................................................................................................... ...............25,345,053 ...............89,404,334 .............242,491,234 ...........248,052,959 .............78,922,753 .............684,216,333 ........................100.0 .............628,254,100 ......................100.0 .............684,216,333 ..............XXX...........
11.6 Line 11.5 as a % of Col. 6....................................................................... ............................3.7 ..........................13.1 ..........................35.4 ........................36.3 ........................11.5 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX........... ........................100.0 ..............XXX...........
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9....................................... ............................3.7 ..........................13.1 ..........................35.4 ........................36.3 ........................11.5 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX........... ........................100.0 ..............XXX...........

12. Total Privately Placed Bonds  
12.1 Issuer Obligations.................................................................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ...............................0 ..........................0.0 ..............XXX............. .............................0
12.2 Residential Mortgage-Backed Securities................................................ ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ...............................0 ..........................0.0 ..............XXX............. .............................0
12.3 Commercial Mortgage-Backed Securities.............................................. ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ...............................0 ..........................0.0 ..............XXX............. .............................0
12.4 Other Loan-Backed and Structured Securities....................................... ................................... ................................... ................................... ................................. ................................. ...............................0 ............................0.0 ...............................0 ..........................0.0 ..............XXX............. .............................0
12.5 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ..............XXX............. .............................0
12.6 Line 12.5 as a % of Col. 6....................................................................... ............................0.0 ............................0.0 ............................0.0 ..........................0.0 ..........................0.0 ............................0.0 ..............XXX............. ..............XXX............. ..............XXX........... ..............XXX............. ..........................0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9....................................... ............................0.0 ............................0.0 ............................0.0 ..........................0.0 ..........................0.0 ............................0.0 ..............XXX............. ..............XXX............. ..............XXX........... ..............XXX............. ..........................0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS
Short-Term Investments

1 2 3 4 5
Other Short-term Investments in

Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a)  and Affiliates

1. Book/adjusted carrying value, December 31 of prior year................................................................................................ ............................................11,000,000 ................................................................ ................................................................ ............................................11,000,000 ................................................................

2. Cost of short-term investments acquired........................................................................................................................... ..............................................6,000,000 ................................................................ ................................................................ ..............................................6,000,000 ................................................................

3. Accrual of discount............................................................................................................................................................. ............................................................0 ................................................................ ................................................................ ................................................................ ................................................................

4. Unrealized valuation increase (decrease)......................................................................................................................... ............................................................0 ................................................................ ................................................................ ................................................................ ................................................................

5. Total gain (loss) on disposals............................................................................................................................................ ............................................................0 ................................................................ ................................................................ ................................................................ ................................................................

6. Deduct consideration received on disposals..................................................................................................................... ............................................................0 ................................................................ ................................................................ ................................................................ ................................................................

7. Deduct amortization of premium....................................................................................................................................... ............................................................0 ................................................................ ................................................................ ................................................................ ................................................................

8. Total foreign exchange change in book/adjusted carrying value..................................................................................... ............................................................0 ................................................................ ................................................................ ................................................................ ................................................................

9. Deduct current year's other than temporary impairment recognized............................................................................... ............................................................0 ................................................................ ................................................................ ................................................................ ................................................................

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)....................................................... ............................................17,000,000 ............................................................0 ............................................................0 ............................................17,000,000 ............................................................0

11. Deduct total nonadmitted amounts................................................................................................................................... ............................................................0 ................................................................ ................................................................ ................................................................ ................................................................

12. Statement value at end of current period (Line 10 minus Line 11).................................................................................. ............................................17,000,000 ............................................................0 ............................................................0 ............................................17,000,000 ............................................................0

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:...................................
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