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Annual Statement for the year 2012 of e UNiiversal Guaranty Life Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. traSUrY SECUNMHES........cveveeveeeeeeveieeeieee et sssseseesessenas | everssnaesens 15,047,859 |............ 42 | . 15,047,859 | ....coovvvrerrierne. (0 I 15,047,859 |............ 4.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies..........occvuveurreieuseerersenieninnns | coereenssennes 3,933,561 |....cco... % N [ 3,933,561 | ..oovveieirrieirennns (01 I 3,933,561 |............ 1.1
1.22 lIssued by U.S. government sponsored agencies...........oceveveeeevereens | coveverivennns 15,611,495 |............ 44 | .. 15,611,495 | ..o, [ I 15,611,495 |............ 4.4
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHES).......vvcvucvreeicviie ettt | eevessessssssssesssssnsenaes (1 I 0.0 | oo (01 0 | o (O] IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............ccccoveeee | covereinieneneireirninnenns [ I 0.0 | oo (0 (0 IR (O] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations............cccoveriveeeniinneneins | verervereeniens 160,000 |............ 0.0 [ o 160,000 |.ooovveererrerieernes (U1 I 160,000 |............ 0.0
1.43 Revenue and assessment obligations...............cccoevvveeriveeevieeeeees | cevveeiniieenenns 987,320 |............ 0.3 | e 987,320 |..coovvierirerereinns (01 I 987,320 |...ccou.e 0.3
1.44 Industrial development and similar obligations.............c.ccooveeeevieriees | ceveveieriesiecsinns [V I 0.0 [ oo (01 0 | oo (O] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..........ccoccovmrnrrmrnernennnnnnnes | corvenrersmsnnsseessssnnsens0 [ ronrinnennnd0.00 | o0 e, (01 I (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........cccccooevvivenes | eviernnennnn 2,043,106 |..oerei0.6 | oo 2,043,106 | oo (01 I 2,043,106 |............ 0.6
1513 AlLOET ... ecneseieesenssessesssssssssssnsssssssnsns | sneessssesssssnsssnssnsnnsens0 | eonnennenend 0000 | o0 s (0 (V] I 0.0
1.562 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | oovvevvevicicnnnas 8,511 | .o 0.0 | o 8,511 | o [0 IO 8,511 | v 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Lin€ 1.521.........cccvveueeviieeivecreineeins | ceveieeeesiieesenns 3,167 |............ 0.0 | oo 3167 [ [0 I 3167 | .. 0.0
1.523 Al ONET. ..ottt | sebsesssenisniis 189,515 | ..o (O I I 189,515 | .o (O [ 189,515 |............ 0.1
2. Other debt and other fixed income securities (excluding short-term):

© o N o

. Cash, cash equivalents and short-term investments............cccocveeeicceisierienns
. Other invested assets
. Total INVESEEA @SSELS........cvucvceeiciciete et

2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDIIA SECUMHIES). ...cvurveeeeceeieireiie ittt
2.2 Unaffiliated non-U.S. securities (including Canada)... .
2.3 Affiliated SECUMHIES. .....c. vttt
Equity interests:
3.1 Investments in mutual funds..........c.cocreererniniiniiee e
3.2 Preferred stocks:
321 AFFIlIELEA. ...
3.22 UNaffillated........coverereeirereirireseisess et nees
Publicly traded equity securities (excluding preferred stocks):
331 AFFIlIAEEA. ...ttt
3.32 Unaffiliated
Other equity securities:
341 AFIlIGEE... ... s
3.42 Unaffiliated........ccreeeriireiinceeseee s
Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL........cvcviiececte et
4.3 Single family residential properties............cceereverenenieeneeeseese s
4.4 Multifamily residential Properties..........cccruirrrnrerreninrnsnneressssesssssessesneens
4.5 ComMMETCIal I0BNS......c..ovuivurereiieieireieee it
4.6 Mezzanine real €state I0aNS.........cc.ovurererrieneeneireiecseresese e
Real estate investments:
5.1
5.2

3.3

34

35

Property occupied by COMPANY.........ccoirreeniereieeeieineeeeeeeceseeseeseesseeees
Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)..........cccoeevevevieicecisiece,
Property held for sale (including $.....5,624,757 property acquired in
satisfaction Of dEbt).........cccviiririecee s
CONTACE I0BNS.......eo ettt
DEMIVALIVES. ...

53

Receivables for SECUNHES............oevvveverrirerciireeeese e
Securities lending (Line 10, Asset Page reinvested collateral)............cc.ccvuvevneene

................ 4,000,000
.............. 14,743,889

................ 9,950,989
................ 2,130,800

.............. 13,905,774
.............. 12,591,572
................ 6,745,528

.............. 22,335,189

1,903,834 | ...

..32,953,674 |....

.............. 22,335,189

32,386,702 |...

................ 4,000,000
.............. 14,743,889

................ 9,950,989
................ 2,130,800

.............. 13,905,775
.............. 12,591,572
................ 6,745,528
...1,903,834

.............. 22,335,189
..32,386,702

354,098,196

353,631,225

............ 353,631,225
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Annual Statement for the year 2012 of e UNiiversal Guaranty Life Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOI YEAI..........ccvevivereieieeee ettt ettt s st a st ettt es bt es e b e s ss et en b ettt et et b es e ban s s aesensnsanens 14,106,555
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c.ccuevuereurirereieires sttt st ae s benes 7,016,347

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.ccvveuiveiereieese sttt 391,085 7,407,432
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13.......eceeeeteee ettt sttt bt sa st s st 0

3.2 Totals, Part 3, COIUMN 1. ..ottt et bbb se ettt 0 0
4. Total gain (105s) 0N diSPOSAIS, Part 3, COIUMN 18...........cuiieieieieieeireire ettt et s st s s8££ b8k b bbbt 1,534,160
5. Deduct amounts received on disposals, Part 3, COIUMN 15..........oiiiiiecceieeete ettt bbbttt bbb bbbttt b b baes 7,502,949

6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15, ... 0

8.2 Totals, Part 3, COIUMN 13, ...ttt bbb 0 0
7. Deduct current year's other than temporary impairment recognized:

74 Totals, Part 1, COIUMN 12. ... ess s s 0

7.2 Totals, Part 3, COIUMN 10........vviriereieeiiereiesiesess st essseess sttt 0 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt e s s bbb ss e bt s bt 294,572

8.2 Totals, Part 3, COIUMN O....c.oueieicte ettt st bbb bbb bbbt 0 294,572
9. Book/adjusted carrying value at end of current period (LINES 14+2+3+4-548-7-8)........cccorrrurrirrrreinrreieieessesee ettt sttt sttt 15,250,626
10.  Deduct total NONAAMITIEA @MOUNLS...........cuucviiiiiciireiieie it bbb 0
11.  Statement value at end of current period (LINE 9 MINUS LINE 10)........vuriuiurueieiteereiieiieeeseise e ssiets st ee st se e s bbb bbbt 15,250,626

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOT YEAN. ...ttt sttt ssnenna 36,740,839

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cveueieieirieiecrie ettt bnee 21,444,645

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cccveuiieieiiiricieese et 800,087 22,244,732
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12, ...ttt bbb 0

3.2 Totals, Part 3, COIUMN 11 ...ttt bbb 0 0
4. ACCTUAL OF BISCOUNL.......oovevevireieeaceisesieees st s s8££ E R 1,900,255
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ...ttt 0

5.2 Totals, Part 3, COIUMN 8........ouveeiieececteee ettt sttt sttt sttt s bbbttt en e 0 0
6. Total gain (I0SS) 0N diSPOSAIS, Part 3, COIUMN 18........ci ittt s st s s s a8 s st en st 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........oiiiiiiieeeee ettt ettt bbb bbb sttt 16,683,128
8. Deduct amortization of premium and mortgage interest points and COMMIIMENT FEES...........ruriiirrirriecrr ettt nsnen 194,191
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13........eeceeeeeeeete ettt ettt ettt ettt et st b ae bt es s st sena et es st snaetes s anes 0

9.2 Totals, Part 3, COIUMN 13........oiieeceeete ettt es ettt et bttt bbb ae bt et e ae bbbt es s st s st bes s seee 0 0
10. Deduct current year's other than temporary impairment recognized:

10,1 T0talS, Part 1, COIUMN 11 ..o oottt bbb 0

10.2 Totals, Part 3, COIUMN 10.......ccuimriiriierieeeiieeeeseees s eess s seess st bbb 0 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10)........c.ccccervirerrrerireceiesereses s 44,008,507
12, TOtAl VAIUGHON GOWANCE. .........vvverireciearisr i8R R R SREEbn 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....uveiiieeieciieteiieietee ettt a ettt s bt s bbb bbb s s e s bR st b bRt e bt n s et s s bt n s bbb en st enee 44,008,507
14, Deduct total NONAAMILEA GMOUNES............cvuurerireriereieerieeeii i8££ 0
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........oueirruririninsirsisissssssesesssssssssse et ssss s sessesssssss st esssssssssessassessssssessessassssssessessessssssnssessssanes 44,008,507
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Annual Statement for the year 2012 of e UNiiversal Guaranty Life Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEI 31 Of PHIOT YEAI........c.cvuiueiiiesieie ettt s st s bttt 37,965,718
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.oeueirererriieieeires et tes st ae s benes 8,295,155

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccvirirrrrierenrrs et eees 6,102,883 14,398,038

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........cvieieeiiisieeeetete ettt bbb bbb bbbttt s bnann 0

3.2 Totals, Part 3, Column 12.... 0 0
4. ACCTUAL OF GISCOUNL. ...t bR+ttt 0
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13.......iiiieeiceieise ettt ettt bbb bbb st bbbt bbb (13,668)
5.2 T0tals, Part 3, COIUMN O.....couivirriiriririeiceiresie sttt (221,195) (234,863)
6. Total gain (I0ss) on disp0sals, Part 3, COIUMN 1.ttt ettt bbb bbb s bbb a bR bbb bbb bbbt 2,985,393
7. Deduct amounts received on disposals, Part 3, COIUMN 1B..........cc.ccuiieiiuirieiseieie sttt ettt bbbt s bbbt en 21,985,887
8. Deduct amortization of premium @nd ABPIECIALION............cceveviveieeiiete ettt bbbt s st st s s bbb s b st s s e s s s s es st et es et et en s st n s sae s s e neenans 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17 ...ttt 0
9.2 Totals, Part 3, COIUMN 14 ...ttt sttt b s bbbt s sttt es et en s e s nsnn 0 0
10. Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........oiiiiieieiesie ettt ettt ettt bbb bbb e se bt nes 174,725
10.2 TOtalS, Part 3, COIUMN 1. oottt 0 174,725
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).......c.euurrurrerirriereireieireeireie sttt et bbb srenea 32,953,674
12.  Deduct total nonadmitted amounts 566,972
13. Statement value at end of current period (Line 11 minus Line 12). 32,386,702
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA........c.. ittt es st bbb b8 s bs ettt 132,504,748
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7..........c.iuiieiiiiieiisie ettt st b st s bbb bbbt 182,707,789
3. ACCIUAL OF BISCOUNL... ..ottt 4SS bbbttt 49,687
4. Unrealized valuation increase (decrease):
A1 PAMET, COIUMN 121ttt 100,590
4.2 Part2, SECtON 1, COIUMN 15....... it 0
4.3 Part2, SECHON 2, COIUMN 13 ..ottt et e ettt s st s st es et st es st n s sensnaen (344,235)
A4 Partd, COIUMN TR 594,060 350,415
5. Total gain (108S) 0N diSPOSAIS, Part 4, COIUMN 19........ciiiiceieeeiceeceete ettt s et st a bbb b s e es st s st et s s b bt s bt s e sssa st ensesnea 9,636,741
6. Deduct consideration for bonds and stocks dispoSed of, Part 4, COIUMN 7...........c.cceieieiiiieicseie ettt b sse st s s s ae bbb ss s st s st s e saes 106,170,537
R B =T 8 Tox =T ol (22 Y (0T T 0T =Y 41110 OSSOSO 756,898
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15, st bbb bbb e bbbt s bbbt b s ann 0
8.2 Part2, SECtON 1, COIUMN 1. ...ttt bbb bbb bbbt bbbt 0
8.3 Part2, Section 2, Column 16... 0
8.4 Part 4, COIUMN 15, ..ottt 0 0
9. Deduct current year's other than temporary impairment recognized:
9.1 Pt 1, COIUMN 14ttt 12,680
9.2 Part 2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part 2, SECHON 2, COIUMN T4.......ouiviririeeeierieceies st 0
0.4 Part 4, COIUMN 13t 0 12,680
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T48-9).......cucvurririierirrisieinsiee sttt sttt 218,309,266
11, Deduct total NONAAMITIEA @MOUNLS...........cvuuererieiee i 0
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cuu it se et ssss ettt st bbbt en st nen 218,309,266
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Annual Statement for the year 2012 of e UNiiversal Guaranty Life Insurance 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.. .33,430,165 ...38,881,053 .33,326,770 ...33,520,000
Governments (Including all obligations 2. Canada.........ccooueeveeienens [ e (0 SRR 0 [ (01 OO 0
guaranteed by governments) 3. Other Countries.......coeveieies | eoreiierssieieiesiesssesssesens [0 O 0 | [0 OO 0
4, TotalS. oo | i, 33,430,165 | oo, 38,881,053 | ..o, 33,326,770 | .cooovviivren, 33,520,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e [0 OO 0 | (01 OO 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cocoovieeeiieieieieieies | e, 160,000 { .o 164,896 [ ..o 160,000 | .oooviicierciien, 160,000
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.oooccnsiriissrinssrinnnns | o 4,201,687 | oo 4534647 | oo ATV — 4,217,140
Industrial and Miscellaneous and Hybrid 8. United States.........ccooeeveeees | covveeivicins 135,540,667 | ...oovvevrnne. 145,494,820 | ....coocvvvenee. 136,994,510 | .coovvvvvncrnnes 102,476,049
Securities (Unaffiliated) 9. Canada.......cccooevrrvrrnerrennn.
10._Other Countries..
11. Toftals..................
Parent, Subsidiaries and Affiliates 12, Totals...coocveirreiicsciincn,
13. Total Bonds.......cooousuessrvnnes
PREFERRED STOCKS 14. United States..........ccocervevenn.
Industrial and Miscellaneous (Unaffiliated) 15, Canada......cccovevenrerrereinienes | e [0 [0 0
16. Other Countries.......c.covienine [eoniiniiiniiniiniiicissisi [0 (01 R 0
17, Totals....ooveeserersnressreenssinsnees | v, 14,743,889 | ..o, 14,743,917 | oo, 14,743,889
Parent, Subsidiaries and Affiliates 18. TotalS.....coooveveeeieiciiieeiiis | i 4,000,000 [ .o 4,000,000 [ ..oooviririinna 4,000,000
19. Total Preferred Stocks.......| ..ccoovoviennnnen. 18,743,889 [ ..o 18,743 917 [ .o 18,743,889
COMMON STOCKS 20. United States........cooveevevernees | vevvrrerirmeceennenns 16,281,869 | .covoovvvrrecerns 16,281,869 | ..cooovvvercerns 15,649,481
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccoocveeverereeieieens | e (0 TR 0 [ 0
22. Other CouNtries. .....occvvirniee | covvvnsiissisisisssi e (O RO 0 [ 0
23, TOtalS...coveeirisciesirissiies | v 16,281,869 | ..cooviscris 16,281,869 | ..oocveriiscii 15,649,481
Parent, Subsidiaries and Affiliates 24, Totals...ooooieieiiiiiciiicens | i, 9,950,989 | ..o 9,950,989 | ..o, 10,742,689
25. 26,232,858 ...26,232,858 26,392,170
26. 44,976,747 ...44,976,775 45,136,059
27. Total Bonds and Stocks.... | ..........c........ 218,309,266 | .....ccvvvrverenes 234,052,191 | oo 219,806,710
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Annual Statement for the year 2012 of the Universal Guaranty Life Insurance 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

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
Column6 asa
% 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)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments
Class 1.

.3,816,404

...15,408,300

..17,019,179

..36,243,883 |.

..... ..88,696,435

..36,243,883

2.1
22
23

ClIASS 2.ttt
ClASS 3.t

3.1

U.S. States, Territories and Possessions, etc., Guaranteed
ClIASS 1.ttt

4.1
4.2
43
44
4.5
46
47

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ClASS T.vuiirieieisriere sttt

Totals

5.1
5.2
53
54
5.5
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
CIASS .o
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Annual Statement for the year 2012 of the Universal Guaranty Life Insurance Company

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

Industrial and Miscellaneous (unaffiliated)
B.1 ClasS 1.ttt stsntannns | eeereeeieneieeees 3,111,926 | ..............31,588,291 | ................ 3,798,480 | .oovvvriinne 7,980,561 46,479,258 | ..o 264 | e, 32,197,615 [ .o 232 [ 46,479,259
6.2 Class 2 ..60,005,993 5,689,669 ..66,759,075 |. .12,651,461 ..60,591,833
6.3 Class 3 10,355,227 | ..o 519,491 14,414,240 | .82 [ i 2,019,054 10,133,238 | covvvrieene 4,281,002
B4 ClasS ..ottt nsinns | s 0] 1,063,295 | oo 5,067,767 | .ovvvrerrerrirriirniind (01 N (1 [P 6,131,062 | .cooooveernrrnrceeenn 35 [ e 0 [iiniieenend0.0 | s 3,077,228 | oo 3,053,834
B.5 ClasS B.....vuurivriieiieiiieeiieeeesse sttt nssens | erseesienss s enssenes 5038 | oo 21,156 [ e 28,862 [ ..ooveririinn 207,683 | oo (1 [P 262,739 | ool 01 | e 278,280 | oo 0.2 [ e (V1 [ 262,739
B8 ClasS B.....ouueverieeieeiieiireiieeeessi sttt nsanns | _snieniene et 0 122,905 | i, [V [ I 1,371,385 | .o, 1,494,290 8 | 1,152,556 8 | 122,905 [ .o, 1,371,385
B.7 TOtAIS. .ottt | ersrensrennsenees 4185241 ]...............36,330,305 [ ..o 79,256,329 [ ..o 14,397,404 | .o 1,371,385 [ .o 135,540,664 [.....ccooovvviiinnnns 769 [ 48,298,966 | ..o 348 | 120,404,463 [....cceo..co. 15,136,202

Hybrid Securities
7.1 CIASS Tttt ettt ettt ns s entnens | steeseeseesensnn e ensenen 0
7.2 ClASS 2.ttt ss st ssessss s ssesssssassnens | stesssssnssessnssssssssesens 0
7.3 ClASS 3uorieeeiieieteeeei sttt ettt ettt | steeeeness ettt 0
T4 ClASS 4.ttt ettt esssssantnens | steessssssssensnntneessenea 0
7.5 ClASS 5.ttt sttt sttt stesssssantnens | steessesssssessansnesssenens 0
T8 ClASS B..ooverrereeceeereerecrseeeseeseseseise e eeesssssssssssssesssssessessessansnens | stssssssssssessssssssassssesns 0

7.7 Totals...

Parent, Subsidiaries and Affiliates
8.1 ClASS 1ottt
8.2
8.3
8.4
8.5
8.6
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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

Line 10.7a52 % 0f COL 8.

................. 1,152,556

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 Class 1. sssssssssessssseessssesssssssssessesssssenss | (@)erreeeeenn 7,168,036 [ ovoceecnecn 49,138,029 | ...ccceeenee. 21,482,152 | coovirerne 9,266,268 | ....ccoeverrereeren 27,884 [ 87,082,369 | o894 | XXX e [ e b XXX s [ 87,082,371
9.2 Class 2 1,063,413 [ ..covvvnnne. 60,005,993 | ..cccocvvvrrnne. 5,689,669 | ..covrvrrereinrinrireinen0 [ 86,759,075 | o379 | e XXX e [ e XXX e [ i 60,591,833
9.3 Class 3 2,471,664 ..10,135,696
9.4 Class 4 1,063,295 3,077,228
9.5 Class 5 s 21,156 | ovverieieeeeeennn28,862 | v 207,683 | o0 [ (€)enieieiene262,739 | 0 | XXX e e XXX e | e 0
9.6 ClasS B......cevrerrrrrrerersrisesesessssesesssssessssssssssssssessssssssessesssssseses | (Qvseenessiessrsnien [, 122,905 | oo |0 | 1,371,385 [(€) 1,494,290 | 0.8 | b XXX s [ e XXX [, 122,905
9.7 TOAIS ..ottt sssntnns | erveniessesaens 8,243,371 | ovveerenae 53,880,462 | ............... 96,940,019 | .coveevenen. 15,683,111 | .................1,399,269 | (b).......176,146,232 | .....ocevvererreeeeee100.0 [ oo e XXX s | e e XXX e | e 161,010,033
9.8 Line 9.7a52 % Of COL B...vuiviiiieiiiieisisiciessssssssssssesssesensessens | ssssssessessssssssesssssans 47 | i, R I IRV 8.9 | i 0.8 | i 1000 f.viennnes 0.0, T [T, 0,0, CHTTI [NTIONTID, 0.0, SO PRRRRRRR 914
10. Total Bonds Prior Year
............... 24,526,972 | ...............12,838,581 verenneennnnn31,312,082 reevenennnn 122,775,947
...107,328 3,261,534 ..12,651,461
1,500,124 .20

..32,464,638 |.

Total Publicly Traded Bonds

ClLASS 1.ttt

............. 122,775,947

87,082,371

.12,651,461 ..60,591,833

..10,135,695

................. 3,077,228

115 ClaSS Bt sssess s sssssssssessssssssssssesens | svvsseessssssessessssesseseensQ | evveveereeississesesinsreeens0 | eevevveeeiesieseseeisniseen0 | e | e 0 | 0 |00 | 0 | 0.0 |

11.6 Class 6 ...122,905 ...122,905

T A o173 OO 161,010,032 | ceovvvvvvverveeenennn 914 | 137,449,703 | 0990 | 161,010,032
11.8 Line 11.7a52 % Of COL 6.t | cevvrsiiesessieiennenene D | e 32.8 | o525 | 906 | 0.0 | e 100.0
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........cccoecveivnrieriinies | coriveverienisnsesenessnd | evveisscssiisiisneennnnn 800 [ ciiiiiiiiiiinnn8.0 | o888 | 0.0 e 914

12. Total Privately Placed Bonds

121 ClaSS 1..ueeeierseeiesssiessssssessssssssssssssesssssesssssssssssssssessesssnsses | sesssssesssssssssssessessnsns0. | cvnviesinsssssessnsssenenens0 [ covninrnninsissinennd [ o0 |0 | e 0
6,167,242

262,739

.................... 278,279

................. 1,371,385 | .................1,371,385 crcnneennnnnn 1,152,556
1,371,385 | .... ..15,136,202 ...1,430,835
Line 12.7.a5@ % 0f COL. B......oovvverrreeneireirinenereieeneiseessennenees | eeveennineeneenssnnenennn020 [ e 7.2 | 823 | v T [ 9.1 | e 100.0 [ .o XXX [ XXX
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccoocvevccenrinne | covvniiniiiniiininnnn0.0 | 08 [ 7 | 01 | (O 8.6 | e XXX |k XK X
(@) Includes $.....15,136,202 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §$......... 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.
(¢)  IncludesS$.......... 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.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............ 0;

NAIC 2§........... 0;

............ 0;

NAIC4S........... 0;

....... 0;

NAICBS........

.0
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SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

1.1
1.2
1.3

1.5

U.S. Governments

ISSUET ODlIGALIONS.........cvveeeeciecieericteieee et
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities............ccecueeerercrivsieiienne
Other Loan-Backed and Structured SeCUrties. .........o.rvrerrrrrerirnrennenns

................. 3,816,404

............... 15,408,300

............... 17,019,179

2.1

23
24
25

All Other Governments

Issuer OblIGAtIONS........c.ccuvveicieieie et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities. .
OIS .ottt

3.1

3.2
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET ODlIGALIONS......ceveecerrireircieieieeessesees et snsenen
Residential Mortgage-Backed Securities............cceveivererneieisrniiiennns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities............c.coeuerreurcierinnnnes
TOHAIS .o

41
42
43
44

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

Issuer Obligations..........cccccuuneee.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

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

8.5

TotalS. oo

5.1 1SSUET ODlIGAtIONS........cvvrerrirerisrieieiesissisesresissiessssssssesssssssssssssssessssssess | ssensssssessessssssessessnnsans (V)N I 1,162,750 [ oo | o000 987,320 | o0 | 2,150,070 | coovvervrrrrrrierineenen 1.2 | e 1,000,000 | oooovvvvvrierirrieeenn0.7 [ e 2,150,070
5.2 Residential Mortgage-Backed Securities ...819,108 | .. 2,051,616 ...650,139 ..2,051,617
5.3 Commercial Mortgage-Backed SECUNHES.........cvververrrercereereiieieens | cvvevrreeereeieesieeenennd0 | e 0
5.4 Other Loan-Backed and Structured Securities..........ccoocvrverveveeeerieins | cvvevnsnieisesienseeenenns0 | o, 0
5.5 TOtalS.. oo sssenssnssssenenssssesensensnsenes | nnssnsessensensses @4 1,120 | werniaresssieees 1,981,858
. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations...........cccocvvvee. ...36,184,262 | ....
6.2 Residential Mortgage-Backed Securities. ... 146,044
6.3 Commercial Mortgage-Backed SECUNHES..........cccvervvreercrieereiieieiens | cvveveeeerieesesisienenns0 | e 0
6.4 Other Loan-Backed and Structured Securities. . 0
8.5 TOtalS.....ooversieieiiei s enssssesensenssesensensssssesenssssesenes | eeenesneeesneneesdhy 189,241 [ oo
. Hybrid Securities
7.1 1SSUET OBlIGAtIONS........cvvrvecvieiiricie et ses
7.2 Residential Mortgage-Backed SeCUrities..........ovvvrrerrerienrerrineennreinnns
7.3 Commercial Mortgage-Backed Securities.... .
7.4 Other Loan-Backed and Structured Securities...........cccocveeveervceeeeceens | evveenieresresiesieniseeienns | o0 | o0 | 0 |0 |0 | 0.0 | 0 | 0.0 | 0 |
7.5 TOtAIS ..ottt ensssen st | srensssesssessessensenssnsan {01 IO (O 0 o0 0 0 0.0 | 0 | 0.0 | 0 0
. Parent, Subsidiaries and Affiliates
8.1 ISSUET ODBlIGAtIONS........covevecveeicctcie et
8.2 Residential Mortgage-Backed Securities.....
8.3 Commercial Mortgage-Backed Securities.... .
8.4 Other Loan-Backed and Structured Securities..........co.covrrervenrererrnrennens
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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 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

9. Total Bonds Current Year
9.1 1SSUET ODlIGAtIONS.......ovvrerrireiiririeiesise et nsees
9.2 Residential Mortgage-Backed Securities..........c.ceeveeervevereirereierierans
9.3 Commercial Mortgage-Backed Securities...........coevevereververeersrsrnnnns
9.4 Other Loan-Backed and Structured Securities
9.5 TotalS....cocveerreerees N
9.6 Line9.5858 % 0f COL B.....ccuuuivuiviiiiiicriissi e

10. Total Bonds Prior Year
10.1 Issuer OblIgations..........cveueverrerereisssee st
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed Securities....
10.4 Other Loan-Backed and Structured Securities

60IS

10.5 TOtAIS. ..o nsssnsssnssnssensns | coneinennnn.01,859,286 | ... 26,155,996 | ...............16,129,565 | .............. 2,271,054 | ..o 32,464,638
10.6 Line 10.5858 % 0f COl. 8......cvuiiiiieiiiisiiisiiisiisiisnissississisnississinnes | oo 445 [, 18.8 [ i, 116 [ o, 1.6 | i 234
11. Total Publicly Traded Bonds
11,1 IsSuer OBlIgations.........c.ocueveieirieieieeeees et sessnses | evvessesaessnnns 7,949,717
11.2 Residential Mortgage-Backed SECUNHIES............oevevrevcieeveeieiereeiienes | cveeiveieiesins 288,364
11.3 Commercial Mortgage-Backed SECUNHES...........cccuervererreeriererseieiiens | e, 0
11.4 Other Loan-Backed and Structured Securities. e ..252
115 TORAIS ..o bbbt 8,238,333
11.6 Line 11.585@ % Of COL B.....cucvurirrireieiieineiseiseineisseessessssissieees | et iesissieeneens 5.1
11.7 Line 11.5as a % of Line 9.5, Col. 6, Section 9..........cocvviniiiiniininiin | o 4.7
12. Total Privately Placed Bonds
12.1 lIssuer Obligations............ccceevrnee.
12.2 Residential Mortgage-Backed Securities
12.3 Commercial Mortgage-Backed SECUMHES..........crrurrurenrenrneinenereiiees | e 0
12.4 Other Loan-Backed and Structured SECUMtES. ........ocrvurrrrrnrerrerecninne | osensessisiissi s 0
12.5 TOMAIS. ..ottt ssenntns | erteessnssnesinssnees 5038 | oo 1,089,712 | oo 12,462,384 | ....ooveneee. 207,683 | .covvrvennne 1,371,385 | oo 15,136,202 | ..ovovveeiciieiene 86 [ .o 1,430,835 | .ovooereeeeis 1.0 | 90,9 RN I 15,136,202
12.6 Line 12.585@ % Of COL B.....ccvvnrireireiieiirieiseieisesseseesesissssssseees | oeeississessesissssseneens 0.0 [ s T2 [ s 82.3 | oo T4 | e, (S [ 100.0 | .o ) O.0 N P 90,9 CHRIN DO ) 0,9 T IR D.0,9 I 100.0

12.7 Line 12.5as a % of Line 9.5, Col. 6, Section 9..........cocvvcvsvciciicisiicciies| v 00 ] i 06 ] i, % 1 01 ] o) (X< 20 I 86 .. D9, ST ., ST R D, S [N D, SRR [ 8.6
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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, DECEMDET 31 Of PHOK YEAI..........cviviveieicieeie ettt ssessssssessenss | esesessese st et nsesas 2,401,942 [ oo 2,801,942 | oo 0 | coveevesreeeseenenessssesssseseseenen0 | e
2. Cost of Short-term INVESIMENS ACQUITEM..........c.cvvieveeeeieteere ettt s s s st st sessens | sberssssessessssssesesssensesaesessastesens 8,698,585 | ...evverereere e 6,055,264 | covveevereeeieeeee e 2,643,321 | covreeeeeeeeseeieneerieesenssesnnneeenl0 | s
3. ACCTUAI OF GISCOUNL........cooirrirricie bbb bbbttt | st sesb s bbb 0 [ e 0 [ oo 0 [ o0 | s
4. Unrealized valuation iNCrEASE (JECIEASE)........eurururireriesieiessesssssssessessss st essss s sse s bbbt s s s s sas st sessentnes | sbsessasssssessessessssssesses s s ssessssssssestensnsns L0 TR 0 [t 0 | o0 | e
5. Total gain (I0SS) ON QISPOSAIS.......cuueurerrerrirrereerereeseeeeeeseeseesseesaseeseseseeseesesesse st esssessesseesess s ees st enssessessessssasssessansanssnssns || oessessossssessssessnsssssessastnesessessanssessessssnnes L0 OO L0 OSSO 0 | o0 | e
6. Deduct consideration reCeIVEd 0N QISPOSAIS..........cvuiieireiiiriieieieissese sttt ss s sn st sessessessns | ebsessssassessssssesessssessessesssansesses 5,643,488 | ..o 5,643,488 | ..o 0 | o0 | e
7. Deduct amortization Of PIEMIUM............coiiuririeirrieie st ess s ss sttt ss st s ss st st snssessessanes | sessessossssssnssessanssnssessanssnssnssessanssnssessassanes L0 O L0 TSR 0 | coveereeeeeereeeereeereessssesessssesesenrenenl0 | e
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........c.cceiuiiueieiiecisiscieieesee s sesss s sesenies | cvessessissess st 0 [ oo 0 | oo 0 | o0 | e
9. Deduct current year's other than temporary impairment reCOGNIZEM............oovvievcvicrereieiesese et esee s | cririesississssssss s ssses s sssessesssesses s sesssneans 0 ] e 0 ] o 0 ] o0 | s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).......ccoeurrrinrinrinrininieieieiesens [ e seesees 5,457,039 | .o 2,813,718 | e 2,643,321 | o0 | s
11. Deduct total NONAAMITEd @MOUNES..........ccuuurrirriririierieei st ass st es s eestes | oeirt e 0L 0] i) 0 s
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......uoiiiiiiiiiiiiiisieciseeesieses s ssssseesssssnes | ceeressssesesssssssees st essesasssansanaes 5457,039 | oo 2,813,718 | oo 2,643,321 | o0 | e
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10.

1.

3.1

32

33

4.1

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year) (1,325,058)
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12 514,198

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14 (720,318) (206,120)
Unrealized valuation increase/(decrease):

3.1 SECHON 1, COIUMN 17 ..ottt st s bbbttt n bbbt 132,891

3.2 SECHON 2, COIUMN 19, ittt s8££t s (776,000) (643,108)
Total gain (loss) on termination recognized, Section 2, Column 22 2,676,674
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15.........c..cuiuiiiiiirieiee ettt bbbt bbb bbb s bt (1,630,763)
Amortization:

6.1 SECHON 1, COIUMN 1.ttt bbbt s bbbt b bbbt s s n bbb nts

6.2 SECHON 2, COIUMN 27....co.eeeeete ettt bbb bbb st bbb s e st es s e s s see s s tnen 0
Adjustment to the Book/Adjusted Carrying Value of hedged item:

7.1 Section 1, Column 20 0

7.2 Section 2, Column 23 (1,590,602) (1,590,602)
Total foreign exchange change in Book/Adjusted Carrying Value:

8.1 Section 1, Column 18 0

8.2 Section 2, Column 20 0 0
Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 -5+ 64 7+ 8)...evieirierrirererreeieessiseiseis sttt sttt ess s ssesans 542,548
DEAUCE NONAAMILEA @SSEES......vucvvirieiiiiieieise ettt s st R s8££ R Rt s 0
Statement value at end of current period (LiNE 9 MINUS LINE T0).......u.ruuiuiurerireieneireieeeiseeeseesesseeseesseas st ees st s b s bbbt 542,548

Futures Contracts

Book/Adjusted Carrying Valug, DECEMDET 31, PO YEAI.........ccurururrereeerereeseiseeseeeeeseesesseesseeseasessesesseessessesssesessessesteseses e st ess s e s ee st eee e s e ssees e s e sses st st et e ssessentnen 0
Net cash deposits (Section 1, Broker Name/Net Cash Deposits footnote) 142,032
Change in variation margin on open contracts:

3.11 Section 1, Column 15, CUITENt YEAT MINUS.........crvveveeiereieeiereeee ettt ssses s bes s ssssseesens 10,605

3.12 Section 1, COUMN 15, PHOT YEAT.....c..cuivriieireiieieieieese ettt sttt ses 0 10,605
Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus............cc.ccceeeverunnne 0
3.22 Section 1, Column 17, Prior YEAN........cccevveverrerererieeeiseere s 0 0
Change in amount recognized:

3.23 Section 1, Column 16, current year to date minUS...........ccceeevvirrennnnns 0

3.24 Section 1, Column 16, Prior YEar..........cccevevvireiererrisieessieseseiesenne 0 0 0

SUDLOAl (LINE 3.1 MINUS LINE 3.2)....uuriuveieeererriseiiesessieiseesessssssesessesssssssssessessessssssessessesssssessessassasssessessassassssssessessosssessessessasssnssessessasssssnssessasssnssnssnssessanssnssessassensnness 10,605
Variation margin on terminated contracts during the year (Section 2, Column 16)..........cccovevrerierrrriennns 367,116

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)... 0
4.22 Amount recognized (Section 2, Column 16)...........cccoeveererrerererecinnnns 367,116 367,116

SUDLOAL (LINE 4.1 MINUS LINE 4.2)....u.cvueveeieeeeerereisessssesesseesesssssssesessesssssssssessessessssssessessesssssssssessassasssessessessassssssessessasssessessessasssnssessessasssssessessasssnssnssnssessanssnssessassnsaness 0
Dispositions gains (losses) on contracts terminated in prior year:

ST T 3 =T To 1o OO OT P 0
5.2 Used t0 adjust Dasis Of NEAGEA IEMS.........ceuiuriiriisecs et s bbb s bbbt ens s 0
Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 - 5.1 = 5.2)... ettt ettt 152,637
DEAUCE NONAAMIIEEA @SSEES..........vevcveiiicieiicte ettt ettt s bbb s e s b s s e s b s s e b s e s s b s b e s e bbb s b b s e s b s A A st b st st bbbttt b b st s 0
Statement value at end of current period (LINE 6 MINUS LINE 7).......c.euiueieiciiieieiesiie sttt sttt s ettt 152,637

Si11
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Sch. DB-Pt. C-Sn. 1
NONE

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

Si12, SI13
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SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4.......eoveieeeeeteeeee ettt ettt bttt s st bttt se st et s st et et ae b e s e st et e et e b s sn b et s snaebenaneeens 542,547

2. Part B, SECHON 1, COIUMN T4.......omieeeeceeeeee ettt ettt bbb s sttt ettt bt s b se st ne st sn e 152,637

3. SUDLOLAI (LINE T PIUS LINE 2)......cviiveieieieciiie ettt ettt ss bbbt b et s 244482 s b8t s bbb bbb s bbb s bbbt bbb ses 695,184
4. Pt D, COIUMN Dottt a bbbt s st b ettt e ettt n st 6,745,528

5. PAIED, COIUMN B....occovovireieneiesiecissises s (6,050,344)

6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).......cuiiuiurireiuiieeireiseiseetseteesess et eesesse s ees et sse et ees et se £ e84 8 o842 E e £ E £ E e b s E bR bbbt nben et nr s 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 6.ttt bbb 542,547

8. Part B, SECHON 1, COIUMN 13........iiiiiiieicisitesete ettt ettt bbb bbb e bbbt s bt s b ans 10,605

9. TOAI (LINE 7 PIUS LINE 8)....evvieieeiiceeieiieete ettt a bbbt bbb bbb s b se bbb s b e R b b s et b s s b st e bbb e s bbb s et bR bt s bbb st e b b e st b s s b et s bt nanteeas 553,152
L = T D )17 T I TV 6,745,528

11, PaED, COIUMN Gucoi it (6,050,344)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....uiueiiiiieieicieie ettt ettt s bbb s b8 bbb bbb s bbb sttt (142,032)

Potential Exposure Check

13, Part A, SECHON 1, COUMN 27 ... bbb 0

14, Part B, SECHON 1, COIUMN 9.ttt ettt ettt ettt ettt ettt ettt ettt ettt et et ee et et et et et et et et et et et en et et et et et et et et et et et et et esen et et et anensnina 142,032

15, PaMt D, COIUMN 1.t 0

16.  Total (Line 13 PIUS LiNE 14 MINUS LINE 15)......uevueiiieiieiietisieieteissie ettt s bttt s s b8 dsebes ARt E bbb st n b bt 142,032

Si14



Annual Statement for the year 2012 of e UNiiversal Guaranty Life Insurance Company

SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PriOr YEar. .........ovuvvreerinrenrirnineneensessesssssesssesssssssssees | seeseesnssssessssnssnnens 29,500,131 | oo 29,500,131 [ ovvveereiereeeeereee e

2. Cost of cash eqQUIVAIENS ACQUIMEA...........ccuuiuiviieiiesieie sttt b st essens | sessessesssssesses s s s sestessssas (01 PSRN (01 ORI

3. ACCTUAL OF GISCOUNL........ooieeieieiii bbbttt | retbsens s LU RN 0 [

4. Unrealized valuation iNCrease (JECIEASE)..........ccvvueievrieereriereee st sssse s ses s ssssssessssssnes | evesessesssssessssssesssssssessssssenes (0 TR (01 TR

5. Total gain (I0SS) ON AISPOSAIS.........c.cvveiriieiieiicreeteie ettt bbbt b st stnsas | siessesbessssaessess st s s stensnsas (01 OO (01 SOOI

6. Deduct consideration received 0N diISPOSAS............ccceviriveieiiieieieiesie s esses e sssssaens | cveressesesessessenens 29,500,131 [ oo 29,500,131 [ oo

7. Deduct amortization Of PIrEMIUM..........ccuivrieieree ettt b s s s sassssssnsens | evsessssssesssssssesssssessesessnans (0 TR (01 TR

8. Total foreign exchange change in book/adjusted Carrying ValUE..........c.c.cvueveieieisiiciieieiesissieienas | eevesiesiseie s (0 TSR (01 TR

9. Deduct current year's other than temporary impairment reCoOgnIZEd...........ocvveeerrerienrerrirrinerrineerriens | s sseseesssssesseseens 0 | 0 ]
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccevvvvervrrercens | v (0 U (01 TR
11. Deduct total nonadmitted @MOUNES............c.oririiiriinrrisrsrrrrirss s | i 0 i, 0 i,
12. Statement value at end of current period (Ling 10 miNUS LiNe 11)......oviiiiiiiininisiesssisisnssessessnes | orerensssesessssssssssssssssssnssnesseses 0 | 0 ] e
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment......

Si15
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Annual Statement for the year 2012 of the Universal Guaranty Life Insurance Company

SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./A.CV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.CV Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
HOME OffICE......vriviiiieii ettt snssnnis | enesssens . 1,344,851 | i 163,667 |0 [ 0 (163,667) | .. (I 0 95,219
0299999. Properties Occupied by the Reporting Entity - AMINISITAHIVE. .........c.oveiiiieieiei ettt nens 1,344,851 0 .(163,667) | .. (I 0 95,219
0399999. Total - Properties Occupied by the Reporting ENtity........cociiiiiiiiiniiiiieiciscsnessisssssnenssennsssessssssensenssessssnssnsensesseesssssssssnssssensenssesssnsensersees | conerseennnendy 108,190 | v | i 1,344,851 | 1,344,851 | 163,667 | v | e 0 (163,667) | .. (O 0 95,219
Properties Held for Sale
Athens Trust. SRR . | Calimesa.. . |CA... 06/30/2009 | 06/01/2011 | .... ..500,000 0 [ om0 [ 0 0 (V1 O 0 0
Concord Wilshire AHantic FOUT.............ccrrerrinreneerineiseiiseri . | Titusville... . |FL...... 05/11/2011| 02/11/2008 | .... (V1 OUTOROROTRON | I ISR 0 0 (V1 IO 13,077 | oo 40,372
DiGiovanni, Mark...........c..ocverirerierienissnesiessenienes . | Allentown 09/12/2012 | 01/23/2013 50,000 0 [ om0 [ 0 0 (V1 O 0 1,449
Doctors Office Plaza...........cccoeeeverevieneieineireieinines . | Springfield.... N [ 09/28/2005 | N/A .0 {1 I RN 0 0 (01 UOURTOURORORRPOTON | B IO 0 0. (0 N 0 0
EIISDUIG PTOPEIY......couvveevirrirriceisiiiesteeei e sssesessessenses | eeesenens Hustonville..........cveveeenernniis KY..... 12/31/2007 | 03/29/2008 | ............... 1,126,554 | ..o (V1 I 1,046,651 | ..coovvvvne 1,500,000 9,386 | ..ovvvrvriverieenns0 | i 0 00er(9,386) | v (V1 I 12,000 | .o 9,472
Ebert & Wolf Enterprises, LLC . | Columbus. 07/01/2011| 12/12/2011 | ......... 250,000 0 | crrrerrnernei250,000 | oo 375,000 0 [ o0 [ 0 0 (V1 O 0 32,595
First Pyramid Investment Group, Loan 1. . | Cleveland. 10/01/2011 | N/A .0 0 0 (1 [OSURORRRRRI | I OO 0 .0 {0 0 0
First Pyramid Investment Group, LO@N 2............ccevveeiieiimniiieisneerssinesnsines | v Cleveland 10/06/2010 | 11/21/2010 | ...ovvvvveenven 100,000 | .overereereeiieirieinad {1 100,000 | ..ovvvreenns 200,000 |.......... 0 [0 [ e 0 .0 (0 15,388 | cooverreienns 18,056
First Pyramid Investment Group, Loan 3 . | Cleveland. 10/06/2010 | N/A .0 0 0 (1[0 SOOI | I OO 0 .0 (0 O 0 6,432
Green Way Developers, Inc......... 07/16/2012|08/15/2012 | ...oovvvuvernvns 595,078 | ..o 0 .. 595,078 | ..ovvenn 1,018,468 (01 URTOURTORRORPTON | B IO 0 0 (V1 O 0 22,655
LAKE POINEE. ...t | eeesenens 01/01/1993 | 01/17/2013 | ...vovvvrenne 109,725 | oo (V1 I 109,725 | oo 900,000 | .......... 0 [ im0 [ 0 0 (V1 O 0 ..662
LP 107, LLCotiti it . 08/18/2011 | 11/29/2009 | ......cvvrerreee. 218,778 | o0 | i 218,778 | e 700,000 0 [ o0 [ 0 0 (V1 O 0 3,624
Lakeside Partners, LLC............... . | Thornport. 11/07/2012 | 07/29/2009 | .......oovvvirerere 14,000 | o0 [ e 14,000 2,000,000 0 [ im0 [ e 0 0 (V1 O 0 0
MaUIAIN PrOPEIY.......vvuierriiirireriissiiee e esssensnsns | coneineis Humphreys & Perry Counties...... TN..... 12/19/2012 | Pending..... | vveveereeeenid,130,890 | o0 [ s 4,130,890 | ..ooovrvrrnne 4,130,890 |.......... (01 OURPRPRRRRTON | B IO 0 0 (0 N 0 0
Platinum AUt Wash............cccurerrriireriereceseisesiesseseeesssessesssssens . | Dublin 07/01/2011 | 12/12/2011 | .... 2.375,000 [ ..o (V1 I 375,000 | ..o 375,000 (V1 UTOORORRRRORORN | B OO 0 0 (V1 O 0 26,268
Port GaImeth........cooevreveceeieicieeiee e . | Painesville 10/15/2010| 10/16/2010 | .... ....26,926 0. 26,926 30,000 0 [0 [ 0 0 (0 1 0 165
Pulaski COUNtY, KY.......cciuiririrrinerisiiesiesieeessesssssessesssesssssssssssssssssesens. | soeesenens SOMEISEL.....oorvreeerrireererierinas 04/06/2007 | 12/28/2011 | ....oovvrnrenne 150,000 | .eoovvevrrrerrerirneennn0 | v, 150,000 | .vourvrrine 230,000 | .......... (V1 ST | B OO 0 0 (V1 1,500 | e 1,592
RIMIOC PIOPEILIES. ......oovvoviveiviciseiseiies i . | Santaquin City.. 08/13/2010 | 02/21/2010 | ... 700,023 700,023 ...1,631,000 | .......... 0 [ 0 [ 0 0 (V1 OO 0 41,672
SOMErSEt Plaza.........coveerrieiierieieeie e . | Somerset. . 12/31/2007 | 03/29/2008 | .... ...3,200,000 79,820 | oovvvneevvrrieirnennd0 | i (1 IO (79,820) | .voovvervrrierira (V1 I 333,017 | oo 120,121
Thomas Kunnath, LOAN 2............cccoiviriiieniiisieeeeee s | coeeiniens Traverse City.....cocovvreerenrvrennns MI...... 04/13/2011 | 01/15/2008 ..418,000 |.......... {1 UOTRRRRRRRRIRIRTON | B SOOI 0 .0 0 [ o 0 1,784
Wolfe, JAMES H.......ovuiriiiiieeiise et . | Allentown 03/14/2012 | 01/23/2013 | ....vorvvrerree59,821 | iiiiciirisiiinennd0 | s 59,820 ...150,000 | .......... 0 [ 0 [ e 0 0 (V1 OO 0 13,087
T PUDIC SQUATE.......vveieieiiseierieesieiess et . | Lancaster. 04/20/2008 | 04/20/2008 | .........cc0es0r.369,679 [ ovvevercirvrvririnnieen0 | e 275,109 | .oovovvreiennnes 281,327 19,909 | .o [ (0 IO (19,909)
101 & 103 DANVIIIE.....oovveirirri et | ereriienes Lancaster. 04/20/2008 | 04/20/2008 | .........ccesrree.98,075 | cvvrvirrcirvrirrirnennd0 | s 75,665 ...103,729 5,943 | o0 [ 0 ...(5,943)
106 & 108 DANVIllE......vvverveerriirieeien e . | Lancaster. 04/20/2008 | 04/20/2008 | .........cc0cres83,329 [0 | e 63,329 80,686 | .......... (01 ORI | B IO 0 0
110 DANVIII. ..o . | Lancaster. 04/20/2008 | 04/20/2008 | .........cc00e0:253,363 | .ocvvvvercrrrrirnernenns0 | v 227,218 | oo 297,621 15,847 | o0 [ (1 IO (15,847)
805 & 809 S 4th Street, (BOyle COUNLY).......vvriverreririsiriierissesenseesssrsssrssssssenens | snessseeans DanVille.....ccveivniiiririseisiens 09/29/2010 | 12/01/2011 | ...cvovvvreeen 147,422 | i i 147,422 | oo 155,000 | ..ccooeeee (V1 I | I [ 0 0.
0599999. Total - ProPErties HEIA fOr SAI. . ... vu.tiuriesseisieieeeis stttk 13,905,775 25,545,684 | ..ocoovvnns 130,905 [ o0 [ 0 (130,905) | .
0699999, TOIS. .......oorveererrereeseeeesie e es bt 15,250,626 26,890,535 | ..... 294,572 | o0 | 0 (294,572) | .
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Annual Statement for the year 2012 of the Universal Guaranty Life Insurance Company

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
5

1 Location 4 6 7 8 9
2 3 Book/Adjusted Additional
Actual Cost Carrying Value Investment
Date at Time Amount of Less Made After
Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Gatewood Gardens, LLC. . | Cincinnati Hamilton COUNtY TrEASUET ..ottt . .0 0 10,124
Gatewood Gardens, LLC et . | Cincinnati SHENIBUIIAET. ........ocveereic ettt ssenns | ebsessesssessesssssses s s ssensessess 0 .0 0 . 77,627
GateW0Od GAAENS, LLC.......c.cviecieieceiieieecetetecete ettt bttt ettt bbb st et s st ben st s nas Cincinnati RODErt A. GOEIING, TIBASUIET...........cveieerrerieeereiseieeesseiseeetessesseteesssesssssessssessesssssssessessesnsanss | essetssssssesssesssssssssessssnssessesan 0 .0 0 .. 10,124
Maudlin Property.........c.cccvciiinniesssssnes Humphreys & Perry County.. 12/19/2012 | Kymberlee Properties...........c.evriminiineiieriniiseissiseiissisesseneseseons 4,130,890 0 0 0
Tall Of TRE DragoN........ueuiieiieieiscieie ettt nees Forney Creek Township. 12/03/2012 | Deal's Gap Properties, LLC..........ccooruerrinirnnreciesieseeseeieieees 1,104,391 .0 0 0
VIO 18 Vero Beach.... L[ INdiaN RIVET COUNLY, FL.....oiiiiiiiiiirciiseisicc et nsssenns | srersseesssssssesessssessesssesssessenne 0 .0 0 e 41,376
VIO 18ttt bbbttt a ettt s et n sttt n st nanaes Vero Beach Scott Lewis Construction, LLC... N .0 0 .. 41,471
T10 DANVIIIE. ... Lancaster... [ SHENIBUIIAETS.......cooiii bbb | seeesiss e 0 0 0 ..172,995
110 DANVIIIB........eeceevie et .| Lancaster... .1 Vanhook ArChiteCtUTal SEIVICES.......c.c.cucueiieiieeieie ettt n et besaetens | sretebessssssesissesesessssesenesesesanad 0 .0 0. ..3,510
110 Danville......c..cvvevverinenicicnne Lancaste AGE Engineering Serivces. M .0 0 ...5,908
110 DANVIII. ...t . | Lancaster... . | Lincoln County REAAY MiX.......c...iuiiiiiiiiiiniiisiiienisiississii s sessssssssnies | aossssssnsisssisesssesssssssssisssssens 0 0 0 ... 27,950
0199999, TOUAl = ACGUIFET DY PUICNESE. ... .. e te ettt ettt es st ees e sesses o1 E e o8 e 28481828408 £ 08 £ 08 ne8 4088828408408 £ 08 e 8428421 £ 08 4L 8o 08401 £E e 8 4LE o8 £ 0 LE a8 40840 1o E e seEeeseEeEeEante | £8eEseEaeEaeseeseeseE oL EeE Ao Es e e oe8 e 1o e R 4L Ao e 8o E e E 4L 8o E s EeeseE b eE e et st ensen et s 5,235,281 .0 0 ...391,085
Acquired by Internal Transfer
DiGIOVaNNT, MATK F.......oocvoiiiiiciic e Allentown 09/12/2012 | INtErN@l TrANST........ouvueicieiici et 34,854 0 0 0
Green Way DEVEIOPETS, INC..........ciuuiiiiiiciii s Perry 07/16/2012 | Internal Transfer...........ccccvveiiniiiciiicinsiiniis 595,078 0 0 0
JarViS DEVEIOPMENL. ... e Fort Myers. 01/06/2012 | Internal Transfer...........oveeveereinireeereseeeenneens 730,000 .0 0 0
Lakeside Partners, LLC..........coiuoieiiiieisieisieee sttt Thorton 11/07/2012 | Internal Transfer..........c.coveveeirirreinneieieene 14,000 .0 0 0
LYNN-AIBX & SBSS, INC..ovvevrireiieireie ittt s ettt nrenne Sharonville 03/05/2012 | Internal Transfer...........ooveeverreerreeereeneeeeneens 39,583 .0 0 0
VBIO 8.t Vero Beach.... FL....... 01/05/2012 | Internal Transfer..........covvveermrneinerneieineeerniees 307,731 0 0 0
WOIFE, JAMES H. ... AllSNOWN. ..o PA..... 03/14/2012 | INtErN@l TraNSIEN. ... ettt 59,820 0 0 0
0299999. Total - ACUIFEA DY INEEMAI TEANSIEL. ...ttt E 0k h o0k 00 oL4E b oL L 0Lk 1,781,066 0 0 0
0399999, TOAIS. ...ttt ettt 1EE 1o 1LEEEE L e L1 L1 E L4114 oL L1 LLE oL 7,016,347 0 0 ...391,085




Annual Statement for the year 2012 of the Universal Guaranty Life Insurance Company

SCHEDULE A - PART 3

Showmg all Real Estate DISPOSED Dunng the Year Including Payments During the Final Year on "Sales under Contract"

€03

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Book 9 10 11 12 13
Expended for Adjusted Current Book/Adjusted
Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other Than Current Total Foreign Less Amounts Foreign Earned Repairs,
Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B/A.C. V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) B.JA.C. V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred

Property Disposed

Home Office Springfield IL..... | 05/10/2012 | CWLP Energy Rebate 0 0 0 0 0 0 0 0 17,440 | .. 17,440 0 0 0 0 0
Bill's Cycle Center. Springfield OH.. [ 10/09/2012 | Access Hobbies LLC 23,238 0 23,238 0 0 0 0 0 23,238 53,786 0 30,548 30,548 (VI I 11,150
Gatewood Garden: Cincinnati OH.. [ 12/10/2012 | Southwestern Ohio Caplitol Holding 355,812 0 257,936 0 0 0 0 0 355,812 | .ovvovenn 442,372 | oo (V1 IO 86,560 86,560 0 20,703
Green Top Ypsilanti Loan 2 Ypsilanti MI.... | 03/13/2012 | Amerco Real Estate Company.... 49,372 0 49,372 0 0 0 0 0 49,372 47,970 0 (1,402) (1,402) 0 191
Green Top Ypsilanti Loan 3 Ypsilanti MI.... | 03/13/2012 | Amerco Real Estate Company.... 50,628 0 450,628 0 0 0 0 (V] I 450,628 | ... 37,836 | oo (0 IO (A4 7)) — (12,792) | ooveervererecrennnd (V1 I 2,087
Jarvis Development Fort Myers. FL.... | Various...... Jarvis Development...........cocveeneeneeneeneen | vvvennes 730,000 0 0 0 0 0 0 {0 [ I 730,000 992,396 0 262,396 262,396 (V[ IO 46,743
Lynn-Alex Sass, Inc Sharonville, OH.. | 04/13/2012 | Michael & Jennifer Hilton 39,583 0 0 0 0 0 0 0 39,583 58,727 (1 I 19,144 | .......... 19,144 | o (V1 I 1,485
MPI Covington Walk, LLP. Atlanta, GA... | 01/25/2012 | Marquise Ridge, LLC..........coccvveervmmerverereerees | v 1,760,916 | covvvvvverrerr 0 | 1,760,916 0 0 0 0 (VN 1,760,916 | ....... 2,046,246 0 285,330 285,330 0 0
North Gauley. North Gauley............. WV.. [ 03/26/2012 | MArCEIIUS I.........cvveereureermrreeemeereeiinernenes | e 213,401 0 213,401 0 0 0 0 0 213,401 | cooneee 213,401 0 0 0 0 0

Forney Creek

Tail of the Dragon Township NC... [ 12/27/2012 | Dick Holdings, LLC.........cocovvvvemenrvrervanrreiins | wvverne 1,104,391 0 0 0 0 0 0 (V1 1,104,391 | ....... 1541172 | o (V] IO 436,781 | .......... 436,781 | oo (V8 IR 0
Thomas Kunnath Loan 1 Traverse City............. MI.... | 02/03/2012 | Graig Flickinger. 28,135 0 28,135 0 0 0 0 0 28,135 28,135 0 0 0 0 0
Thomas Kunnath Loan 2 Traverse City............. MI.... [ 02/03/2012 | Graig Flickinger. 3,809 0 3,809 0 0 0 0 0 417 417 0 0 0 0 0
Toronto Terrace Springfield IL..... | 11/15/2012 | Greenside Nudo, Inc 656,716 0 656,716 0 0 0 0 0 656,716 | ....ovveee 718,070 0 61,353 61,353 0 1,662
Unity of Greater Cleveland Shaker Heights.......... OH.. | 08/17/2012 | Stella of Shaker Heights, LLC........cc.cccouuevvee | orvvenres 148,161 0 148,161 0 0 0 0 (VI 148,161 | .......... 217,267 0 69,106 69,106 (VI I 14,676
Vero 18, Vero Beach................ FL....| 11/28/2012 | VB Three Oaks LLP 390,578 0 0 0 0 0 0 0 390,578 687,714 0 297,136 297,136 0 .....18,067
0199999. Total - Property Disposed 5,954,740 0 3,592,312 0 0 0 0 0 5,968,788 | ....... 7,502,949 | oo 0 [ 1,534,160 | ....... 1,534,160 | oo 0].....116,764
0399999. Totals. 5,954,740 0 3,592,312 0 0 0 0 0 5,968,788 | ...... 7,502,949 | ...ccoovvrerrrnnt 0. 1,534,160 | ....... 1,534,160 | woovvevrrrieen (U 116,764




Annual Statement for the year 2012 of the Universal Guaranty Life Insurance Company

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

¥03

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 1 12 13
Recorded Unrealized Current Year's Other Capitalized Total Foreign
3 4 Investment Valuation Current Year's Than Temporary Deferred Exchange Value of Date of Last
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal

Loan Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation
Mortgages in Good Standing - Residential Mortgages - All Other
024F585.......covveiviieieiieeeieeeseeeseeies | cveinieis LiVINGSION.....vvveiiiceceees | T | e .08/10/2007 | ........ 7.250 | .o 107,081 | covoveee 0 [ s 0 0 {1 ] IO [0 [ [ 169,500 |08/01/2007
024F587......coovvvririreenne o [ MONCENIO. oo .08/15/2007 | ........ 6.000 ....63,805 0 0 0 0 262,000 |07/20/2007
024F825.......cooveviieine v [ SOMETSEL. ... . . 1.06/25/2012 | ........ 7.000 |.... ..735,000 | . 0 0 0. 0. 1,000,000 |05/16/2012
ML-0218011 [SSSTRURTRTRTR O WiINChESEEN. .. ovevieeiiii e L\ T T .12/30/2009 | ........ 8.000 | ..o 36,943 | oo 0 [ s 0 0 (] I 0 90,000 | 10/14/1992
0399999. Total - Mortgages in Good Standing - Residential Mortgages - All Other........ e enierennes s 942,829 | ........... 0 ] s 0 0 (U [V 1,521,500 | ... XXX.......
Mortgages in Good Standing - Commercial Mortgages - All Other
024F575......comiierieriieisssissisenesesseiens | e DallaS. ... .06/01/2007 | ........ 5.000 | .o 1,247,579 | ... 0 0 (V1 TR (U I 3,204,000 | 05/08/2010
024FB06..........oooorrrernnne .. | Huntington..........ccccoseineriniinenns .06/17/2008 | ........ 5.500 ...1,699,322 0 0 0 3,500,000 |04/29/2008
024F620........ovvrrerernnne 1 | 0KIANG. ..o s 12/11/2009 | ........ 5.750 |.... 480,425 | .......... 0 0 0 2,678,315 | 04/15/2008
024FB30.......courererireireirseeseiseniesesseeinee | ereerinnes WICKIff....vvoeeieeiciis .12/14/2009 | ........ 5.000 | ... (U I 0 0 0 97,136 | 12/14/2009
024F734......coovvvrricnnn. St PaUl.ce .12/28/2009 | ........ 6.125 ...1,766,585 0 0 0 4,410,000 |03/20/2006
024F737 ..o o | BIrMINGN@AM. .....cvoiee i .12/28/2009 | ........ 7.500 797,298 0 0 0 1,415,000 |08/20/2007
024F738 . | Brunswick County..........cccoceerevernnnne . |.12/28/2009 | ........ 6.000 737,149 0 0 0 14,600,000 | 12/16/2008
024F748. . Lancaster... .03/12/2010 ] ........6.000 ...1,652,358 0 0 0 2,500,000 | 03/01/2010
024F775.....cvvvvverieenne DOUGIASVIlE.......vveverrereriee e . |.06/28/2010 | ........ 7.040 | ... 0 0 0 0 121,287 |03/21/2002
024F778....ccverirriineinns AMILY .o .06/28/2010 | ........ 7.260 | oo 10,688 0 0 0 275,000 |08/14/2006
024F780 . DOUGIASVIE.......vvvverrercrieee i . |.06/28/2010 6.390 0 0 0 148,713 |03/21/2002
024F793.....ccveriiieinns o | EMMAUS.....ooooiriiiriinns .06/28/2010 | ........ 6.250 0 0 0 57,233 | 06/28/2010
024F820 [ GUIOT. e .08/28/2011 6.950 0 0 0 624,000 |10/13/2005
024F821 TUCSON. ..ot .01/31/2012 ] ........5.000 0 0 0 verrneennn0 [ N/ALLL
024F824 o | LS VEGAS. ... .04/24/2012 | ........ 5.500 0 0 0 9,342,857 | 04/04/2012
024F828. . | Stone mountain............ . |.06/29/2012 | ........ 5.500 0 0 0 8,025,000 | 06/20/2012
024F829. Bethel Township. .06/29/2012 | ........6.000 0 0 0 1,240,000 |07/20/2012
024F831 .| Palm Beach.......ccooviiiiiiiece e . |.12/28/2012 | ........ 4.000 0 0 0 | o0 | 0 [N/A.....
B00F029......cooeieerieneseisssnissrsseneseseseninne | eeerinnes COIUMDBUS. ..t .12/30/2009 | ........ 4.000 0 0 0 420,000 |07/31/2003
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other.... 20,215,352 0 0 0 52,658,541
0899999. Total - Mortgages in Good Standing. .. 21,158,181 0 0 0 54,180,041
Restructured Mortgages - Residential Mortgages - All Other
024F588......cccoovvririninns . |Somerset ............... . 1.08/14/2007 | ........ 7.100 |.... ..79,217 0 0 130,000 |08/06/2007
1199999. Total - Restructured Mortgages - Residential MOrGagES = All O . ... s sssssssssssss | eressssssass et ess s sess st ses sttt ettt ensns ..19,217 0 0 130,000 | ...XXX.......
Restructured Mortgages - Commercial Mortgages - All Other
024F573 . | Humboldt County . |.05/31/2007 0 0 900,000 |06/13/2006
024F613 . | Louisville............. . |.11/08/2009 0 0 1,100,000 |01/07/2003
024F756.......ooovvrrvennen. . | King of Prussia .06/28/2010 0 0 136,607 |02/09/2010
024F758......cooevvrrrnnnn. .. | King of Prussia S .06/28/2010 | ........ 4.500 |.... 202,083 | ........... 0 0 1,138,393 |02/09/2010
024FTTT oo | overieens AMIY e .06/28/2010 6.500 |... ..B4763 | .......... 0 0 455,000 |01/28/2010
024F79..ooeirienne .| EMMaus.......oocveinne . |.06/28/2010 0 0 19,170 |07/23/2007
024F792.....covvvvirircnnne o | EMMAUS. ..o, . |.06/28/2010 0 0 202,830 |07/23/2007
024F794.....ooeieiieseisseseieeeesesenee | s North Whitehall TOWNShIp...........cccocienreeiirrieenns .06/28/2010 | .......3.500 | .cooovivrrririririennnnn 110,273 | i 0 0 314,000 |02/01/2010
024F804.........cocvrerernnne .. | Daytona BEach............oceeuerieiinrieriineiieni [ . .09/29/2010 0 0 17,538,000 |02/01/2007
300F007.......covvvrrirnnene [ MENOT. s OH......... . . |.12/30/2009 0 0 0. 0. . 134,000 |09/22/2009
B00F008.........ovvrmrerrereerernereeriesersenines | eeerenens WICKIfF.....veoveecvet s (0] RV IR .12/30/2009 | ........3.250 | oo 4,950 | i LV O 0 0 (V1 O 0 53,000 | 09/04/2009
300F009.......coeeriieieieeree s | e MENEOT. ..o OHuvvo | e .12/30/2009 | ........3.250 | .o 11,985 | 0 | o 0 0 0 | e [0 [ [ 134,000 |09/21/2009
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1'v03

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 1 12 13
Recorded Unrealized Current Year's Other Capitalized Total Foreign
3 4 Investment Valuation Current Year's Than Temporary Deferred Exchange Value of Date of Last
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal
Loan Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation
B00F019....euveurereireireereeesesseniesesenies | eeeriinees TOIBAD ...t (0] VUSRI IO .12/30/2009 5290 |... 97,827 | oo LV 0 0 (V1 O (1 458,738 |03/20/2009
B00F031.....ovvviriireieirneiesiiereseseneins | ceeniienes COIUMDUS. ...t (0] RV IO .12/30/20009 | ........ 3213 | 96,698 | ........... 0 | s 0 0 (01 O (0 I 1,100,000 |12/05/2005
300F032......ccorvrrrirenne 1 | COIUMBUS ...t OH......... . .12/30/2009 5250 | ... 0 (V18 I 5,092 0 0 0 . 18,797 | 12/30/2009
300F086..........c..cvvnenee v | GrEENSDONO......vvoieiiieisti it GA......... . . 1.03/31/2010 | ........ 3.250 |.... 858,198 0 | s 0 0 0. 0 [ 3,219,232 | 01/21/2009
1399999. Total - Restructured Mortgages - Commercial Mortgages - All Other...... ettt ettt et eti et et ettt ent et eeeiesietsetsetantestets et et eet et A et et et et et et et eea st et ententenns ..8,035,936 | ........... (U I 5,092 0 (O (U 26,921,767 | ... XXX.......
1699999. Total - RESIUCIUTEA MOMIGAGES. ... ..ttt sttt d b bttt ed1ebeetees e ee b e b eE bt h b s bbbttt enie 8,115,153 | ........... (V] 5,092 0 0 ] o [V 27,051,767 | ... XXX.......
Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Residential Mortgages - All Other
300F101..00rrsree [ e [KY .o [ 06/09/2010 [ ... 7.000 ..o 29610 [ e 0 [ o 0 0 0 [ 0 . 39,500 [ 111812010
1999999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Res. Mortgages - All Other.. s ..29,610 | ........... 0 ] s 0 0 (O] 0 . 39,500 |...XXX.......
Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Commercial Mortgages - All Other
024FB09........oereeeerreireirseessiseniesesseeinne | eeeerienes PROBNIX. ...t LA IS .09/30/2009 | ........ 4.750 | ... (U I (V1 IO 67,678 0 (V1 O (1 I 2,510,000 | 10/09/2007
024F624.........ocorvvernn. [ WREEIING. ..ot .12/14/2009 5.250 (V8 I 2,170 0 0 323,500 |01/25/2008
024F741 ..o i | P PIBICR. ettt .01/19/2010 | ........ 7.490 0 | e 0 0 0 1,621,943 |05/23/2007
024F749. L PIBICE s . .01/19/2010 | ........ 7.490 0 0 0 1,602,915 |05/23/2007
024F815. . KINSAlE.......vveiiicriiiiisris e .09/28/2011 ] ........3.250 0 0 0 2,534,000 | Various......
300F014......coovvvrrrirnnne o [ WIRAMSBUIG .ot .12/30/2009 | ........ 8.000 0 0 0 220,000 |11/05/2008
300F020 [ TOIBAD. e . |.12/30/2009 | ........ 4.240 0 0 0 62,262 |03/20/2009
300F021 Butler. . |.12/30/2009 | ........7.990 0 0 0 155,000 | 04/12/2008
300F022 [ BUHET .o .12/30/2009 | ........ 7.990 0 0 0 193,000 | 04/12/2008
300F036 [ CINGINNGLE. . .12/30/2009 | ........ 8.500 0 0 0 58,287 | 12/30/2009
300F041 . FIOMENCE. ..o .12/30/2009 | ........ 7.750 0 0 0 524,184 | 10/08/2009
300F042........oovrrrrrnnnne o [ FIOrENCE. oot .12/30/2009 3.975 0 0 0 381,719 | 12/30/2009
300F043 o | FIOreNCe.....coviis .12/30/2009 | ........ 8.000 0 0 0 575,816 | 10/08/2009
300F045. Pittsburgh .12/30/2009 5.250 0 0 0 25,000 | 12/30/2009
300F046 o | PittSbUrgh. ... .12/30/2009 | ........ 5.400 0 0 0 40,300 |05/11/2005
300F047 o | PISDURGN. oo . |.12/30/2009 | ........ 4.580 0 0 0 38,900 | 07/20/2005
300F048. Pittsburgh .12/30/2009 | ........5.460 0 0 0 59,000 | 02/09/2006
300F049. o | PIESDURGN. oo . |.12/30/2009 | ........ 4.080 0 0 0 202,500 |01/27/2006
300F050 o [ NEW KeNSINGLON. ..ot . |.12/30/2009 | ........ 4.080 0 0 0 473,500 |01/27/2006
300F070 Cumming....... . |.12/30/2009 | .......4.213 0 0 0 885,273 |09/01/2009
300F071 .. | Cumming....... . . |.12/30/2009 | ........ 4.213 (V1 IR 0 0 112,727 |09/25/2008
300F081........ovvvrrrirnenne .. | Ft. Pierce s | O . .01/19/2010 | ........ 7.490 0 0 0 2,931,160 | 05/23/2007
300F083 . . Ft. Pierce . .| FL .1.01/19/2010 | ........7.490 0 0 0 2,896,833 | 05/23/2007
2199999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Comm. Mortgages - All Other. et . . [V 85,965 0 0]. . 18,427,819 | ... XXX.......
2499999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure .. .. .. .. ..3,398,360 | i 0 i 85,965 0 0 ] e [V N 18,467,319 | .. XXX.......
Mortgages in the Process of Foreclosure - Commercial Mortgages - All Other
024FT18....ooveereierieeeeeisssiseriesiesessenines | reeriieees COIUMDUS......eoeetiie st .12/14/2009 | ........ 4712 | e 1,022,527 | ........... 0 0 (V1 TR (U I 4,440,000 |10/12/2009
024F736......coovvvrrireenne [ WoOdIaWN. ..o .12/28/2009 | ........ 7.270 ..623,124 0 0 0 0 1,970,000 |12/01/2006
024F769......ccovvvrerirrenne c JATIBROWN. ..o .06/28/2010 | ........ 4.250 |.... D3,134 | 0 0 0 0. 135,695 |06/28/2010
024F803.......oourvreirneireirseiseiseniesesessines | erenrienes PROBNIX. ..o .09/21/2010 | ........ 5.350 | oo 2,462,153 | oo 0 0 (V1 O (1 I 6,837,211 | 04/04/2005
024F822......covvvrirircnnn. [ Various. ..o .03/26/2012 | ........ 5.250 0 0 0 0 9,469,937 | 12/07/2011
024F823........ovvverririn L[ Various.......ece . . . 1.03/26/2012 | ........ 5.250 0 0 0. 0. . 2,630,063 |12/07/2011
B00F082......cooovvrererirerserissnissrssereseserseninne | eeveneinns TOQUOP TOWNSAIP. ... |\ \V/ .02/16/2010] ........ 3.250 | .o 1,675,875 | i 0 [ s 0 0 0 [ e (O R 27,014,350 | 11/06/2008
2999999. Total - Mortgages in the Process of Foreclosure - Commercial Mortgages - All Other. .. s .. 11,336,813 | ... 0 ] e 0 0 (U (V) 52,497,256 | ... XXX.......
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 1 12 13
Recorded Unrealized Current Year's Other Capitalized Total Foreign
3 4 Investment Valuation Current Year's Than Temporary Deferred Exchange Value of Date of Last
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal

Loan Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation

3299999. Total - Mortgages in the ProOCESS Of FOMBCIOSUIE. ... ... e eieteieeeis st et steseerseeseesseessesseeseesesseessesessesseeseseseessesessne | e1eesetasseesee et seseeses et et seseesee et eesen et et et eesensessnsantensees 11,336,813 | oo | e 0 {0 SRR | ) ISR 52,497,256 | ... XXX.......

3399999, TOAIS. ....vuereeest ittt bbb S bbb s bbb b et Sbaebete bR s bR bbb 44,008,507 | .coovvveeieeiieieiieienend0 | e 97,092 0 | o0 | e 152,196,383 | ... XXX.......
General Interrogatory:

1. Mortgages in good standing $

2. Restructured mortgages $

0 interest due and unpaid.
.......... 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure $.
4. Mortgages in process of foreclosure $.
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SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

1 Location 4 5 6 7 8 9
2 3 Actual Cost Value of
Loan Date Rate of at Time Additional Investment Land and
Loan Number City State Type Acquired Interest of Acquisition Made After Acquisition Buildings
Mortgages in Good Standing - Residential Mortgages - All Other
024F825......ccovvvrivinninns ISomer 1L OO PSP PP PSP OOP PO PPPOROT |18 TR TR 06/25/2012 | ...... 7.000 | oo 735,000 | v 0 [ s 1,000,000
0399999. Total - Mortgages in Good Standing - Residential MOrtgages = All DN . ... sbssebs bbbt XXX [ D%, T [T 735,000 | ..o 0 | s 1,000,000
Mortgages in Good Standing - Commercial Mortgages - All Other
024FT734.......ovvvvrirnrinns SEPAUL ...ttt MN. oo [ e 12/28/2009 | ...... B.125 [ oo 0 [ e 186,542 | oo 4,410,000
024F821......vvrerrricenne TUCSON. .ottt . |AZ...... 01/31/2012 | ...... B.000 | coueernirnereeeeieeiesie e 0 | o (1 OO 0
024F824........ccovvvvrrrins LS VBIAS. ... vvveirirerii bbb NV..... 04/24/2012 | ...... 5500 | .ovvovririeiiniiinns 6,000,000 | .ooovereiriiiee e (0 N 9,342,857
024F828........ovvvrrrireenne SHONE MOUNLAIN. ...ttt (7. YOI PSRN 06/29/2012 | ...... 5500 | .overrrieierinnie 5,200,000 | ovouvvrrereireieriere s (VI OO 8,025,000
024F831.....vervrireririns Palm BEACK. ....ccvviiii s | 12/28/2012 | ...... 4,000 | oo 131,280 | oo e (0 O 0
024F829.....cccovvvivrinninns BEthel TOWNSHID. ... ceveeeisii s SC..... 06/29/2012 | ...... 6.000 [ .o 500,000 | ..vveiiieri i 0 [ s 1,240,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All Other. ..o 1,831,280 [ s 186,542 23,017,857
0899999. Total - MOrtgages iN GO0 STANGING. .......vuurereruieiteertsti et ers st srs sttt enis sbniensensnenensnnssensenssensenssensenssssensensnnsensensnnes | oorelAKunmerer | cornrsnrenes KKKurersnnssreenes | coneserssnessnssnsssesnsssssnssnsenssnssnserssnsensenss 1 29000, 280 | eresresersssssressnssersansseesessssesensssssensanssessassssese 186,542 24,017,857
Restructured Mortgages - Commercial Mortgages - All Other
024F758. KING Of PIUSSIA. ......ccveoveiriiceieiseissii sttt PA ..06/30/210 | ...... A.500 [ oo 0 | o 1,288 | i 1,138,393
300F067 Thornport . 12/30/2009 0.000 | 1o 0. 2,000,000
300F086..........ccococownnnns GIBENSDONO. ... GA 03/31/2010 | ...... 3250 [ i e 0 [ vy 08 T | s 3,219,232
1399999. Total - Restructured Mortgages - Commercial Mortgages = All Other..... ..ottt snsnensneens eensesssssessssssensessnssssenessensnsenserssessssnsenersnssnsens | nons K0 eserens | erersnense XKKurersrrnnnnrnes | omsersessssssssnssessssnsensersesessnsseensesnssnssnssesnsansessensenns 0 | o 18,200 | it 6,357,625
1699999, TOtal - RESHUCUIEA MOTGAGES. ... rv1erertteserts ettt erss st ee sttt enens sntsensanssnssenssenssnsnensensansensensenssnnssensenssnsensnnnns | oo XM erenes | rnnrrersnre XX urssersersansnes | oorserssssensonsasssanssesssnsssssenssss s ens st ens s ensnsaes 0 | oo 18,260 | vt 6,357,625
Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Residential Mortgages - All Other
300F101..oooeiinae CAIZ. s {18 ORI PR 06/09/2010 | ...... 7000 | oo 0 | o L8| sttt 39,500
1999999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Residential Mortgages = All Other..........coerirnnnennersisssisnensessensesnssesssssenenseessssssnersesseresses | eooXKurrerns | eererrnnes s KKK urermnamrernnns | conemsesssssiensessesnssnsessses st snsensseesnes {0 OO U RRPORUOPORURTORION ot I ISR RN 39,500
Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Commercial Mortgages - All Other
024F609. PROBNIX. ...ttt AZ... 09/30/2009 |....... A750 [ oo 0 | o 15, 186 | e 2,510,000
024F755. MIVEIM. ... PA 06/28/2010 B.000 | oo 0 | e 2| 100,000
024F812 TUCSON. .ottt . |AZ...... 09/27/2011 | ...... B.250 [ veuriiiieeieee s 0 | o 23890 | i 67,500
024F815......cvverirrirrenne KINSAIE......covveiirisis st VA 09/28/2011 | ...... 3250 | oo 0 | oo 30,254 | s 2,534,000
024F816 HAITISON. ..ottt OH...... 09/28/2011 B.500 [ vouieieiierieeie s 0 | v 3 842 | it 600,000
024F817....overrierris CNCINNALL .. 1vvo vt OH...... 09/28/2011 | ...... B.250 [ vvveiieieeee s 0. BA52 | 340,000
024F818......coovrererirennne CNCINNAL .11ttt OH...... 09/28/2011 |...... B.500 [ vvureiiieeieeieeen s 0| et 179,080 | coooveerrieeieeieeieenne 1,751,000
024F826..........coerrrrans HOUSEON. ...ttt TX...... 06/25/2012 | ...... 5150 | v 178,365 | oo (0 O 0
024F827 ... HOUSEON. ...t L. TR ISR 06/25/2012 | ...... 6.150 | cooerrrrerierieins 2,200,000 | cvvouvereereereeie s (VI OO 8,000,000
300F014......coovvvririnns WIIAMISDUIG. e MI 12/30/2009 | ...... 8.000 | i 0 | o 3481 | e 220,000
2199999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Commercial Mortgages - All Other XXX | S S 3,378,305 | v 307,693 16,122,500
2499999. Total - Mortgages with Overdue Interest over 90 Days, Not in ProceSSs Of FOMECIOSUNE. .........uuuurruiirriersissseiersasesssssssssssssssenssssssssesssssssssanssssssnss sresssssssssassssssassssssessanssessensanes 0,09, SO D, S P 3,378,305 | v 308,481 16,162,000
Mortgages in the Process of Foreclosure - Commercial Mortgages - All Other
024F718.....cvvvrvirircnnne COIUMDUS ...t ] OHu e e 12/14/2009 | ...... AT12 [ oo 0 | v 92,060 | i 4,440,000
024F736......ccovvvrrrireenne WOOGIBWN. ..ot MD.ooierirrineins [ e 12/28/2009 | ...... T.270 | ot 0 | e 12476 | s 1,970,000
024F759.....covvvririrennne PRIIRAEIPRIA. ..o PA 06/28/2010 | ...... 7250 | oot 0 | o 200 | e 240,000
024F760........ovvvrrrireenne PROBNIX. ...ttt AZ.... 06/28/2010 | ...... B.500 [ veuieiiieiieei s 0 | corrrrerreeeneeresesssseessssessnnesnenes 3,192 | i 850,000
024F763......coovvvrerirennne Lehigh TOWNSHID.......cveuieeriieierircisrieeriesi e PA. s [ e 06/28/2001 |...... 18.000 | 1oovvrerererieerieni e 0 | o085 | i 175,000
024F767 ..o AUENTOWN. ... PA 06/28/2001 |...... A.250 [ oo 0 | o3 T2 | it 407,950
024F769......coovvvrerirennne ATENOWN. ... PA 06/28/2010 | ...... B.250 [ oo 0 | e G393 | i 135,695
024F 774, AUENTOWN. ... PA. oo [ s 06/28/2010 | ...... A.250 [ oo 0 | o ,380 | it 128,186
024F822......coovvverircnnn. Various......ccooevemevereerennns 03/26/2012 | ...... 5.250 | v 4,304,517 | oo (VI RN 9,469,937
024F823........cverrrrinns Various........cccveeeieininns . 03/26/2012 | ...... 5.250 | oo 1,195,483 | oo 0 | o 2,630,063
300F054.........ocoerernnnne CNCINNALL .1tttk (0] SSUSRTRRINE ISR 12/30/2009 | ...... TT30 | oo 0 | o s 1,543 | oo 85,000
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SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

1 Location 4 5 6 7 8 9

2 3 Actual Cost Value of

Loan Date Rate of at Time Additional Investment Land and

Loan Number City State Type Acquired Interest of Acquisition Made After Acquisition Buildings
300F055. Holland. 12/30/2009 | ...... 7.750 632,276
300F062 Holland. 12/30/2009 | ...... 8.500 93,713
300F076 . . CNCINNALL .. 1vvo vt ... [12/30/2009 | ...... 9.800 | ovvrireienrieniereeennniniesienssssssssnnsensns0. | v IHA97 | s 2,100,000
300F082 . . TOGUOP TOWNSNID. ..ttt . [02/16/2010 | ...... 3.250 | .o 27,014,350
2999999. Total - Mortgages in the Process of Foreclosure - Commercial Mortgages - All Other...........ccccooueve... e 5,500,000 50,372,170
3299999. Total - Mortgages in the Process of Foreclosure 5,500,000 50,372,170
3399999, TOMAIS.....vvuvrvveierereeseriseseesere st 21,444,645 96,909,652

1°'G03
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

Mortgages Closed by Repayment
024F574............. Dallas........ccourrereiiiieeieeeieee e 05/29/2007 {01/23/2012 | ....ccovenev. 1,559,384 .0 0
024F581............. Monticello.............evveveerereeee. ....|08/01/2007 |01/03/2012 ..51,909 .0 0
024F600 Berea..... .| 10/30/2007 |02/15/2012 688,877 .0 0
024F603 NichoIaSVille.........cc.evvrererierisirerieiseieine | ZPT R 02/19/2008 |12/11/2012 | .coovvvrrvrnees 786,848 .0 0
024F619... .| Lake Elsinore ....| 12/11/2009 |09/21/2012 .303,763 .0 0
024F641... ... | Armada .| 12/14/2009 | 04/02/2012 ....1,599 . .0 0
024F755......cooovereriiriinins MaIVEM....ooeriaririe s 06/28/2010 |09/14/2012 | .....vvvuvvenreene 15,354 [V TR 31,200 | oo 31,200 .0 0
024F759. Philadelphia ....| 06/28/2010 |08/03/2012 297,828 | 0 | 80,390 | 0 [0 | 80,390 | 0 158,488 | ...cooovvrvrirns 158,488 .0 0
024F760 . PhOENIXVIlIE.......ooverierierierieririiriens .| 06/28/2010 | 08/04/2012 133,412 0 259,895 .259,895 .0 0
024F763......coeveverinciineins Lehigh TOWNSNIP..........oeevrirerirriciines PA oo | e 06/28/2010 |12/18/2012 | ..oovvvvuernrenas 34,618 .0 0
024F779. . Douglasville ....| 06/28/2010 |03/12/2012 |.. .0 0
024F797............. Philadelphia ....| 06/28/2010 |03/08/2012 .0 0
024F798 Philadelphia .| 06/28/2010 | 03/08/2012 119,291 .0 0
024F799. . Philadelphia 06/28/2010 | 03/08/2012 .129,468 .0 0
024F812.....cvverireririeiininns TUCSON. .o ....|09/27/2011 | 02/23/2012 .0 0
024F813... QUEEN CIEEK......vrveevireriiseee s AZ..... .109/27/2011 | 01/31/2012 .0 0
024F814... Queen Creek 09/27/2011 | 01/31/2012 | .. 0 .0 0
024F826 . HOUSTON. ..o ....| 06/25/2012 | 08/29/2012 | .. ..0 .0 .0 0
024F827............. HOUSEON. ....ocve e .| 06/25/2012 | 12/10/2012 | .. .0 0 (U IO 2,200,000 2,200,000 .0 0
300F055. Holland 12/30/2009 | 06/26/2012 0 0 0 287,580 .287,580 .0 0
300F056 . Holland........c.ccoovvmvverrnnnes ....| 12/30/2009 | 06/26/2012 .0 0 0 .0 0
300F057............. Holland........cccoovvvrivnrinnns .| 12/30/2009 | 06/26/2012 .0 0 0 .0 0
300F062 Holland 12/30/2009 | 06/26/2012 0 0 0 .0 0
300F063 . Holland........c.ccoovvvrivnrins ....| 12/30/2009 |06/26/2012 | .. .0 0 0 .0 0
300F064............. Holland........c.cccovvemvverrnnnes .| 12/30/2009 | 06/26/2012 | .. .0 0 (0 T 0 0 .0 0
300F065. . Holland..........ccccoovevvrvrninns 12/30/2009 | 06/26/2012 0 0 0 14,915 14,915 .0 0
300F076......covvvrereseersninns Cincinnati... .[12/30/2009 | 07/23/2012 . L0 (194,191) 0 [ (194,191) [ oo [0 1,423,378 | .... 1,423,378 .0 0
0199999. Total - Mortgages Closed by Repayment.........ccc.vvviiininiinnninns 6,239,940 | .o 0 [ 1,706,064 | ..o 0 | o 0 [ 1,706,064 | ...oooovvnniiciieninns [V 11,433,083 | ..o 11,433,063 | oo 0 .0 0
Mortgages With Partial Repayments
024F575. Dallas 06/07/2007 | ....vvevreerere | e 1,437,989 | ..o 0 0 0 .0 0
024F585. Livingston .| 08/10/2007 | .... .108,693 .0 0 0 .0 0
024F587... Monticello 08/15/2007 0 0 0 .0 0
024F588. Somerset ....| 08/14/2007 |.... .0 0 0 .0 0
024F603 . Nicholasville ....|02/19/2008 |.... .0 0 0 .0 0
024FB06..........ccvvrrerrirreinns Huntington .| 06/17/2008 | .... .0 0 0 | e 256,585 .256,585 0 .0 0
024F609. Phoenix 09/30/2009 |. 0 0 (U IO 30,140 | oo 30,140 | oo 0 .0 0
024F613 . Louisville ....| 10/08/2008 |.... o} 0 0 ...418,584 ...418,584 0 .0 0
024FB19......cvvverrrererceiieinns Lake Elsinore .[12/11/2009 | .... .0 X 0 0 0 .0 0
024F620 Oakland. 12/11/2009 (V1 OO (1 RN (V1 OO 0 0 0 0 .0 0
024F718... veve | COIUMDUS..... e ... | 12/14/2009 | .... ..1,104,350 0 0 0 .0 0
024F734... .| St. Paul.... . 12/28/2009 | .... ..1,642,667 X 0 0 0 .0 0
024F736 Woodlawn 1212812009 | ..o | v 620,377 | oo (V1 RN [V RN (V1 R 0 0 0 0 .0 0
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

024F737 oo Birmingham.........c..occeereerenerinreneennnis AL.coooie | v 12/28/2009 | ...coovvevrens | v 824,565 0 (1 PO 27,267 | v 27,267 | oo 0 .0 0
024F738......ooveeeeririninenn Brunswick COUNty.........cocvvvernrieinrinninns |\ (O IR 1212812009 | ...coovvvevevrns | v 1,052,423 0 0 [ 315,274 315274 | 0 .0 0
024F 741 ..o Ft Pierce. ....|01/19/2010 |.... 775,632 0 .0 0
024F742 . Perry revenenns | 02/16/2010 | ... . .600,000 0 .0 0
024F748. . Lancaster..........couevvernerneeenneenenennrinenes | KY oot | e 03/12/2010 | coouvverrrreren | e 1,693,938 0 .0 0
024F749... .| Ft Pierce ....|01/19/2010 |.... 662,321 0 .0 0
024F760... ... | Phoenixville.. vevennenns | 06/28/2010 | ... 133,412 0 .0 0
024F775. . DouglasVille...........coervrvrerernrennnenniennes | PRt | v 06/28/2010 | ...ovveerierire | cereerinrrennen 11,808 | o 0 0 .0 0
024F777.....couuee. Amity 100 [ 0672812010 | cooovervecii [ e 78,110 | i 0 0 .0 0
024F778. . Amity 10| 06/28/2010 | oo [ v 33,208 | e 0 0 .0 0
024F791............. EMMAUS. ..o | P | i 06/28/2010 | ..oevverrecrine | cevernrriireireeeenn 0,968 | o 0 0 .0 0
024F793 . Emmaus.. ....| 06/28/2010 |.... .0 0 .0 0
024F815. . Kinsale ....|09/28/2011 | .... . .0 0 .0 0
024F816... | HASON. .. revernenns | 09/28/2011 | ... . .114,930 .0 0 .0 0
024F817 Cincinnati... 09/28/2011 9,968 0 0 .0 0
024F818... .| Cincinnati.. ... 09/28/2011 .359,004 .0 0 .0 0
024F820... Guilford .| 09/28/2011 111,262 .0 0 .0 0
024F824 Las Vegas 04/24/2012 0 0 .0 0
024F828... Stone Mountain. ....| 06/29/2012 | .... ..0 0 .0 0
300F014... .. | Williamsburg. .12/30/2009 | .... .0 0 .0 0
300F029. Columbus. 12/30/2009 0 0 .0 0
300F031... .| Columbus ....| 12/30/2009 |.... .0 0 .0 0
300F054... Cincinnati.. .112/30/2009 |.... .0 0 .0 0
300F071 Cumming 12/30/2009 0 0 .0 0
300F081... Ft Pierce ....|01/19/2010 | .... .0 0 .0 0
300F082... ..| Toquop Township. .102/16/2010 | .... .0 0 .0 0
300F101... Cadiz.... 06/09/2010 0 0 .0 0
ML-0218011. ... | Wincheste . .[12/30/2009 | ... .0 0 ...2,868 .0 0
0299999. Total - Mortgages With Partial Repayments...........ccocovevivierinnne. (] (O (U 0 0 2,647,048 .0 0
Mortgages Disposed
300F088........ovveireriniinians Cleveland Heights..........cconiiiniinininnens |OH ...... | ............ |12/30/2009 07/31/2012 | ..o 0 | e 0 [ oo 0 [ oo 0 | e 0 0 0 [ oo 0 0 [ s 0 .0 0
0399999. Total - Mortgages Disposed O OO OSSO PP PO OO OP PP PO YO PO PP YPTPPYRTOR PTTPOPP PR OTOPPPRPOION 0 | oo 0 | e 0 | i 0 | oo 0 0 0 ]t 0 (U I 0 .0
Mortgages Transferred
024F730....ccvmereriecirneinns VEro Beach........ccveeveenereeeineinneineinns FLotiirr | e 12/22/2009 | 01/05/2012 0 0 | e 307,731 307,731 | e 0 .0 0
024F742 . Perry ....|02/16/2010 |07/16/2012 0 [V I 595,078 595,078 0 .0 0
024F767 ... Allentown .| 06/28/2010 | 03/14/2012 0 0 0 .0 0
024F753 . Fort Myers. 06/09/2010 | 01/06/2012 0 0 0 .0 0
024F774... ..| Allentown.. ....| 06/28/2010 |09/14/2012 ..29,474 0 0 0 .0 0
024F816... .... | Harrison.... reverneenr | 09/28/2011 | 08/02/2012 | .. 114,830 0 0 0 .0 0
024F817 ..o Cincinnati... OH.cooos [ 09/28/2011 | 08/02/2012 | ....ocvvvuernvenns 49,968 0 0 0 .0 0
024F818......covrerrrerireerininns Cincinnati... OH...... revenneennr | 09/28/2011 | 08/02/2012 .359,004 0 0 0 .0 0
024F819. . SUNMAN. ..o INc.ocene reveereneen | 09/28/2011 | 08/31/2012 | .. 17,597 | .. 0 . . 0 0 0 .0 0
300F054........ocvererereereinns Cincinnati... OH.ooot [ 12/30/2009 | 03/05/2012 | ............. 35,336 | ....... (V1 RN [V RN (V1 R 0 0 0 0 .0 0
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 Book Value/ 8 9 10 1 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Exchange Excluding Exchange Realized Total
Accrued Interest Increase (Amortization)/ Impairment Interest Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City Prior Year (Decrease) Accretion Recognized and Other Book Value on Disposal Consideration on Disposal on Disposal on Disposal
300F059........covvrerererereniens | DEOI e | Ml | v [ 12/30/2009 [ 03/05/2012 | oo 2,973 0 [ 0 e 2,973 | o 2,973 | oo .0 0
300F067.......cosrererarnneinneee | TROMPOM . coovevievsnsciiensssenssrssnsnnes | OHuviins [ oo [ 12/30/2009 | 11/07/2012 [ oo 0 J0 RN ) ISR 14,000 | .o, 14,000 | oo .0 0
0499999. Total - Mortgages Transferred ..2,403,021 .0 ....2,603,017 ....2,603,017 .0 0
0599999. Total Mortgages... 27,995,592 ,706,064 1,706,064 | ...cooovveerrrcrrerins ..16,683,128 ..16,683,128 .0 0
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) IAccretion Recognized and Other B./A.C.V. Income Investment | Ownership
Qil and Gas Production Payments - Unaffiliated
SFF ROYally, LLC ..ot [...ooc | ADIIENE.. s [TX.... | AMEN Properties, ING.....cocesesssesisess | s [09/30/2011 ]......0 0 [oen 0 0 [ o (294,838) 0 [eosrn I 329,858 | ..ororscr 0] 22,0
0199999. Total - Oil and Gas Production PayMENts = UNGFIIBLEG. ...........ev.iiuiiiiiiieiiesiiesiie st esiiies etsssisesss et e ettt s ekt ekbee bbbttt 0 | 0 0 | i (294,838) | ..o (U I 0 |0 | | 329,858 i 0 |..XXX.....
Mineral Rights - Unaffiliated
MM-Marcellus I, LP........cccovveveiiiieiieerieeeien | v North Gauley............. WV... | Transfer from real estate............cccoccovereerecvvenes [ coverninns 06/30/2011 | ....... (0[N IO 63,894 | ...oooenand 90,667 | .covvrernnnd 90,667 | . 26,772 0 | e 0 |0 |0 [ 0 | e 0 s 1.3
MM-Marcellus 1, LP.......c.coovuevericeeeeeeiceeeeeens | e North Gauley............. WV... | Transfer from real estate.............cccocoevrveererecies [ ceeieens 06/30/2011 | ....... 0 | oo 726,504 | ........... 1,045,904 | ........... 1,045,904 | ............ 319,400 | .oovirieiieinand 0 {0 |0 |0 [ 0 | oo 0] e 9.5
MM-Marcellus 11, LP . | North Gauley.. ... |WV... | EGL Resources, LLC.... .| 05/27/2011 | ....... 0 ...856,250 | .............788,078 | ..cccoonrnnnd 788,078 | ............ 146,203 | ...ooonviriinnd 0 0] ... 393,750 | ........ 12.5
MM-Marcellus HBPI, LP... <..enee. | North Gauley.. .|WV... |EGL Resources, LLC.... ..104/02/2012 | ....... 0 |.. ...686,700 660,328 | . (26,372) 0 w0 i 0 [V I 1,113,300 | ....... 18.0
0599999. Total - Mineral Rights - Unaffiliated . OO OO OO OO P PO PO PP P PO PO PPPP PP PPOTOPRPOPPPPOPPRYOPS IFTPPPPPOOON 2,333,348 | ..o 2,584,977 | ..cccoonve 2,584,977 | oo 466,003 | ..o 0 [ s 0 [0 |0 | 0] e 1,507,050 |...XXX.....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
LS Clarkston Investco, LLC.........cocvevvvvenivrenns | corernes Clarkston.........c.co.... GA.... | PEM Real Estate Group..........ccccoveeeverernenerernes | coveverenns 11/09/2012 | ....... (1 [ 4,941,000 | ........... 4,952,633 | ........... 4,952,633 | .o 11,633 | 0 | 0
Resource Land Fund Ill, LLC... . | Colorado Springs...... CO... | Resource Land Holdings, LLC.. ..101/19/2006 | ....... {0 [ 2,197,973 ...1,583,268 | ........... 1,583,268 ...0
RLF Chinook Properties, LLC... . | Colorado Springs CO... [Resource Land Holdings, LLC.. .| 08/30/2006 M 0 0 0
RLF Kennessee Properties, LLC.. . . | Colorado Springs...... CO... | Resource Land Holdings, LLC.. . .| 08/31/2005 | ....... 0 | e 291,972 0 .0
VMA Mobilg, LLC......ooiinirinriririssnississsnissinnes | ceveenes Mobile.......ovvrrirrnn, AL.... |PEM Real Estate Group..........ccocuenivnnrernnenininns [ converinens 09/19/2012 | ....... 0 0 0 .0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 7,430,945 6,535,901 .0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
Collier Beach, LLC. . | Hilton Head............... SC Collier Beach, LLC ..105/02/2011 | ....... 0 2,053,234 | ..........1,999,511 | ........... 1,999,511 (5,038) ]
Dearborn County, Indiana, LLC Various .. |OH [Dearborn County, Indiana, LLC .. 08/02/2012 M 334,007 |. (29,438) 0
HPG Acquisitions, LLC........cc.cevenivrnrnriririeinns . [Midland.........cccoeninne TX.... | TCTB Management LLC ..[11/06/2003 | ....... 0 |0 [ 005,593,060 | ... 5,593,060 | .....c..... 171,440 ...0
Northwest Florida of Okaloosa County, LLC. . | Crestview... Mortgage loan foreclosure.... ..102/16/2011 | ....... 0 [......030000 | ........630,000 | ... 630,000 .0
RLF Lexington Properties, LLC.... . | Lexington . | Resource Land Holdings LLC ..|01/08/2007 . 0 0 0 0
Sand Lake, LLC . | Palm Coast. Mortgage loan foreclosure.... ..[12/07/2010 | ....... 0 ...515,735 500,000 | ..ccovenenee 500,000 ..(15,735) | .. .0
UG Acquisitions, LLC... . | Scottsdale................. ... | PEM/FSF Acquisition Fund |, LLC ..|08/01/2011 | ....... 0 5,154,860 5,154,860 ....5,154,860 26,874 (]
UTG Avalon, LLC. . | St. Lucie County. FL.....|UTG Avalon, LLC.. .| 04/06/2011 5,648,633 5,170,111 5,170,111 ....(405,750) | . 0
Wingate of St. Johns Holding, LLC.. . | St. Johns County...... FL..... | Mortgage loan foreclosure ..|02/24/2011 ...930,000 ...930,000 | ... ...930,000 . .0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affiliated............coiiiririeiiri s sesnsenssnesnnns | censeenes 15,570,906 | ......... 20,311,549 | ......... 20,311,549 (257,647) (O 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ Liano Music, LLC et | e [ Nashvill........ocoove [TN.... [L1ano MUSiC, LLG....coresessssssrsssres | s [09/22/2010 [ .00 [ 1,254,275 | oo 1,254,275 | oo, 1,254,275 | oo 61,559 | oo 0 [ o 2 e 0 [ 571,000 | ... 19.0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffillated. ... ..o ssssssssssssssssssssssesssnssnsss | ooveesinns 1,254,275 | ........... 1,254,275 | ..o 1,254,275 | ..o, 61,559 | oo 0] i, 174,725 | o0 |0 | e 0] i, 571,000 |[...XXX.....
Collateral Loans - Unaffiliated
[ Loan to VMA Mobile, LLC.....ccecerreee [....... [ Mobile [AL.... [VMA Mobile, LLC........c.ooooesessesrsrsce [ l09119/2012 [0 [ 1,700,000 | oo 1,700,000 | oo I e T T T - 100.0
2399999. Total - Collateral LOANS = UNGFIIBLEG. ... ..otttk o818k E e E 8RR E e eeEEeeE bbbkt ....1,700,000 ....1,700,000 ....1,700,000 XXX
3999999. Subtotal - Unaffiliated OO PO PO OO OO PP PP O OO PO PP PP PP PP PP PO PP PPPRPPPOTO wnn. 12,718,568 .12,075,153 | ........12,075,153 | ... . XXX
4099999, SUDEOLAL = AFFIIBEEA. ...ttt s8R R+ £E8EE 8oL E LA E LR E LA E LA bRkttt | enitnees 15,570,906 | ......... 20,311,549 | ......... 20,311,549 | .o (257,647) | coovvvivirinrinniinnd [0 (O OO o ) [OOOTROROOON | J SO 1,790,671 | oo, 0 |..XXX.....
4199999, TOMAIS........vvrerereeeeeeeaertereseres e es ettt e ket R e et eLE SRRt 28,289,474 | ... 32,386,702 | ......... 32,386,702 | ............. (13,668) [ ..oovvvrrrcerrens (V) [P 174,725 | o0 | 0 | 2,534,807 | ......... 2,476,170 | ... XXX.....
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1
3 Date Type Actual Cost Additional Percentage
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired Strategy Acquisition After Acquisition Encumbrances Ownership
Mineral Rights - Unaffiliated
MM-MAICEIUS |, LP....cvoiviieeriesiiei i North Gauley..........cc.vvvvereerrnerines MM-Marcellus I, LP...........oceumveeiererierirenieeineenns 06/30/2011 0 2,250 | e | s 1.3
MM-MErCEHIUS 11, LP....voiiieiieie e North Gauley.........covrvververrerernnines .| MM-Marcellus II, LP 06/30/2011 0 . 34,212 9.5
MM-MEICEIUS 111, LP.....ooceoieeierieeiseei et essenisens North Gauley.........cccveeverenrenerenns .| MM-Marcellus 11l LP. o 05/27/2011 0 0| s 498,125 | oooeereieierneeeesesensnneni0 | s 12.5
MM-Marcellus HBPI, LP........coiiiiiiiiiitinisi e North Gauley........covvieiiiiiisisnins MM-Marcellus HBPI, LP........cocviiiiiiniiicirinnnns 04/02/2012 |. 0 108,000 578,700 | ..ovvvrvieicniniiienssnisesccnneend0 | e 18.0
0599999. Total - MINEral RIGIES = UNGIFIBEE. ... . ..x.reu sttt sttt st st 8 888888 E 84 E 84 E 4284841 4EE 844 EE 4 EE4£EE 481 1EEE4LE84EEE4oEE10EE  £E1oEEE LA 1 4EEE LR LR E£EE LA f 4L E LA E44LEHEEE L84 E LRk bt 108,000 113,287 | o XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
LS Clarkston Investco, LLC.......... ClarkSton. .......ccevevreerieieeeseee e GA........... PEM Real Estate Group........ 11/09/2012 | .....coceen 0 | e, 941,000 | o0 | 50.0
VMA MODBIlE, LLC....vviiii ittt Mobile.......ccoveieiieiierceeeeeen Al PEM Real Estate Group........ 09/19/2012 |. 0 50.0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Real EState = UNFfIIIEA. ...........oueiiirie ettt siiiis ctetietstssessseesee st et ee st ee et e et ee et et sesees e seteeseesee e eeseeseE e b e eeseEseE et eesensebsee et easenses et et ensessessntensensesnssntensensnss | srssssssesnns 4,941,000 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
Collier Beach, LLC . . | Hilton Head. Collier Beach, LLC........cccocoeevererirecccrene, 05/02/2011 0 .0 555,632
Dearborn County, Indiana, LLC........ Various Mortgage loan foreclosure 08/31/2012 |. 0 821,952 16,848
Sand Lake, LLC......c.coeeiieveecceceee s Palm Coast Suzanne Johnston-Flagler County Tax Collector. 12/07/2010 |. 0 .0 15,735
UTG Avalon, LLC . St. Lucie County. s FL UTG AVAION, LLC......oourieiririciecisieriesiesescesssesessesssesienes 04/06/2011 0 2,278,633
UG AcqUISItions, LLC..........cciiiiiiiiiiiieiinsisi s Scottsdale........c.ooiiiiiiniiiniiniis AZ . | UG Acquisitions, LLC........ccccoeimiiiinnniiininnines 08/01/2011 0 724,203 1,047,748
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REal ESTAtE = AffIIAIEE. ... ... it tst ctettets et ses st eh et es et es e E 2818480128428 E e f A4 e st n et n et ens st esensenseneesntennsnsens | srseesssssans 1,546,155 3,914,596
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[L1an0 MUSIC, LLC......oooocooscsemssrsrssrssse [ NGSHVIll.....c.corcrercsr [Tn [LIN0 MUSIC, LLC.....oocrsmsmssesesesrsrrs [oor22/2010 [. 0 [ 0 [ o 1,075,000
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - UNGMfIIAIEA. .......... ...t ie otttk | bbbttt b bbbt 0 [ s 1,075,000
Collateral Loans - Unaffiliated
[ Loan to VMA Mobile, LLC.......o..oocoocmsmessre [MODIE......ocer s [al [ VMA Mobill, LG [0911912012 [ 0 | e 1,700,000
2399999. Total - Collateral LOANS = UNGMTIIAIE...............c.cv.cviveiieeieicciei ettt ettt ettt ettt e st e s s s s et esssese s s aesesessssesessesesesassssesansesesass  taesesassssesessssssesasssessesssses et s see et s s ese s s s sesessns e e et s ses et seesesassssesebasesees s sesesesaneesasnsseessaes 1,700,000
3999999. Subtotal - Unaffiliated 6,749,000 2,188,287
4009999, SUDHOLAL = AFFIIBEY. ... 1tttk 8888881888888 448 £ 8 £ 4848 £4EE84£EE L8 4EE 84 E R84 EE L8 1R 814884 EE4£ER£eE £ 4LE84EEE LR 1R £LE LA 8 £EEE R84 EEE 4L 488 LE LA 1,546,155 3,914,596
8199999, TOAIS......vvovvvrereeiseiisiisesissessse et es st st ss bbbk 8588881 SRR SRR RS 1E SRR R s RRe eeEEee S LS eeER e ER e EE e EeEE RS R R | srnnisnines 8,295,155 6,102,883
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SCHEDULE BA - PART 3
Showing Other Long -Term Invested Assets DISPOSED Transferred or Repaid During the Current Year

1 2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B.A.CV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income

Qil and Gas Production Payments - Unaffiliated

SFF ROYalty, LLC.....iviiiiiisiisni e AbIleNe.....oovvviriiis ITX ‘ Return of Capital........ccooeinirninsniiininns 09/30/2011 | oo | e [ [0 (V] [P (V)] [ [ (U I [V 702,051 | .o 702,051 [ oo (V] [P (V)] [ [ 0
0199999. Total - Oil and Gas Production Payments = UNGFfIBIEA. ........vc.vuriiiriiiieiiiiisiesiisiss sttt ser s sse | stsessess s es st ess st b st [ (U (U (U I (U (U 0] i 702,051 | .......... 702,051 | oo (U (U I [ 0
Mineral Rights - Unaffiliated

MM-Marcellus I, LP.......c.cocveeerenrenirnrinns North Gauley............... WV...| Return of Capital........ccccovvrrerrrirrirerinns 06/30/2011 [ .evovereieriens | e (1 I (VI I (01 I (1 [ I (VI I (V1 I (1[N 116,020 | .......... 116,020 | coovvvvirerinens (01 I (1 [ IO (V1 I 0

MM-Marcellus 11, LP........cccoocviiiiniiiniinnns North Gauley............... WV... | Return of Capital.......ccoocrseronirnniinninnns 06/30/2011 | ..o | s [\ [ (V] [P (V)] [ [ [ [P [V . 499,180 | ...ocve.u 499,180 | covvovvrierin (V] I (V)] [ [ 0
0599999. Total - Mineral Rights = UNGfIIAHEM. ........ovuuuiuueiiisiieieiesiseri s ek (0 0 [ oo {1 I (V] [ [0 (1 I 0 ] o 615,200 | ......... 615,200 | ..oooviinnninnd 0 [ s (] [ [0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Resource Land Fund 11, LLC........ccooviviiinmiiieinieerscnins Colorado Springs......... CO... | Return of Capital........c.cocrvrrvrrrrernrirernrins 01/19/2006 [ ...voovvvevrerrens | orvrirerierinninnd 0 [ o0 | 0 | 0 | il 0 [0 0 | 287,797 | .......... 287,797

UG Acquisitions, LLC.........cccoriiiiiiniiiniississiissssnisssisssnsnens Scottsdale AZ.... [ VarIOUS. ..o 08/01/2011 [11/15/2012 | .oovvvvivcrinand 0 ...934,829 ...934,829
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 1,222,626 1,222,626
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

Collier Beach........cccoveviveeeennee. Hilton Head SC... |Return of Capital 05/02/2011 |;12/31/2012

Dearborn County, Indiana, LLC...... . Various........cccceveuenene Var... | Various Real Estate Auction..................... 08/31/2012 | Various...... | coeeererrrennnnn 0 | .

HPG AcquUISitions, LLC...........cveeriremerierieeieniceseeissrieneenes Midland.........ccooveunnene TX.... | TCTB Management LLC..........cocccveerrnenne 11/06/2003 | 12/31/2012 | ..... 12,534,689 | ..coovverennd 0 | oo [0 | 0 | 0

Sun Valley Homes (AZ), LLC . | Phoenix. .| Sun Valley Homes (AZ), LLC .| 08/06/2009 |10/15/2012 | ......... 349,803 | ........ (89,803) | ..vvevierienn0 [ 0 | 0 [ (89,803) .... .A.260,000 ...260,000

TL Miami Investco, LLC . ceevereeenee | Miami.... . | TL Miami Investco, LLC .| 04/26/2011 | 11/13/2012 | ....... 3,439,889 | ......... 55,897 . 0 | 0| 55,897 .0 .....3,495,786 | .......4,732,398

VC Palm Springs INVestco, LLC.......ccoviiniinirinniissiirersnisni Palm Springs............... FL.... | VC Palm Springs Investco, LLC............... 04/06/2011 | 03/05/2012 | ....... 4,600,540 | ...... (217,722) | oo (] (U I 0 ... (217,722) | oo 0 [ o 4,382,818 | ....... 6,131,599 [ .o, 0 [.... 1,748,780 |..... 1,748,780 | .ovovvvvinnd 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. ..o enssnees | eeas 22,407,427 | ... (251,628) | ..ovovevveernnnn (] (L I 0. (251,628) | ..ooovvvveennn 0. 15,760,617 | ..... 18,746,010 | .o 0 .. 2,985,393 |..... 2,985,393 | ....... 160,000
Collateral Loans - Unaffiliated

Cleverspring, LLC.......ooviinieisssi s Dallas.......coruvesienrinnns |TX.... | Loan payoff. 01/22/2010 | 03/26/2012 | .......... 700,000 | covvvvninnend0 [0 i |0 [0 |0 | 700,000 | .......... 700,000 | o0 |0 [0 | 14,686
2399999. Total - Collateral LOANS = UNGMBLEG. ...........oiuuirisieiiisiiesiieiie ittt etk o0kt eeE sttt .700,000 ...700,000 700,000 [ i |0 0 | 14,686
3999999, SUDLOLAL = UNGFFIIBLEA. .. ... resereeerssere ettt s8££ £ 4£EE L8188 ARk .700,000 30,433 . .01....3,239,877 | ......3,239,877 .0, N 148,550
4099999, SUDLOLAL = AFFIBEEA. ... erttsisett etttk 444 eE Rttt ennns | eres 22,407,427 | ...... (251,628) | ...ocvovvrrinees (U (U I 0 ... (251,628) | ...ovvovirineee 0 ... 15,760,617 | ... 18,746,010 | .covvvvvrennee. 0 .. 2,985,393 |..... 2,985,393 | ....... 160,000
4199999, TOAIS. ....v.ovvvreseesseseeesessseess et es et 888 E 8RR R eRkeL R ARt | e 23,107,427 | ...... (221,195) | ovvocrrerinn (V1 I (V] [ 0. (221,195) | covoovvvrerin 0. 19,000,494 | ..... 21,985,887 | ..ovvvrerernne 0 ... 2,985,393 |..... 2,985,393 | ....... 308,550
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
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0 Rate Current
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CUsIP 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
31331V CZ 7 |Federal Farm Credit Bank........c.coocvevvereneernerineineiisneins Cuvoe | e [ | e [ .. 964,000 | ... 122011 | v 1,220,111 | oo 1,000,000 | ..coovvernene 979,989 | .oovveverirrieend0 | e 2872 | 0 [0 [ 4950 .. 5,356 | AD.... | e 10,038 | 49,500 | 08/11/2006 | 10/18/2018
31331V JS 6 |Federal Farm Credit Bank Covoe | oo [ | oo [ 000,961,020 | oo 115.251 .1,152,508 1,000,000 984,103 149,500 | 04/19/2006 | 07/08/2016
31331V M6 0 |Federal Farm Credit Bank SD.. | [ | e T [ 1,021,500 | e 132,130 . ,321,300 1,014,588 .58,000 | 07/27/2006 | 11/10/2021
31331V SJ 6 |Federal Farm Credit Bank Cuvoe | e [ | e 974,200 | e 124.500 .51,000 | 08/10/2006 | 09/03/2019
3133X0 PF 0 |Federal Home Loan Bank..............cccccoeveveneeenreesreemreceinsessnseensiennes | S0 | oo | eevieirians | e | 1,434,527 | .. 123.370 .11,825 | 09/06/2007 | 08/15/2018
3133X7 2S  2|Federal Home Loan Bank.............cccooemveevvrrersriesienrsesissesssnsensennes | S0 | oo | voviveviions | eeeead | 002,015,940 | ... 125.398 | . 10/03/2007 | 05/15/2019
3133XD 4P 3| Federal Home Loan Bank............cc.ccoocoeevencvecreeeerseeeenrssereensiensieensonns | Qe [ [ eveevien [ | i 376,416 | . 122.545 04/09/2007 | 09/11/2020
3133XD VS 7|Federal Home Loan Bank. . o Lo e [T 2,788,053 | ... 127.726 795,000 06/07/2007 | 12/11/2020
3133X8 AS 1 |FHLB-BOND........ccccouurneee | Ciie oo | e | e ] 1,997,600 | ... 124.049 2,000,000 02/14/2007 | 08/15/2019
3134A4 VG 6 |Freddie MaC........coocerreirierierecriseeceenesieneseeans Ocoe | v | e [ . 740,639 | e 112.429 843,215 750,000 03/09/2007 | 11/17/2015
3137EA AM 1 |Freddie Mac. Occoe | v | e [ i..526,539 | e 117.806 618,483 ...525,000 03/09/2007 | 02/16/2017
3137EA BA 6 |Freddie Mac........... Occoe | v | e [ iinn.623,000 | ... 120.513 723,077 ...600,000 | ... . 02/26/2008 | 11/17/2017
912828 DC 1| US Treasury NOte.........ccovverrreneieerierinennneneissnsseseseenssnesessensssensins | S0 [ o [ evvnvvenns [ | i 126,104 | e 107434 | ..o 134,293 | oo 125,000 | cooovvviriinnns 125,244 12/21/2004 | 11/15/2014
912828 DM 9| US Treasury NOte........coco.evverrveencrrserreeesissnsisssssssnssssssssssssssnnss | SDee | oo | overviiiens | cone1 | i, 493,359 | .o 107.860 539,300 500,000 ..498,323 05/04/2005 | 02/15/2015
912828 DV 9| US Treasury NOte.........ccovvevrriniireriereneeinneseissssseniseensseesessensssensens | S0 [ o | evvnrieens [T | i 980,781 | e 108.993 | ....ooevvvneee 1,089,930 | ..cocovreneee 1,000,000 | ... ..994,485 10/11/2005 | 05/15/2015
912828 EN 6| US Treasury NOte.........ccovveeivrnrreverierenensniserensennensenessesssensennens | 900 [ o | eevvviivens [ | 1,297,359 | e 111.821 | v 1,453,673 | oo 1,300,000 | ..cooovvreenee 1,299,101 02/06/2006 | 11/15/2015
912828 EW 6|US Treasury Note L 1,2150191 | 112.711 1,425,794 1,265,000 ...1,246,331 05/24/2006 | 02/15/2016
912828 GS 3|US Treasury Note . 1,319,429 | ... 116.766 ,617,209 1,385,000 | ... ...1,352,057 06/11/2007 | 05/15/2017
912828 KD 1 [US Treasury Note.......ccovrverveniirernrineeimnineinsnnensenssenessssssenssnssesnnnns | Queee v [rvvrvennns [ond ] | s 505,220 | ...... 110.664 553,320 500,000 | .coooverrirnnn 504,209 05/17/2011| 02/15/2019
912828 KR 0|US Treasury Note ...502,870 | ...... 107.258 541,653 505,000 503,929 05/20/2009 | 04/30/2016
912828 LD 0|US Treasury Note . 1,071,712 | ...... 109.891 | ..o 1,098,910 | ..oocvvveneee 1,000,000 | ... ...1,050,038 05/17/2011 | 07/31/2016
912828 LY 4|US Treasury NOte........oocovevrvrrneriereneeneninseinerssnsnensensssessenssnssnenns | Qe [ v | wevvnevinens [ | e, 3,910,000 | ...... 114.860 | ..ooonvrne 4,594,400 | ...cooovrrennn 4,000,000 | ..oovrrrnvene 3,933,561 02/01/2010 | 11/15/2019
912828 NH 9|US Treasury Note ...1,012,270 | ...... 100.469 1,000,000 05/17/2011| 06/15/2013
912828 QA 1|US Treasury Note . ...5,466,909 | ...... 105.961 5,475,000 | ... . 04/07/2011 | 03/31/2016
912828 QN 3[US Treasury Note.......ccovvirivninnierisnissisnssissnsnissnssnsnsssssssessssenssnesenses | Quene | oo [vnrisrinnns [ | e, 1,002,132 | ...... 13274 | ... 1,132,740 | ..............1,000,000 | ......c.c.... 1,001,829 05/17/2011 | 05/15/2021
0199999. U.S. Government - ISSUET OblIGatioNS. ... veueresrresssrsiereasesserssssisssrs s 33,326,770 |...XXX. ...38,881,053 33,430,165 | oo | 20,498 | 0 [0 [ XXX [ XXX | XXX | . 318,116 | ... 1,037,706 ... XXXeovoo [ e XXX..ooo
0599999. Total - U.S. GOVEIMMENE.......cuiiiuiiiiiiiirisinisiiieniisessenssstes s e nessesas 33,326,770 | ... XXX. ...38,881,053 33,430,165 | ..o | 20,498 | 0 |0 L XXX | XXX | XXX ] . 318,116 1,087,706 XXXeoion [ oo XXX..oou
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
49130P P4 0|Kentucky Hsg COrp HSG REV.....oviiiiinnisiienissississni e | ..... .1]..1FE s 160,000 | ..o 103.060 .164,896 .10,156 | 09/01/2006 | 01/01/2037
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations... XXX .164,896 10,156 |..... XXXt | ... XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions... . XXX | s 164,896 | ..oovvovini 160,000 | ooovviiiiinnns 160,000 | oo | v | 0 {0 L XK [ XXX | XXX ] i 704 | s 10,156 | ..... XXX | oo XXX
U.S. Special R ue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
31359M 4D 2| Fannie Mae........ccccverimrererrirernerierrinenienes Ooe | [ e | e 1| 350,656 | ...... 17672 v 411,851 | oo 350,000 | oo 350,322 | ..ovvevvrrieennnd0 | i (VX)) 0 0 . 6,708 0 | 03/27/2007 | 02/13/2017
31359M  7X 5| Fannie Mae........ccccovevumrerneirnniineiisiisniienns SD.. | [ e | e 1 368,195 | Lo 118.326 | ..o 431,890 | .ooooirrerrn 365,000 | oo 366,639 | ...oveevrirriiennnd0 | i (P20 (1 [P 0| .ee5.000 ] oo 4884 |MN.c.oo | oo 3,535 09/12/2007 | 05/11/2017
31359M UT 8| Fannie Mae (0 J50 [ [FUUPRIPIOS VOO 1| i 429,867 | ... 105.012 472,554 LA45788 | 0 | s 1,045 | ....... 0 0 3,919 03/27/2007 | 04/15/2014
49127K BR 0| Kenutcky Economic Dev Fin AUth..........ccccourinrinnionissinnnssnnsnnnenes | evvvnee oo [ [ 1 ..987,320 | ........ 98.732 .987,320 . ..987,320 0 12,680 0 ps 6,875 08/28/2008 | 12/01/2025
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............ccourveeriinisninsinneninnnns | cvnennenens 2,136,038 | ... XXX.oooooo | v 2,303,615 | ..............2,165,000 | .............. 2,150,070 | .o [ e 820 12,680 0 |..XXX........ XXX XXX [ e 21,037 | ............ 104,656 |..... XXXooee [ e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political tial Mortgage-Backed Securities
31293E AF 7 [FG C18106........ccrvvverrererirnrercrireeserieniis [0 2SS O IR 2| LI IR 4225 | ... 117543 | oo 4,939 | e, 202 | 4217 | o0 [, ()] 0 0 | oo 6.500......... 6.368 [ MON... [ coooovrrrerrernn2 [ oo 25 | 11/10/1998 | 11/01/2028
31335H WK 5| FG C90B50.........coeuereerrerierireieienierieieinnns [O 500 VS ST 2| L PR 31,497 | ... 107.606 [ ..coovvrvrerrnee 33,448 | i 31,084 | 31,365 | covrerereeeinneen0 | e ()] 0 | o 0| e 5.000{......... 4712|MON... | oo 130 | oo 321 | 03/18/2003 | 03/01/2023
3128H3 L5 8|FG EIS748.......ooieeeeerieriereceieesiessees e Ocve | [ v 2| LI I 31,485 | ...... 107.588 | ...ovvrrrrrnenne 33,348 | v 30,996 | i 31,205 | o0 |, (12) | covveeee 0 0 | oo 5.000]......... 4.596 |MON... | ..oovvrricrnnne 129 | i 362 | 12/10/2003 | 04/01/2018
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3128PK 2R 4 |FG J07984 cvrrreesnneeesene | O | | T | i 174,326 | 107.244 LD 10/07/2008 | 06/01/2023
31340Y DB 2 |FHLMC CMO SER 12 CLASS 12-A......cocoovvverirmreneeinneenerinnensesenennnnne | connens | oo | verirneni2 | a3 | 2,534 | o 112498 | oo 2,765 [ 2,858 | 2,858 [ 0 | 0 | 02/13/1992 | 11/15/2019
312905 RA 2 [FHR 1070 H....ooovvivciercinicrcirenneercnenienessnssenenssesssensessenssienies | Qe oo | oo [ [ 5,685 | e 100.168 05/13/1994 | 04/15/2021
31371K 3D 1 [FN254896...........cooevecreeeecrenriesreereessssessseesssssssesssssssnsesnsisnsses | Oueee | oo | verieenin2 | e | i 72,534 | 107.713| . 11/12/2003 | 03/01/2018
B1371L NE 5| FN 255189.....ccciiiririncrernerrerisrennsnnnineneressesssnissssesssssinennes | Qe [ [evveeni2 [T | 93,343 | e 108.700 .96,276 07/29/2004 | 05/01/2034
3137IM DT 1| FN 255814........cveiiieineineriieninenseisenssssissnsesiseessenssssessssssssnnensnes | Qe [ [evveenni2 [ | 251,169 | e 109.278 252,035 | coveieernnn251,250 | o0 [ (1) | 0 | 01/13/2006 | 08/01/2035
31391W QC 8| FNB7915T...icreecrirrrernnrnerieneseessssssenienssensssensssssensssssinensnes | Qe [ [evveieni2 [T | v 5,478 | i 106.677 02/24/2003 | 01/01/2018
31404B  SF O [FN 763818.....ccoccrereecreeieeressieensessseesesssssssesssssssenssssssssesssisnsses | Oueee | oo | vevieenin2 | e | i 38,687 | oo 109.403 | oo ned1,322 | el 3777 | 38,590 | 0 [ (@) | o0 [ 02/18/2004 | 02/01/2034
31404V FC 7 |FNT779663.......ooeveerreereeerereeriesensesnsesesssniinsssssssssssssessssssnsennisnnes | Oee | oo | everreenii2 o | oo 145,192 | o 111.200 06/14/2004 | 07/01/2034
31406F BF 7| FNB08338.......cccoevierreriersrieieriesesesiesesssssssssssessessssssessssssssssseens | Quere [ e | ververienn | eeven] [ v 70,491 | i 108.950 | coovvvrerernennn 76,728 | e 70,425 | ool TOATS | 0 () | o0 [ 06/22/2005 | 08/01/2033
31407TM  XZ 3| FN 835096.........cccvvvrririrnrricrimrrieriecernenisnnseniesseeesensssessesssessinensnes | Qe [ [ evvveinni2 [T | i 176,154 | i 109.278 | ..cvvvvrerern 191,466 | oo 175,210 | o 176,157 [ 0 | e (6) | v 08/15/2005 | 07/01/2035
31407S  JP 8[FN 839170 ...iicieiecinrisessiieninenisesensssissssssssesesssnssssssssonses | Oueee | oo | veroveeni2 | e | v 110,572 | o, 110184 | oo 120,964 | .oooiierrree 109,783 | o 110,518 | 0 [ (B) [ o0 | 11/18/2005 | 11/01/2035
31413M DB 1|{FN 949325.........oeeeeieserceereeriseeienesssssssesnssnsssenssssesssssnssenssenneeene | Qv oo [evieerienn2 [ | v 222,166 | ... 108.338 239,455 0 12/10/2007 | 08/01/2022
31414C F8 6|FN 961997 .....iiiiieiniieniineencserinseiennissiseessssissssssssesssssssssens | Qe e [vveinen2 | oo [ i 613,192 | e 108.283 | ...cooervrneens 667,636 | ..coocvorrrrrn616,564 | 613,389 [ o0 [ 20| [0 [P 02/26/2008 | 03/01/2023
31360F CN 3| FNMA 4577 ......iviiiiniinirnniississnsssissssssssssssnssssesssnssssssssnssnsssessnes | eovnene | [evneninen | eonne T [ oo, 801 | s 101.233 ..4,513 0 12/11/1989 | 10/01/2023
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . XXX ,231,032 | .. vy 051817 0 | (110) | i 0 [ XXX | XXX [ XXX | 09,894 | i 24,475 | XXX...... | ..... XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........covieiirinineinssssseesserees | cevnesnenens 4,189,370 | ... XXX.ioooe | covrrrninnns 4,534,647 | ..ooovnnvn 4,217,140 | .o 4,201,687 | .o [ e 71 12,680 | o0 [ XXX [ XXX [ XXX ] 30,931 il 129,131 XXXoowe [ e XXX......
Industrial & Miscell (Unaffiliated) - Issuer Obligations
001084 AQ 5[ AGCO COM..ruvrurrmrirerierireireesssissessesisessssensssssssssssssssssesssesssssssensens | sesnee | oo | eevneeens 1| .3FE| oo 2,234,172 | ...... 108.764 | ......ccc.nc.. 2,284,044 | ............. 2,100,000 | .ooovvvrnee 2,224,158 | oovovvvnerinrennn0 [ s (10,014) | covoeerrirrerinan (1 IOOPOOTPRRRRRPRORRION | I IO 5875 ... 5.025 [UD..coee | v 10,281 | v 122,004 | 02/10/2012| 12/01/2021
03027X AA 8 |American TOWET COMp NEW........ouuiereriiineiiieiieienieinesnsiserssssenenine | vevens | oo | eevererenens V2FE 2,013,648 | ...... 111582 .o 2,231,640 | ..coernene 2,000,000 | ...ccooneee. 2,012,756 | covvvieieeeenn0 | e (892) [ evvrerrirreirerins 0 | o0 | 4700 ......... 4614 |MS...c.. | v 27,678 | oo 47,783 | 03/07/2012| 03/15/2022
030955 AM 0| Ameritech Capital FUNGING............ccooevvmeririiesriesiessessessisssessienies | cevveas AFE] ...487,535 | ...... 114.944 574,720 | .. 500,000 494,581 .32,250 | 03/26/2002 | 01/15/2018
038222 AD 7 |Applied Materials Inc. 0.... | AFE] . 1,014,320 | ...... 125568 | ......cocoeu. 1,255,680 | ..coovvvenn 1,000,000 | ... ...1,005,455 03/23/1998 | 10/15/2017
04273W  AB 7 | AIrOW EIBCErONICS INC......vvverevrcrrcireirerienierieeesensssissessesssnesssninnees | vevene | oo [ cevvnsinens V2FE | 2,085,578 | ...... 108.969 | ....oovvrnee 2,179,380 | covovvrerneens 2,000,000 | .ooovrvrnee 2,080,133 04/26/2012 | 03/01/2021
042735 BA 7 [ATOW EIECHS INC...vvveiriiiec e | evees 2,173,008 2,000,000 02/02/2012 | 04/01/2020
00208J AE 8 |ATP Oil and Gas COrporation............c.eereeereerereesneesersnsssnessnnens | wneees . . 1,046,000 | ... ..122,905 10/03/2012 | 05/01/2015
053807 AR 4 [AVNELINC......cccoiiieiiiiiciieeiceseeeeiee e snssessnsnsesessssnesens | evniens | oo [oeveienienns | W2FE | 2,043,138 | ... 101.957 | .o 2,039,132 | oo 2,000,000 | .coocvverenn 2,042,884 12/04/2012 | 12/01/2022
058498 AR 7| Ball COMP.rurvruierurieiaiierieeseeieisessssssessesssessssssensessssssensssssses | sevenns ...1,025,018 | ...... 107.500 .1,075,000 1,000,000 ...1,023,321 02/24/2012 | 03/15/2022
055381 AS 6| BE A€roSpace INC.........ccoceverriemriinirierieririeinieneiiesiesesessssssssessennes | ceveens . ..1,012,518 | ...... 106.500 ,065,000 | .. 1,000,000 | ... ..1,011,725 03/08/2012 | 04/01/2022
079857 AH 1|Bellsouth Cap Funding. (0 JVS [ OO VAFE] . .545145 | L 134.698 | ...covocernnen 673,490 | ..o 500,000 | ..ocrerrrrnns 536,502 07/18/2001 | 02/15/2030
084664 AT 8| Berkshire Hathaway Fin.. ..|0.... VAFE] v 700,399 108.451 ....159,157 700,148 06/09/2008 | 01/15/2015
085789 AF 2|Berry Pete Co bt [ s B [ v 1,010,018 | oo 104.500 ,045,000 ...1,009,210 . 03/07/2012 | 09/15/2022
055451 AB 4 |BHP Billiton Fin USA LTD......ccveiimiieririiniisenieseiesiseessssiesesienees | ceveens F o VAFE] s 490,680 | ...... 113.157 565,785 500,000 | ..ocovrrrires 496,485 | .....ccovvevrirend0 | o 1,067 | 0 [0 [ 05.250 | 5511 | UD e | e 16T | 26,250 | 10/17/2006 | 12/15/2015
055921 AB 6 [ BMC SOftWare INC.........covvrvreireriecirecisiesieeiesiesisssesisssssesessssssssenses | evvenns ...1,010,588 | ...... 102.392 11,023,920 1,000,000 ...1,009,809 .21,486 | 02/09/2012 | 02/15/2022
12189T AG 9| Burlington Northern Santa Fe...........ouurreerinererrierineeieneseenns | ceveene . ...1,268,770 | ...... 130.936 11,309,360 | .. 1,000,000 | ... ...1,258,217 68,750 | 02/14/2012 | 12/01/2027
122014 AH 6 |Burlington Resources Inc........ JSSSTURPURTURRRTUURPIURPRURTOI FUNOPOUR VR IOV AFE] v 2,776,018 | ...... 141624 | .............. 2,832,480 | cooovrinnens 2,000,000 | ..oovvrrninne 2,745,325 05/01/2012 | 03/15/2025
13645R AJ 3| Canadian Pac RY CO NEW.........ccovevurecriieererinirieeeissessesisssinens | eveees ..2,349,858 | ...... 123.867 2,477,340 2,000,000 01/26/2012 | 05/15/2019
156700 AR 7| CeNtUIYINK INC....oouviveiieriiciciscieie e eessesssnins | criies . ...1,063,908 | ...... 110.371 1,103,710 | .. 1,000,000 | ... . 02/23/2012 | 06/15/2021
12527G  AB 9| CF INAS INC...couvvevnrririrrercerrrirerierierescnississesisssssensensssessssssssssenens | vevenne | oo | eevenerinens [ w2FE | coiviiiens 2,380,018 | ...... 125.500 | ..vvonernee 2,510,000 | ..ooovverneee 2,000,000 | ...oovvrnee 2,350,946 04/10/2012 | 05/01/2020
18683K AD 3| Cliffs Natural RESOUICES............cvvrierriirrireisseissisesiesessssssssissessnnes | cvies ...4,185638 | ........ 99.657 .3,986,280 4,000,000 ..4,173,176 04/26/2012 | 04/01/2021
125896 BK 5| CMS ENEIGY COMP......cvomvemrermrireriiirieriseeessesssssessenessessessssssssesssenns | cevenes . . ...1,007,298 | ...... 112.250 1,122,500 | .. 1,000,000 | ... ...1,006,814 03/07/2012 | 03/15/2022
191219 AP 9| Coca-cola Enterprise [O 500 VR IS AFE| e 1,194,220 | ...... 145194 | ... 1,451,940 | ...ccocvone 1,000,000 | ...ocoovrenee 1,120,575 0 | 05/30/2002 | 02/01/2022
20605P AD 3| CoNnChO RESOUICES INC.......ourvuervrrrirrereesrriaeriesiesesseesssissensssssnensnee | vvenns | oo | veverenens 1| 4FE| oo 1,005,018 | ...... 105.750 | .ovovnerne 1,057,500 | ..coovvrenee 1,000,000 | ..ooovvrvnnee 1,004,724 | o0 | i (294) | o0 |0 | 15500 ..o 5437 | ADc. | v 13,750 | 30,403 | 03/07/2012| 10/01/2022
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20854P AF 6 | Consol Energy Inc. VAFE | .. ...1,071,268 | ...... 108.750 ...1,063,295 .82,500 | 03/09/2012 | 04/01/2020
248019 AP 6|Deluxe Corp SR NT.....ovvmierirrirrierieeeeesieeieenns W3FE| 1,011,268 | 106.000 .70,000 | 02/22/2012 | 03/15/2019
257559 AH 7 [ DOMEAr COMP.....uvvrrerirericirinierenieisenssssssssssesssssesesssssssssesssssssnssnnss | eonenee | oo [eveeneennd [ W2FE |t 1,002,258 | ... 102.122 1,000,000 | .cooverreeren 1,002,105 | oo | i (153) | i [ iiciciiinnd0 [ 4400 | o 4371 [AO i | e 11,000 | oo 23,833 | 03/07/2012 | 04/01/2022
263534 BS 7 |E. . DuPont De Nemours...........ccccooevvereerreserennrserieressesseseansiennes | Qe [ | evceevoene [ AFE | i 166,561 | ... 100.198 | . 166,000 3,827 0 | 06/12/2008 | 01/15/2013
29273R AK 5| Energy Transfer Partners LP............ccocoveevvrneivnnrnerrernenneninsencennns | evveee | oo [woverivenns | #2FE | 01,230,018 | .oc.. 134,087 . 1,000,000 12/19/2011 | 03/15/2019
341081 EN  3|Florida Power & Light..........c.coucernerenerrnerinnernerrneeneninseesenisssnsennssnnne | Qe [ [ evvvvvne [ WIFE | 513,920 | e 100.349 501,745 500,000 05/25/2005 | 02/01/2013
343498 AA 9| Flowers FOOUS INC........ccvveerveerierineererineinerieenensnessensssssnennenies | vevnee | oo [ evenrrinens [ w2FE | v 999,458 | ... 103.922] ..... .1,039,220 03/30/2012 | 04/01/2022
402629 AF 6| Gulfmark OffShOre INC........cccveeverneernreineinerierineenssiseesssisssssenssennee | eevnne | oo [ eevvneeensd [ LAFE | 1,015,018 | e 103.777 .1,037,770 03/01/2012 | 03/15/2022
435758 AD 9| HOIlY COP.....cornvrnrirrrierinrrierierirserissinerseniesesssnssnnsessessnenssensnnee | vevnee | oo | evvenniend [ W3FE | 1,110,018 | e 108.500 .1,085,000 1,000,000 12/13/2011 | 06/15/2017
435765 AE 2| Holly Energy Partners LP.........ccoocneenneennrennernceinneensninseesssessninsens | vennne | oo | evvvneeend [ LAFE | . 2,045,036 | ... 107.500 ,150,000 | .. 2,000,000 | ... . 03/05/2012 | 03/01/2020
448814 ED  1|Hydro-QUEDEC.........cceveerrerrricrirerincesriseineninenenssnessenssssnsennennes | Qe [ [ wvvvvvnen [ WIFE | 1,134,420 | e, 100.577 | vvvrrvrne 1,005,770 | .ovovrreneee 1,000,000 | ..ooovvrennee 1,001,186 03/18/1998 | 02/01/2013
454614 AK  4|Indiana Bell Tel INC.........cccccvcvimriverinrinnicniinnivcrierisneiesnissiienienines | vevine [ oo [ evveenieen [ WTFE | 13,743,156 | ... 133.208 .3,996,240 3,717,323 04/27/2012 | 08/15/2026
464287 43 2|iSHARES 20 + Year Treasury..........coewveeneeererenermereereneessensnsnsnenes | Bovnee [ [ eovvnvnens [T | v 87,644 | i 121.180 ..112,213 ...87,644 09/06/2011 | ....coovvvrnrenne
464288 62 0|iSHARES Barclays Credit Bond F..........cccccooeenvvineinnirnnneensenneisnnns | B [ [ [l | ci...6,891,668 | ... 113.160 | .ovvoernes 7,468,560 | ..ooocvvnrirriririiennd (U I 6,891,668 03/30/2011 | oo
464287 24 2|iSHARES GS $ Investops Corporation............cccceeeemeererneeeenseeennnens [Bovvee | oo | ovvvvinens | vove | v 7,716,566 | ... 120.990 8,568,633 05/10/2010 ...
464287 44 0 [iSHARES Lehman 7-10 Year Treasury... e | B 171,513 08/17/2012
464287 45 7|iSHARES TR Barclays BD 1-3 YF Trea........ccovvuvereerrnerrereneesenenennne | v [ [eorvvvinins [ 08/17/2012 | oo
464287 17 6 [iSHARES TR Barclays TIPS Bond Fund...........cccovvveermrververnereinennns | e M . 08/17/2012
464287 22 6|iSHARES Trust Barclays US ETF..........cccccnveenernmrinereeencessnisenienes | e L0 ..128,420 0 12/15/2009 | ..
466313 AF 0| Jabil CircUit INC.......c.ovvvevrierererseierisrsnersnseenssisesesissessnsssssennns | eovens | oo [verineonen [ W 2FE | 1,070,018 | oo 111.500 | oo 1,115,000 | ..ovoerene 1,000,000 | ...ocovrenee 1,064,635 | ..ocvovvivierenn0 | eiiiieeceed(5,383) | 0 0 150625 | 40644 | UD | e 1,000 | oo 56,250 | 03/08/2012 | 12/15/2020
494368 AX 1|Kimberly-Clark Corp 0... LFE] ...495,100 | ...... 102.987 514,935 | .. 500,000 ..499,619 9,444 0 | 08/01/2003 | 08/15/2013
494550 BB 1 [Kinder Morgan Energy Parners...........c.ccoocrivieeeiniiniinieneinininicineins | e . . 2,357,018 | ...... 126472 ... 2,529,440 | ...ccovuuee 2,000,000 | ... 2,321,640 | o0 | eiied(35,378) | 0 [0 [ 6850 | A 213 [ FALL | 51,756 | oo 137,000 | 01/26/2012 | 02/15/2020
496902 AJ 6| Kinross Gold COM........ccuurerreuermerireresenssrisesssrssssssensssesssssssssnenes | vevnne | oo [ eevvesenens V2FE | 4,163,069 | ...... 102.602 | ..cooouerne 4,176,919 | v 4,071,000 | .ovvrrrnvne 4,157,153 | o0 [ eiiiicend(8,915) [ 0 | 0 [ 5125 | 4824 [MSL | 69,546 | ...cooonc.. 160,042 | 04/26/2012 | 09/01/2021
502413 AY 3| L-3 CommuNiCations COMP.........cccuuueverrermirieriseiinniisresenississsinsiienes | coveens 1,040,578 | ... 114.646 .52,000 | 01/18/2012| 10/15/2019
521865 AS 4| LEAr COM.....eeureurrrrerirrireesssiseriesssees s essssesssensesssssssssssssssenes | nevenas . ...985,691 | ...... 113.246 . . .75,826 | 01/10/2012 | 03/15/2020
554783 AK 6 [ Macmilin Bloedel LTD.........ccoeuieriirieiereiieriieieeneinienenercinseesseeensssenes | vevenee | oo | corevenenne LFE | e 526,295 | ...... 116.426 582,130 500,000 | .coovereeeenn819,491 | 0 | e (867) | 0 | 0 | el 7700 7235 | FAL | 14,544 | 38,500 | 02/04/2002 | 02/15/2026
580135 BY 6| MCDONAIA'S COMP......courermrirrirrereesssineriessiesssesiseesssssssssessssessesas | seveens LFE] ...481,900 | ...... 131.776 658,880 | .. 500,000 .31,875 | 04/02/2002 | 01/08/2028
59151K AG 3| MethaneX Corp........ccurueuiiuriinirimrisiiseianeriesiesesessssissessesssessensens | woveees 1,015,018 | ...... 111.256 | ..o 1,112,560 | ..ooovvreneee 1,000,000 .26,688 | 02/22/2012 | 03/01/2022
607059 AT 9| MObil COMP DED.......cvurerniecriieireeieiseriseesensessseessnississessesssnensns | vevenne | oo [ eevvesennns VAFE] 614,385 | ...... 150.371 | ovverveennn 751,855 | o 500,000 04/05/2005 | 08/15/2021
615369 AA 3| MOOTYS COMP....ouvvuirieuiirriiriirerisrississriesieses s esssessssneses | ceveens ...2,106,138 | ...... 113.095 2,000,000 03/26/2012 | 09/01/2020
631103 AD  0|Nasdag Stk MK INC........coveuueireriniieiieeiseeseiseieeieeesesiseisesienes | eeenns . . ....3,667,926 | ...... 109.076 . 3,500,000 04/26/2012 | 01/15/2020
652478 AX 6| News America HoldiNgS INC.........cccvvenrvecrinerierinrinnniseiserinseireninee | vevnee [ oo [ covveninens V2FE | 3,922,836 | ...... 135.584 | .............4,067,520 | .............. 3,000,000 | ...coereerrn. 3,885,031 | oovirerieennn0 | iiieieecn(37,808) | o0 | 0 | 8500 [ 105196 | FALs | e 90,667 04/26/2012 | 02/23/2025
655844 AA 6| Norfolk SOUthrN COmP.........cvuurvurereririrneireriesisensesissessssssssssesnsens | seveee | oo [ eersersinees [ e 2 ...585,245 | ...... 141.090 .705,450 .500,000 | ooevereernn550,959 | o0 | e (4,424) | 0 |0 ] 10009.000 | 72320 [ MS | e 15,000 03/26/2002 | 03/01/2021
629491 AA  9|NYSE Euronext............ 0.... . ..389,872 | ...... 102.194 408,776 | .. ...400,000 53 06/19/2008 | 06/28/2013
708696 BM 0| Pennsylvania EIBCC CO.........oevuuririieirniiniiseniesiscesseisseisenienens | eevnne [ oo [ cevvssinnns V2FE | s 399,808 | ...... 14477 | s 457,908 | ....ovvvrnnns 400,000 04/20/1999 | 04/01/2019
718507 BH 8| Phillips Petroleum Co..........cccuvemremriirierieeesenissenissseseiesesenissseses | coveens ...1,067,800 | ...... 126.587 .1,265,870 1,000,000 03/24/2009 | 07/15/2018
723787 AJ 6| Pioneer Nat RES CO......ccuuruuuiiurirriieieeississries s esssssssssesssesssns | cevenns . 2,392,518 | ...... 128.000 .2,560,000 | .. 2,000,000 | ... . 01/27/2012 | 01/15/2020
T244TW  AA 7| PINEY BOWES INC....ovovvvvoeviooceeeseeseeesesesesssesiesesisssssssssssssnssnns | eveens | oo | oversiiiens | 22FE | oo, 1,020,758 | ...... 103.615| ..cvvvvrne 1,036,150 | ..cooovvreneee 1,000,000 | ..coovereenee 1,018,030 01/25/2012 | 05/15/2018
72447X AC  1|Pitney Bowes INC GIODa.........cccivrerviiiriiiriiersieeesiseesiersesnins | eevees ...1,075,928 | ...... 107.414 .1,074,140 1,000,000 ...1,063,413 12/13/2011 | 09/15/2017
74040K AC 6 |Preferred Term Secs Il LTD / *PP* IO I . ...1,266,367 | ........ 35.922 .1,028,539 2,863,256 | ... ...1,028,539 09/02/2003 | 03/01/2031
74040K AG 7 |Preferred Term Secs Il LTD/RESTR........cooveveieiereieeieeisssnieseniens [evien | | veveriennns .6FE 422,122 35.922 342,846 954,419 | .o 342,846 | .o BAT07 | o0 [ 0 0 [ 9550 | 24841 [MS | 0 08/21/2003 | 03/01/2031
740408 AC 3| Preferred Term Secs LTD/PFD RESTR.......coccvvvemeervreneriersnennenienes | vevnee | oo | cerveeins 1] .5FE| oo 262,739 | ........ 24.650 | .o 112,095 | oo 454748 | .....vvennn. 262,739 | o0 | 0 | 0 0 | e 9.740 | 87T IMS | e 13,042 08/21/2003 | 09/15/2030
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742718 BH 1 |Procter & Gamble Co JAWAFE] 493,415 | L 138.518 692,590 | .. 500,000 | ... . L0 224 | ... . . o8 . . .32,250 | 03/27/2002 | 01/15/2026
751028 AF 8| Ralcorp Hidgs Inc New. .2FE] .............1,868,670 | ...... 110.791 | oo 1,994,238 | ..cocovvrnnee 1,800,000 | ..ooooeereer 1,863,926 | ooonvevrenrrieens0 | e (4,744) | 0 [ s . . b, . 44,550 | 04/26/2012 | 08/15/2020
772739 AK 4 [ROCK TENN CO...ovveeirrricirniersisssiensnisssesssssssenssnsssesenssssssssnsnens | eovens | oo [vervneenens [ 2 3FE | v, 987,518 | ..o 106.903 1,000,000 .25,725 | 03/20/2012 | 03/01/2022
775371 AU 1|Rohm & Haas Company ceevreresesssnsesesssssnesesssssesenns | eevenne | o [ eoveeennens | 2FE | iiiiinn..558,105 | e 135.031] . 500,000 .39,250 | 02/01/2002 | 07/15/2029
811904 AK  7|8eaCor HIAgS INC........vvvurveeirierireriieiirissiseriensienienessssssssssssienes | vevenee | oo [ evvvervinens [ W3FE |t 1,080,018 | ... 106.192 . . 1,000,000 . o . .73,750 | 01/10/2012| 10/01/2019
837004 BC 3|South Carolina Elec & Gas............cocevvvveverereeerreseeeenecennesnnessncensesnnes | O [ | evceerceence [ L AFE | i 484,400 | ... 102.748 513,740 | .. 500,000 | .oovrorrernnnd99,159 | o0 [ 599 | 0 | . . I . 17,813 | 08/31/2000 | 06/15/2013
84265V AD 7 |Southern Copper Corp Del cevernennnnennsnnnssnen | eveees | oo | veeeneeniens | 2FE | i 1,077,488 | .. 115.275] ..... 1,152,750 01/17/2012 | 04/16/2020
845467 AE 9| Southwestem Energy Co.........c.couvereenerenmeenerseeeneesseesersssssessnesenes | vennne | oo [ evvnrirnens [ 2FE |t 2,346,286 | ... 123.227 2,464,540 01/27/2012 | 02/01/2018
858155 AD 6| SteelCase INC......ccovevuerenrenrrinernerierineesniseisesssensenssnessenssssssenins | vevnee | oo [ evveeniend [ W3FE |t 2,139,036 | ... 107.607 12,193,031 2,038,000 02/28/2012 | 02/15/2021
87264M AB 5| TRW Automotive Inc......... I [ . ...1,082,518 | ...... 114.500 ,145,000 | .. 1,000,000 | ... . 01/06/2012 | 03/15/2017
899896 AC 8| Tupperware Brands COrp..........cmumremeemerimmmeierisressesesssesssesssenenns | soveens [ [ 1| .2FE | oo 2,039,418 | ...... 106.648 | .............. 2,132,960 | .oovvrerneen 2,000,000 | ...covvrnee 2,035,952 01/12/2012 | 06/01/2021
913017 AS 8| United Technologies Corp ceet s [ e ol ...621,865 | ..... 144.219 ....721,095 ...500,000 ..570,390 02/01/2002 | 03/01/2021
903243 AB 9| URS COIP.....couvvmrrirrirreicrirnirieieinans B [ [ . 2,010,798 ,061,880 2,000,000 | ... 2,010,089 03/09/2012 | 04/01/2022
921937 79 3 |Vanguard BD Index FD INC-LONG TEM.........cvurvmmiereriiirrinisiseerenicnis HM | e | [ P 7,659,436 | ........ 93.870 | ... 9174384 | ..o 0 | 7,659,436 03/30/2011 | oo
921937 82 7|Vanguard Bond Index Fund Short ..21,543 ....21,593 08/17/2012
921937 81 9|Vanguard Intermediate Term Bd ETF. . N LA 452,066 1,333,113 12/02/2009 | ..
921937 83 5| Vanguard Total Bond Market ETF... e |EML e [ N [ 3,488,629 | ........ 84.030 | ...oovvvrne 3,523,462 | ..oovvvverrerrnrrinnn0 | i, 3,488,629 08/17/2012 | oo
939640 AD 0 Washington POSt CO.........c.uvveurriieniinirerineierisiseesersssesensssisnsns | eeveees ..4,671,09 | ...... 120.361 4,814,440 04/26/2012 | 02/01/2019
96332H CE 7| Whirlpool Corp. et | s B - . ....2,014,606 ,143,820 | .. 2,000,000 | ... . 06/04/2012 | 06/01/2022
982526 AB 1 [Wrigley WM Jr CO....vuirreireiiciseieiesiseiesssisesensssesessssisssnne | evveees e [ KT IR 379,588 | .....106.496 | ........cco.c.. 425984 | ....cocvviin 400,000 | ..oovrrirrennn 393,073 10/17/2006 | 07/15/2015
984121 CD 3| XeroX COp....cveuererrerimmssiserssnisssnenenes e N L2FE]| .. ....2,037,738 | ...... 106.046 .2,120,920 ....2,000,000 ...2,034,762 02/16/2012 | 05/15/2021
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..... 136,801,907 [...XXX........ .145,295,872 102,283,422 135,347,732 | ............100,589 | ........(691,930) [ ..oovovvvririinincnc0 | o0 | XXX [ XXX | XXX ] e 1,830,266 ] ......5,684,634 ... XXXoovwe | o XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
026709 AH 8 [AHT 5. (O 500N IR [P 21 AFE| 2,993 | L 109.781 12/31/1992 | 08/25/2018
76110W_WE 2| RASC 2004-K2 Al4....... e [Mo [ [ 2|FM | ... 189,358 | ... 103.173 12/28/2009 | 12/25/2031
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX | e 198,688 | 0192375 | 0192682 | 0 | (184) | 0 0 [ XX | XX [ XK i 682 | 5,232 XXX...... | ... XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
453083 LR 6|ISA1988-1A ........................................................................................ | ....... || .......... 2] ...... I 252 | ... 102.696 289 | 252 | s 252 | s 0 0] 0 0 [ 6.503]......... 4.678 | MON... [ oo 1| s 18 | 11/30/1989 | 02/25/2018
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SeCUMties...........ovuirereininiiinininsennsns | e 252 | .. XXX.oieonn 289 [ 252 | s VLY I 0 0] s 0 0 .. XXX XXX XXX [ s I 18 |.... XXXoovee [ cone XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated).... . [FSSTTRPRORORIONS [PV 136,994,510 | .. XXXoovvoe | ovvinnns 145,494,820 | .......... 102,476,049 | .......... 135,540,666 | ............ 100,589 | ........... (692,114) | ........ 0 0 .. XXXt XXX XKoo | s 1,830,950 | ......... 5,689,884 | ..... PO XXX..oon
Totals
7799999. Total - ISSUET OBlIGAHONS........veeivesiiiiretisirissisers st | ceniinns 172,424,715 | XXX oovvvee | v 186,645,437 | ..coooeue 138,128,422 | .......... 171,087,967 | ..ocvoonve. 100,589 | ....cceee. (670,611)| ... 12,680 0 .. XXXt XXX XKoo | 2,174,123 | L 6,837,153 |..... XXX [ oo XXX
7899999. Total - Residential Mortgage-Backed Securities [ERRN N 2,245,683 B 2,429,720 | coovrins 2,244,515 2,244,299 w0 | (294) | coooveenrinniinnen0 | 0 XXX | e 29,707 | ..... XXXeooen [ e XXX
8099999. Total - Other Loan-Backed and Structured Securities . s . 252 289 [ 252 .0 0]... 0 0 XXX [ e . N XXXovoe [ o XXX......
8399999, Grand TOtal - BONGS..........uurvrrrireirieiiiieiiesisceise sttt ssissssnnes | eesiieses 174,670,650 | ... XXX.oovoe | ovrienns 189,075,416 | .......... 140,373,189 | .........173,332,518 | ............ 100,589 | ........... (670,905)| ... 12,680 0 XXXeoo | e 2,184,701 | L 6,866,878 |..... XXX [ oo XXX......
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
01207# 10 5| Albany Bancorp TR 1.....ccvrurenerinnrieriesinenseessnsisenienees | eevenee | oee | cereeens 3,200.000 1,000.000 1,000.000 | ..ooeornvenns 3,200,000 | ..ovoevvenee 3,200,000 | .voovvrererriennne O IO (1 0 02/06/2004
20269@ AA 0| Commonwealth Bancshares, INC.........c.couvverveernverernnienirnns [ wovvies [ e | vvirerinns 174.000 ......0.000 ..750.000 | coovvirerinns 131,022 | oo 131,022 | oo 0 0 .0 08/09/2012
309562 20 5|Farmers Cap Bank Corp Cum Per PFD.. ..11,250.000 ...740.890 ...740.890 8,335,013 8,335,013 0 0 0 06/13/2012
464288 68 7 |iSHARES S&P US PFD FUNds S & P.......ccovvuvrvevrineriveriinns | cvvviees e [ v 546.000 0000000 | 21,605 | 39.620 | oo 21,833 | 21,805 | 0 0 .0 08/17/2012
69321# 10 3| PBEX, LLC....coouieriirreieieiieeieeissiseisesissssessesisessssinns | cevnees ......0.000 1,000.000 | ..ccorerrr2,806,250 | ..ocveernn2,806,250 | o0 | e 0 0 0 .0 12/03/2012
84612@ 10 2| Sovereign's Capital, LP . R 1,000.000 . 0 0 0 08/30/2012
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)............ XXX | e 14743917 | 14743889 | 0 | 405,978 0 0 .0 XXX
Preferred Stocks - Parent, Subsidiaries and Affiliates
33647P AA 2 |First Southern Bancorp Stat TR L.......cccorresrernsieissinsieinninnns | ........ | | ......... 4,000.000 | ......... 1,000.00 | ......0.000 | ..coovenens 4,000,000 [1,000.000 | ..ocooorreend 4,000,000 | .oovvrnrenne 4,000,000 | .ooveincrnnninnienn0 [ i 264,943 [ {0 {1 I (1 I P3L........ 02/20/2003
8599999. Total - Preferred Stocks - Parent, Subsidiaries and AffilIates. ... 4,000,000 | .. XXX.ioo | e 4,000,000 | ..o 4,000,000 | ..oovevvinininiinnn0 [ i 264,943 O IR 0 | oo 0 | 0 [ XXX [ XXX
8999999. TOtAl = PTEFEITEA SLOCKS. .......vveieeiieiiii it nsienes | binsisenens 18,743,889 | ... XXX..oo. | cererrinnee 18,743 917 | oo 18,743,889 | ..coovvvrvevrercnnn | i 670,922 [V [P (V) [ (V1 [P (V] [ LXK [ XXX
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUSIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.CV. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
023477 30 O AMEN PPTYS INC.ouriruiirriiriieiiesieeeiesisssessssssssssessssesssssssssssssesssessssssns | sessiens OO IS 7,639.000 | ..ocovveireenne4,583,400 | .......600.000 | oooovrrricrirennnnd, 583,400 | oo 3,945,237 | oo (V1 I 548,298 0 e 2,640 0]. 2,640 01U 09/19/2012
002824 10 0|Abbott Labs............. .3,000.000 179,111 0. 3,246 0].. 17,389 0]. 17,389 0L 06/30/2011
00162Q 86 6 |Alps ETF TR Alerian MLP.........ccccocvvvnncee .5,000.000 78,350 0. 2,540 0. ..1,400 0. 1,400 0L 06/11/2012
037833 10 0|Apple InC.....c.cccuvenece. .1,000.000 334,140 0. 5,300 0 27974 | (V1 IR 127,974 | oo 0 L 01/25/2011
06741L 60 9|Barclays Bank PLC Ipath S&P 500 Dynamic .7,804.000 404,274 (V1 O (V1 O 0 (44,977) 0| (44,977) 0 |L 05/09/2012
189054 10 9|Clorox CO.....oevvreveruvnne .2,600.000 181,285 0. 4,888 0. 9,087 0. 9,087 0L 04/18/2012
191216 10 0 C0CA COIA CO...vvvuvevuierrireireeiseiseess st . .5,000.000 | .. . o~ . 180,463 1,275 | ... 3,825 0 . 788 0] 788 0 |L 04/18/2012
209115 10 4| Consolidated Edison Inc SO vevreee [ oo | e 3,100,000 | e 172,174 55.540 | ....... 172,174 179,993 1,876 | ... 5,627 01 .. (7,819) 0 .. (7,819) 0 |L 04/18/2012
25154K 80 9 |Deutsche BK AG London . . | ..10,500.000 | ..ooourerrirrirs 469,245 | ........ 44.690 | oo 469,245 | ........... 412,191 (VI T 0 0].. 79,621 0]. 79,621 01|A 09/19/2012
25179M XX 6| Dew Learning, LLC........c.covuvrererrerieinriiciieseeetesissesessssssessesssssesssssassssnes | ovesens [T I 329,466.000 | ......ccocvvnee. 0 0.000 | .ovvvrrrnnee 0 | e 274,555 0 | 0 | (V10 (274,555) 0]. (274,555) 0|V 11/30/2012
31340# 10 0|Federal Home Loan Bank............ ..527,000 | ....... 100.000 527,000 506,500 0 (V1 I 0 0 [ 0 01|A 12/13/2007
43369@ 10 3| HL Financial SErvices, LLC........cccoueviumirierirriirinsieriesieeesenssseessensssssens | coeeens | . 1,603,800 | ......... 26.730 | ... ...1,603,800 | .... 1,500,000 0 0].. 40,800 0 40,800 01U 05/22/2008
461556 10 2| Investors Heritage Capital Corp . JSUTOURURRIN BV v | s 27,496.000 | ..ocoovoereriirns 468,807 | ......... 17.050 | oo 468,807 | .......... 485,454 0 0].. 23,102 0 23,102 01U 06/26/2012
464287 16 8|iSHARES DJ Select Div FDSelect Div........ . o 332.000 | ....... 19,004 ....19,004 19,195 0 0. (191) 0. (191) 0L 08/17/2012
464287 23 4|iSHARES MSCI EMRG MKT Fd....c.ovriviiiriiiiinenieriseienisisesiens s . JOT I 297.000 | oo 13172 | L3172 11,992 0 0 | oo 1,180 0. 1,180 0L 08/17/2012
464286 66 5|iSHARES MSCI Pac Ex Japnpacific........ ceerereeesnenens | e v | e 40 | 12,916 | 11,989 0 0 . 927 0 [ 927 0 |L 08/17/2012
582411 10 4 |McMoran Exploration Co . e . 148,690 0 0 11,810 0 11,810 0L 12/10/2012
674599 10 5| Occidental PEtrOIBUM..........c..ervrrermrireireieeeieeesiesees st . R 432,770 0 (V1 I 7,738 0 7,738 0 |L 11/23/2012
713448 10 8 PEPSICO INCuvvvvurivririiiciiieieietesieesi s | eenias v | reree02,800.000 | i 191,604 | 68430 | i 191,604 | 182,658 1,505 0 ... 8,946 0 8,946 0L 04/18/2012
714236 10 6| Permian Basin ROYaltY.........cooccneeeirierieriineineriseiseeieiis .251,436.000 3,320,338 | oo 13,615 | o528 | s (V18 (237,733) 0 (237,733) 0 |L 11/23/2012
73936B 40 8 |Powershares DB Multi Sector Power. e ————————— . e | 321.000 . 9,578 0. 0. (606) 0 (606) 0L 08/17/2012
73935A 10 4 |Powershares QQQ TIUSE SEr L.......ccuururirrmrinerierieeineeieseseeseesssssssessesesseens | ceeeens JEOTR IS 281.000 | .o 18,302 | 185,130 | oo 18,302 | 19,170 (V1 I 159 0. (868) 0 (868) 0 |L 08/17/2012
T4925K 59 9| STFUNG.....iviiririieiieiessces e nees vevenes [eoee | 49,652,430 | s 513,406 | ......... 10.340 | v 513,406 500,000 0 0].. 28,798 0]. 28,798 0 1A 03/03/2011
785688 10 2| Sabing ROYaltY TIUSE.........ccueueermrereriiiseiierieeesees et . v | e 11,782,000 | .o 468,806 39.790 | ....... 468,806 | .......... 551,651 0 oo 10,192 | (V1 (90,198) (V)N I (90,198) 01|A 02/15/2011
81369Y 20 9| Sector SPDR Health FUNA Shares..........ccoevivvieerenienineinsesseisseiesisnenes | cerenens v | 500,000 | 19,941 | 1000 39.881 | 19,941 | .......... 19,219 0 0. 722 0. 722 01 08/17/2012
81369Y 30 8|Sector SPDR TR Con STPLSShares . [ . ....18,637 19,164 0 0. (528) 0. (528) 0 |L 08/17/2012
81369Y 88 6 |Sector SPDR UTIL Select Shares..................... . . v 34.921 s 19,217 0]. 01 .. (1,128) 0 ... (1,128) 0 |L 08/17/2012
78463V 10 7 [SPDR Gold Trust SPDR GOId Shares..........ccc.oevueermrernerenerinerineeiesiseessses | covneens [T I 91.000 | .ovverrrerirerireinne 14,744 | ....... 162.020 | cooovveverrrnen 14,744 | 14,272 (VI O 0 0 . 472 0] 472 0 |L 08/17/2012
78462F 10 3|SPDR S&P 500 ETF TR........ . v e | oo | 405,000 | e 57,676 | 142.410 57,542 ([ 316 0 . 134 (V)N 134 0L 08/17/2012
78467Y 10 7 |SPDR S&P Midcap 400 ETF s . v | e 108,000 | 20,057 | e 185.710 rereenes 19,195 (1 [ I 44 0 . 862 0. 862 0 |L 08/17/2012
78464A 72 2 |SPDR S&P Pharmaceuticals....... JSUPTURITORTOTES DOV v | 330,000 | e 18,450 | 1055.910 | e 18,450 | e 19,200 0| oo 202 0. (750) 0. (750) 0 |L 08/17/2012
78464A 76 3 |SPDR SPDR S&P Dividend ETF...... s 1,023,394 0. 9,490 0 139,806 | .oovvvurrerirrirnns (V] I 139,806 | ..oovvverercereenad 0 |A 10/07/2010
742718 10 9| The Procter & Gamble Company. . creveereneseniens [ s | 125,484 0. 3,210 0 3,507 0 3,507 0 |L 07/07/2011
922908 55 3| VaANAQUArd REIT.......ccoiiuiiriiiieiinsie et issssssisns | eseiens v | 362,000 | 023,820 | 1r65.800 | 23,820 | e 23,963 (V1 T 479 0. (143) 0 (143) 0 |L 08/17/2012
22542D 79 5| Velocityshares Daily Inverse VIX Short Term ETN 103,414 (V1 OO 0 0].. 25,543 0 25,543 0 |L 05/09/2012
931142 10 3|Wal-Mart Stores Inc..... . . o . . . o . R 300,495 0. 6,042 0].. 39,338 0. 39,338 0L 06/29/2011
94106L 10 9| Waste Management INC..........cuieuiuemimnirsieneissesssnssssesssssssnsssessensssesssnsssnssnns | coseeens [ I 1,000.000 | ....... 33,740 33.740 | ...... 33,740 | .o 35,340 ..355 | ... 1,065 0. (1,600) 0 ... (1,600) 0 |L 04/18/2012
9099999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ettt n s enenes | aviesiereseenienes 16,281,870 | ....... XXX oo | v, 16,281,869 | ...coocvvven 15,649,481 | .....cooc.. 18,625 |............... 694,029 | ..ooovovrer (O (88,513) 0. (88,513) 0 XXX..... XXX
Common Stocks - Parent, Subsidiaries and Affiliates
23087# 10 4| Cumberland Woodlands, LLC...........cccovvuiirriinrieiinsisniis e | ceviees [T IS, 100.000 | wovvrvrrirerirens 7,006,451 |...70,064.510 | ...oocoovrrrrrnnns 7,006,451 | .oovveriiins 6,835,717 | cooeverreiciinnn (VI TN 0 0. 42,566 0]. 42,566 01U 12/31/2007
33644B 10 8| First Southern Bancorp, Inc ST RRSN PO RO [P 51,573.000 | .ovvoererrirnens 1,213,513 | ooooeee 23.530 | oo 1,213,513 | oo 1,000,000 | .oooorerrerrieennd (V] [T 103,146 0].. 21,145 0]. 21,145 01U 03/30/2009
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year
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o Rate Per Current Total
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Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
99C000 16 5|Imperial Plan Inc .1,000.000 0.000 | ... 0 9,455 0. ...0 0 s 0 0 0 01U 09/30/1994
854404 10 5| Stanford Wilderness Road, LLC........ccouvuiniinnieinsiinsiinssisenens | ....100.000 | .. . ...17,310.250 1,731,025 | . 2,897,517 0 0 | (319,434) 0 (319,434) 01U 12/31/2007
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates . . o 9,950,989 9,950,989 | oo, 10,742,689 103,146 (255,723) 0 (255,723) 0 .. XXX.....
9799999. TOtal = COMMON SEOCK. ...ttt ettt | nnes 26,232,859 26,232,857 ......26,392,171 797,175 . .(344,236) 0]. (344,236) 0 [..XXX.....
9899998. Total - Preferred Stock from Section 1 [ERSTRIRPIONY [ 18,743,889 | ... XXXeiiiooe | corveriiriinens 18,743917 | oo 18,743,889 670,922 0 0 (V)] 0 0 [..XXX.....
9899999. Total - Preferred and Common Stock . [ . I 44,976,748 | ...... )00 T I 44,976,774 | ..o 45,136,060 1,468,097 | .ovoovvrcreriens (V)] [ (344,236) 0]. (344,236) 0 |..XXX.....

XAE

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....7, the total $ value (included in Column 8) of all such issues $.....16,606,995.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
3133X0 PF 0 |Federal Home Loan Bark............ 08/31/2012 | REINSUTANCE RECAPIUIE........oo ettt ssse s esessessesas | aesesssesssessseseesssassessesssessseesessesassessesssssnsns | sesebssessssssssesssessessesssssessssansesanes 1,194,979 1,175,000 | .oveveiieieeeee e 2,807
3133X7 2S 2|Federal Home Loan Bank............ 08/31/2012 | REINSUrANCE RECAPIUTE. .......vvivricirriisiseietiseieesis st sssenss | srsissssessss st ss st ensns | sebsessess st s st ees 1,013,079 1,000,000 | ..ooovieeiiieiniieieeee e 15,826
3133XD 4P 3| Federal Home Loan Bank... 08/31/2012 | REINSUTANCE RECAPIUIE. ......evveceieeaciciciece ettt sse e sss st s ssssssenss | oetessessesssesssesssssessssastessesssesssessessesasssssesas | essessssssssssssesnsenssessnssssnssansessesnnsncs 384,000 | ..o 400,000 | .o 8,736
3133XD VS 7|Federal Home Loan Bank............ 08/31/2012 | REINSUrANCE RECAPIUIE. .......oovvvrireiiiiaiiiiie i | otisess st | eebesbs bbb 1,565,584 1,550,000 | ..ooooveiiiiiiees 18,083
3134A4 VG 6 | Freddie MAC.......ccooiiececiiceceicce ettt ettt 08/31/2012 | REINSUTANCE RECAPIUIE. ......erveceieieciciiieeeieeieeie et sss e sse st ssessssssenns | oetessessesssenssssssssessssassessesssssssessessesnssssesas | essessssssssssnssesnssnssesssssssnssansessesnsncs 746,090 | .oovieireeeeee e 750,000 | oveevererieieeeceee e 10,292
31359M 4D 2| FaNNIE MaE........ vt 08/31/2012 | REINSUrANCE RECAPIUNE. .......ouvvvvriveieaiieiiii st | coeisessesss s iessenes 350,345 | s 350,000 | oo 875
31359M  7X 5| Fannie Ma.........ccvoiuiuieiiieieiccteeeete ettt 08/31/2012 | REINSUTANCE RECAPIUIE. ...ttt snsenns | eetesssssessssnsesssssesssensessneensens 2216,032 | oo 215,000 | .oovireiieeieeeieecee 3,285
31359M  UT 8| FaNNIe MaE........coiuiiiireiieeiccie e 08/31/2012 | REINSUFANCE RECAPIUTE. .......vvivriaririieisireie st ssessssssssenes | srosissssesssessssssssessssssessesssess st ssessssssensns | sessesssessssssessesssssessessssssanssessessnsses A44T43 | oo 450,000 | ..ooovivrerieiieees 7,013
3137EA AM 1 |Freddie Mac.........cccceuveiucvereicieeece e 08/31/2012 | REINSUTANCE RECAPLUIE. ...ttt ebsnssnsenns | eesessessessssnsesssssesssensessnensns ..300,454 | .o 300,000 | oo 625
3137EA BA 6 |Freddie MaC........ccocvvieirninieccnccnseeccens 08/31/2012 | ReiNSUraNCE RECAPIUIE.........cvuieivecireiiririesieisessie st ssssessessssssenss. | snsssssessssssssesssssssssessessassns LB13,633 | 600,000 | ...ocviveriiciiieeens 8,883
912828 KD 1 [US Treasury NOE.........cueiueiriiieirieieiecie sttt ettt ettt sssessessnnns | ssessesnssensns 08/31/2012 | REINSUTANCE RECAPIUIE. ......evveeieiecicie ettt sttt s ssssnsenss | oesessessetssssssessassessssensessesssssssassessesnsessesss | essetssssssesssssesneassessessssssensessnsnenes 504,419 | oo 500,000 | .oeeverereirineeeieieieene 635
912828 LD 0|US Treasury Note 08/31/2012 | REINSUTANCE RECAPIUIE. ..ottt enessessenas | aesesssesessesseseses st ess e esenses e b st essessssenas | eesebacestessesseeses st ensessse et essansesnes 1,054,509 1,000,000 | .eocvveerereierrireeeees 2,826
912828 LY 4|US Treasury Note 08/31/2012 | REINSUFANCE RECAPIUTE.........cvrveeriacirriiiiieiei ettt ssienes | cotbstesess bbbttt | eebtesese bbbt 3,930,734 4,000,000 | .oovoeirereiieieeeeee s 39,986
912828 NH 9 [US Treasury NOE.........vuiueuiieieiieiiescie et sssessessssssensesnenas | soeeseresenssnes 08/31/2012 | REINSUTANCE RECAPIUIE. ..o vt sss s ssensenns | aesesssesessssseseees st ss et esessess e bt essesssssenas | eesebasestessasseeses st essessee et essansesnes 1,004,659 1,000,000 | ..o 2,398
912828 QN 3| US TreaSUMY NOTE. .. ..uevuurisieiseiseiseiseeesess s ees sttt sninnes | cssenssensseees 08/31/2012 | REINSUrANCE RECAPIUIE. ......v.rvveeits sttt eses ettt es | foeebssees e see st | eebseeb bbb 1,001,892 1,000,000 | ..o 9,256
0599999. TOtal = BONAS = U.S. GOVEIMIMENL. ... veittreereetesstes s ettt £EE 0L 8 806 f4feEEE L eLE LR 8 LR E LR £ SRR E 081 L8Rt ...14,325,152 14,290,000 | .o 131,526
Bonds - U.S. Special R and Special A t
026709 AH 8 [ AHT I 5. ot 08/31/2012 | REINSUTANCE RECAPIUFE. ...ttt ess st seesnnns | nesessessesssesstesssssessssassessesssssssssessensssessesns | sresreessssesseressssessessessessnsessesessssessess Sy RO | wurrsreserseeseansssesesessssessesseneens 3,843 | o 28
3128H3 L5 8 FG EGBTAB.......ooeeieeieieeee sttt 08/31/2012 | ReINSUrANCE RECAPIUTE.........vvveriiacireriiisiesiiseiees et ensesssssenss. | snsssisessssiesessse st esssssssssensensnns | nesssssnssessennnssssessnnsesesssssnnsnnseess 09,892 | tivueirersssssessesssessessessessasssessessssssessen 35,633 | coveieeeees 148
3128PK 2R 4 [FG JOT98A........ooieeiceeeeiseeee ettt 08/31/2012 | REINSUTANCE RECAPIUFE. ..ot ensenssenns | nebesssssessessse s ansessesnees 192,040 | oo 800
312905 RA  2|FHR 1070 H...coovooiiircsncceesisesis 08/31/2012 | Reinsurance Recapture. 41
31203E  AF 7| FG C1810B... ... cureereceeieieieieeseseieese sttt snenes 08/31/2012 | REINSUTANCE RECAPIUIE. ..ot sssesssenns | eesesssesessesssesssessesssansesssenenes 25,720 | e 31
31335H WK 5| FG CO0B50.........cueiureeireiiiriieieisiesieie ettt ssssnes 08/31/2012 | ReINSUrANCE RECAPIUTE.........vvvveriiacirricisissieiseie st ensesissenss. | sesssesessssiesess et ens s ensensnns | ressssssssessenssssessessssssessessssssnsesseesss B L300 | wrvaeesersssesessssssessissessessasssessesssssensan 37,010 154
31371K 3D 1 |FN 254696 . 08/31/2012 | Reinsurance Recapture. 80,297 | oo 79,248 363
31371L NE  5[FN 255189.....ccccvviieiiiiiicieinns 08/31/2012 | REINSUFANCE RECAPIUTE. .......vvvveieirriiiiie it bsssnes | chtbssss st b bbb | eesesb bbbt 109,954 | .o 113,067 - 471
31371M DT 1|FN 255814........ccveieiieicrieninceinns 08/31/2012 | REINSUrANCE RECAPIUIE. .......ouvvveereirriaeiiiieeeseesesissisessesssesssssssssssssssssenines | sosersessssssssessssssssssnsssssssesssssssssssnsssnesss | sessenssnsssessnsssnenssssssessenssnsssnenss 800,979 | ovvuerirnreseesnsessensnsenes 307,937 | oo 1,411
31391W QC 8|FN 679151 . 08/31/2012 | Reinsurance Recapture 8,984 . 34
31404B SF O [FN763818......cccnvreerercririrerinnis 08/31/2012 | REINSUrANCE RECAPIUNE. ......ovuvvveererriaerierieeees st essssessssssssssensessns | soesssesssnesssnssssssssssssssessesssssssssssssssenes | soessnssssesssessssssssensnsessessessnsssens e 29 | ittt 48,412 | e 213
31404V FC 7 [FNT779663.........cocomrvrerierinriinrins 08/31/2012 | REINSUFANCE RECAPIUTE. .......cvvieriaririiisirie ettt nssssssenes | soesissssessesssss s st ss st b st essensns | oessenssessans s esss st ss s 160,044 | ..ooviis 158,852 794
31406F BF 7|FN 808338 . 08/31/2012 | Reinsurance Recapture. 85,479 | oo 85,418 356
31407M  XZ 3| FN 835096.........cocrvverrerrrierriirirenes 08/31/2012 | REINSUrANCE RECAPIUNE. .......ovvvveiraiesiieiiesissiieiseie st | Horess et ess s bbbt nes | eebises et 216,489 | ..o 215,310 987
31407S  JP 8[FN 839170 ..o 08/31/2012 | REINSUrANCE RECAPIUIE. .......oovvvrerireiaeiiriseeiees ettt ssssssns s | soesssesss st ensss s ssssensenes 122,146 | coooeceeees 121,325 | o 607
31413M D6 1|FN 949325 . 08/31/2012 | Reinsurance Recapture. 265,406 264,338 1,212
31414C F8 6|FN 961997.....ciiieieicrierincireeicenne 08/31/2012 | REINSUrANCE RECAPIUIE. .......ouvvveirsirieaeiieiiseeseese e | foesssessses s s teees 709,255 | .ovoovereireineierienis 712,958 [ ..o 2,971
76110W _WE 2| RASC 2004-K2 Al4.......ccoiiiiiniiiiniiniinississisnsssscenesseens 08/31/2012 | ReINSUrANCE RECAPIUNE. .....vvuveriesiisstiisiiieis s e ssnssssnssenses | eoeisenssssssensssesssnssnssensenes 97,996 | oo s 98,239 | s 342
3199999. Total - Bonds - U.S. Special Revenue and Special A .1ttt eete ettt ettt ettt ettt ettt teterasaet s eaet et ansaes  etsesesssesetesatastesssietetaseseeeasseet et s aet et et eeee st s eaet et e aeees e A ete st es e et eseAet et saet et s aeA et et eAetesnaet et s s eteteseseetanneetetsassesanaseesesnsetasnasaenenniets | ereietesesietatseetesstetesesaseesreetetenan 2,492,115 2,492,907 ....10,963
Bonds - Industrial and Miscell
001084 AQ 5[ AGCO COMP..uvevuriuriirmiisresateseeiseissesssesss s s bbbt 02/10/2012 | CaNtor FItZGErald & CO.......vuuvuurerriiueireiieieseeiseeiseisesissise s isssssssss | eoeesssesssessssessssessessssssessseees 2,234,172 2,100,000 | ooouieeiereireeieie s 23,794
03027X AA 8| American Tower Corp New. 03/07/2012 | CaNtOr FItZGETAIA & CO.......uerviicreicicieiieieietseie e ss s sntesas | sesesssesessesseseee s st ss e e s ess et bt essesssssesas | eesebacestessasseeses st ensessee et essansesnes 2,013,648 2,000,000 0
038222 AD 7 |Applied Materials Inc. 08/31/2012 | REINSUFANCE RECAPIUTE.........vvveeiacirriitiiitei sttt | sotbstes s bbbttt | eebessesb bbbt 1,005,771 1,000,000
04273W  AB 7 | Arrow EIBCHONICS INC........vvereeeirieeieireieinereeeee e 04/26/2012 | CaNtOr FItZGETAIA & CO.......uervieereiecicieiiieieeseie st sssntesns | sesesssessssssseseees st ess et esensess b st essesssssesas | eesebacestssasseeses st essessee et eesansesnes 2,085,578 2,000,000
042735 BA 7 [AITOW EIBCHS INC.....voeviceectct ettt 02/02/2012 | CANtOr FItZGETAId & CO0.......vvuirviairieiiisciiieieiesiseis it sssnsens | sotbstesess bbbttt | oebeesesb bbbt 2,173,008 2,000,000
00208J AE 8 |ATP Oil & Gas COP......ccrrvurrmerirrereeineeserisesseesesssssenns 10/03/2012 | VARIOUS.......oovieimiaieeitie et esessess st ss st nine | eebssesssessse st et ss bbbt sses | Hhieesses s bbbt 241,145 1,046,000 | ..oooovrvrrrrrirenne 0
053807 AR 4 [AVNELINC....c.coiiiiiiiiiiice e s 12/04/2012 [ CArOlNG CAPHOL.......evieveeiriirerieiiseisesi st ns s sssenes | aebessess s es bbbt | enbseb et 2,043,138 2,000,000 | ..ovverrererieereeeees 2,708
058498 AR 7| Ball COMP.curvrererrerseiniieeieesieesseessess st 02/24/2012 | CANOr FILZGEIAIA & CO....vuuvvurerererscerseisiiseisiesieesseessesssssse s ssssesssssssssessss | sonesssesssesss st sss s ss st sssessssseeses | eebsssssessesss st sees s ss s 1,025,018 1,000,000 | .oooovvvrrrrrirenne 0
055381 AS 6| BE ABIOSPACE INC....ouvviveiiirceirisisieseisesi e 03/08/2012 | CaNtOr FItZGETAld & CO0.....uuvvuirrisieririiciisieiesiseisesisssisess bbb sssnsess | sotbsssessse bbbttt sses | oebebsess bbbt 1,012,518 1,000,000 | oo 0
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079857 AH 1|Bellsouth Cap Funding . 08/31/2012 | REINSUrANCE RECAPIUNE. .........cvvveiieiiiiiiiii s | s .536,865 | ..o 500,000

084664 AT 8 |Berkshire Hathaway Fin....... 08/31/2012 | REINSUTANCE RECAPIUIE. ..ottt ssessnssssenns | eetesssesessesssesssessesssansessnensnes 700,170 | o 700,000

085789 AF 2 [Bermy Pete CO....uvvuverieirriisieers e ssssiensnies 03/07/2012 | Cantor FItZGErald & CO.........veriurirriiiieisieisseiesssissesessssssssssesssssssssessssssssenss. | onssssssessssssssossesssssesessssnes s 1,010,018 . 1,000,000

055921 AB 6| BMC SOMWAIE INC.....oouvvurerrirrierieciseeisie et eesensenes 02/09/2012 | CaNtor FItZGErald & CO.......vuuvurereruesurimeiieesiesseessseissssssssessessssesssssssssssssesssns | senesssesssnssssesssssesessssssesssaenes s 1,010,588 . 1,000,000

12189T AG 9| Burlington Northern Santa Fe...........cuiieriiiririnieieiesie e 02/14/2012 | Cantor FItZGErald & CO...........curuuiviriiieiiiiiesiiiseissiie e ssissssesssssins | reisessessssessssesssssesssessenes e 1,268,770 . 1,000,000

122014 AH 6| Burlington RESOUICES INC.......vuvuiirieiiriiceie et 05/01/2012 | Cantor FItZgerald & CO..........euriuriieiriririirieisineeiseeeisesssieseissesessssseeisssessesssssssnsss | eesesssssessssssessssssensssssessnsanses e 2,776,018 . 2,000,000

13645R AJ 3 |Canadian Pac RY CO NEW........ccccoeuiriiimriiiiniinniieniesisis e 01/26/2012 | Cantor FItZGErald & CO...........cuuivriviuiiiiieiiiiieririsseissiie e ssissssessnssis | vesiessessssessssisssssessiesienes e 2,349,858 . 2,000,000

156700 AR 7| Centurylink INC.......ccovvvuevmerirerireerneiseierieseeesesiseenns 02/23/2012 | CaNtor FItZGErald & CO.......cvuuvuurerucerueiaeieeeeseesieessseisessssesess s eesssssssessssssssssns | nesssesssesssesssssessessssssesssnees s 1,063,908 . 1,000,000

12527G AB 9| CF INAS INC...vuvvvririeiirirriieieiiiesieseiesisisssiesiens 04/10/2012 | Cantor FItZGErald & CO...........cvuururivimrieiieiiiiiesisresseisssiesiesssesesssssssessessins | evessesssesssessessssessssssessenes . 2,380,018 . 2,000,000

18683K AD 3| Cliffs Natural RESOUICES.........c.ccivevieiererieeieiee ettt eens 04/26/2012 | Cantor FItZgerald & CO..........eueiueiueirerinirieireeeeieieseesssesetsessssesssseesssessesssssssnss | eesesssssesssssssessssssesssassessnsnsns e 4,185,638 . 4,000,000

125896 BK 5| CMS ENEIGY COP....uvuirririeeiseirnsesisesieissssssiessss s ssssssssessssssessesssnes 03/07/2012 | Cantor FItZGErald & CO.........verierireriririeisieisssiessesissesessssssssssssesssssssssessssssssesss. | onsssssessssssssesssessassesessassnes et 1,007,298 . 1,000,000 | cooovvrvrreririririnens 0
191219 AP 9| C0Ca-COla ENEIPIISES. ......evverecriererriieiieiseieseeeie ettt 08/31/2012 | REINSUTANCE RECAPLUIE. ..ottt ettt snsenns | eesesssssessssnsesssssesssensessneensens s 1,123,770 . 1,000,000 | .corererriieieeieieeeee 7,083
20605P AD 3 [Concho RESOUICES INC........uvuervreiriarireieiseieiceeseesese s 03/07/2012 | Cantor FItZgerald & CO..........euiuriieiieeiriirieieiseieiseeeereissieeseissesessssseesssssssessseesness | sesessseessesssessssseesssansessesanses s 1,005,018 . 1,000,000 | .ovoeveereririeirenns 0
20854P  AF 6| CONSOI ENEIGY INC.....vuvoriirieiiciiciicicrisi et | eveessninnins 03/09/2012 | Cantor FItZGerald & CO..........c.evuiueerrieiiriiieiineiesissiseeesisesssssseessssisessessssseniness. | soesisesesinsssessessessesssesesensene s 1,071,268 . 1,000,000 | .vecuieeeieieieeee e 37,354
248019 AP 6| DelUXe COMP SR NT.....ouiiriiimrimirierieeiieeiseiseesessie sttt 02/22/2012 | Cantor FItZGErald & CO.........uvurrerrieimeeaneiieiriesieriseessesssessessenssesssesssssssessessins | soeerssesssessssenssssssessesssessenes s 1,011,268 . 1,000,000 [ ooovereerrerrieeiereeeierieeri s 31,500
257559 AH 7 |Domtar Corp. s 03/07/2012 | CaNtor FItZGErald & CO.........uuvuureruiirurireieeieseeiseeisse i eesssssssssssessss | eoeeessesssesesessssesessssssessseees s 1,002,258 . 1,000,000 | .ooovrerririienne 0
263534 BS 7 [E. 1. DuPont D& NEMOUFS.......ccvuuimreririrrireicireiereeeseisereseeeesesseseeenees 08/31/2012 | REINSUTANCE RECAPIUFE. ..ottt sessisnns | oebesssssesseesesnsssssessesantesse s e esessessensesssesas | essesssesssnsssssessesassessesseessansessesanenes 166,051 | .ooveeeerreeseeeees 166,000 | .eovvveereeeeeirereeeerenns 1,061
341081 EN 3 |Florida Power & Light........ccccocvumriiviiniinniiciienisciseniens 08/31/2012 | REINSUrANCE RECAPIUIE........oucvvveivaieiiiiaiiii bbb | besesssesas bbb nes | enbaseb bbb 500,885 | ....oovvriiiiririenins 500,000 |..oooorrirrrirnrirnriis 2,021
343498 AA 9| Flowers FOOAS INC.....c.vevvemrerieiireieicineiecceeiseiseieeiees 03/30/2012 | CaNtOr FItZGETald & CO........vuevuieireieiereirieieieieiseiseseeseeeissiesse sttt sssssseens | oebesssssesseesssssssssesessstessessseessnsessessssssesas | essesssenssnsssssesnessssessessesnesassessesanenes 999,458 . 1,000,000 | ooovrevreeeeieeeeiees 122
402629 AF 6| GUIfMmark OffSNOTE INC.........cuvveieiireiiiiiieicicse st 03/01/2012 | Cantor FItZGErald & CO.........vuevuiieiriiiiiriieiissiesesiseiesssessesssessssssesesssssssenss. | soesssssesssssssessesssssesessssenes s 1,015,018 . 1,000,000 | .oooevvrrieieieinne 0
435765 AE 2| Holly Energy Partners LP...........oovirinieincniniescseeeeseesseenees 03/05/2012 | Cantor FItZgerald & CO..........euiuriieiieeiriirieieiseiesieeeeeessieeseissesessesseesssssssessssesness | sesesssesessssssessssseesssassessesansnes s 2,045,036 . 2,000,000 | .ovoerrerieeirennes 0
448814 ED 1| Hydro-QUEDEC. .......oouiiriiiiciiii s 08/31/2012 | ReinSUrance RECAPIUNE. ..........cvurvrirrieriiciesiesee e . s 1,005,805 . 1,000,000

454614 AK 4] Indiana Bell TEl INC.......vuevvrrerrrireirerineiieriesisees st nssssens 04/27/2012 | Cantor FItZGErald & CO........uuvurrermeeiueiseiieesiesseessseessssssssessessssessssssssssssssssns | sonesssesssessssesssssesesssssssssaenes s 3,743,156 . 3,000,000

464287 43 2|iSHARES 20 + Year Treasury........cccocouuuveienrineeereninnnenns . 08/17/2012 | VARIOUS.......oooomiieriiicieiitiesieisssie ittt nsnssine | snsssisesssssssesss s . 28,187,791 | 0

464287 24 2|iSHARES GS $ Investops Corporation............... . 08/17/2012 | Charles Schwab Bluegrass. . 64,713 0

464287 44 0|iSHARES Lehman 7-10 Year Treasury....... 08/17/2012 | Charles SChWabh BIUBGIaSS.........c.evuiuuieriieiririeiesieeseisesissiesssssssssssessssesesssssns | sonsssssesssssssessesssssesessssenes 21,5971 | oo 0

464287 45 T7|iSHARES TR Barclays BD 1-3 Yr Trea. s 08/17/2012 | Charles SChWabh BIUEGIASS..........cvurureriiereieiirieieieeie s seeessaessesseseesssssssssesses | sesesssssessssssessssssensssssessessnses 32,336 | oo 0

464287 17 6|iSHARES TR Barclays TIPS Bond Fund............. . 08/17/2012 | Charles Schwab Bluegrass........ . . . 21,530 | oo 0

466313 AF 0] Jabil CIrCUIL INC.......vvurerecerrceirireiiseie e 03/08/2012 | CaNtor FItZGErald & CO........uuvurrerreesueiseiieesiesseesseeseesssssessesssessssssssssssssesssns | sesesssesssnssssesssssesessssssesssnenes s 1,070,018 . 1,000,000

494368 AX 1|Kimberly-Clark Corp 08/31/2012 | REINSUrANCE RECAPIUIE. .......ouveveireieerieeiiei st | Hevestseses s bs bbb | eebise bbbt 499,420 | ..o 500,000

494550 BB 1 |Kinder Morgan Energy Partners . .... | 01/26/2012 | Cantor Fitzgerald & Co . . .. 2,357,018 . 2,000,000

496902 AJ 6|Kinross Gold Corp... e 04/26/2012 | Cantor FItZGErald & CO.........vueviirireririieisisisssiesessssesessssssssss e sssssssssessssssssesss. | onssssssesssssssssesssessassesessansnes [T 4,163,069 . 4,071,000

502413 AY 3 {L-3 Communications COrp.........cocewurererrrerernernereereenes . 01/18/2012 | Cantor FItZGerald & CO.........owuiuriueirieiriirieieiseeeseeeisetssseseissese s ssssessesssssssnsas | eesesssesessssssesssessessssssessnsansnes e 1,040,578 . 1,000,000

521865 AS 4 |Lear Corp.... OSSOSO 01/10/2012 | Cantor Fitzgerald & Co . . et 1,107,518 . 1,000,000

59151K AG 3| MethaneX Comp.......cueiuururcriiiiiiniieresisciesnsi e 02/22/2012 | Cantor FItZGErald & CO..........cuevuiueeirieiiriiieiineiesiesisseesisessssssee s sssisesiness. | soesisesesssssessessessessesesensene s 1,015,018 . 1,000,000

615369 AA 3 [ MOOMYS COMP...uvviverrrirriarirsisiseisssie st essesssssssnsssssessssnes 03/26/2012 | Cantor FItZGErald & CO.........vueriirireriririeisieisnsiessessssesesssssssssssesssssssssessssssssesss | onsssssesssssssssosssessassesessansns et 2,106,138 . 2,000,000

631103 AD 0|Nasdagq Stk Mkt Inc . 04/26/2012 | Cantor Fitzgerald & Co . . . ......3,667,926 . 3,500,000

652478 AX 6 [ News America Holdings INC..........coouvrvuveerniiniinicreniceeecins 04/26/2012 | Cantor FItZGErald & CO.........uvureruiirireririsieisieisssiessessssesessssssssssssesssssssssessssssssesss. | onssesssesssssssssosssessassesessanses e ———————— 3,922,836 . 3,000,000

629491 AA 9| NYSE BUMONEXL. ....couuiteiireiriieioe st 08/31/2012 | REINSUrANCE RECAPIUNE. .......oovvveeririiiiiisis s | foeesessses st teees 398,146 | oo 400,000

67021C AA  5|NSTAR Electric Co.......ccovvvveererreerrennee. 08/31/2012 | Reinsurance Recapture . . . ..400,010 . 400,000

723787 AJ 6 |Pioneer Nat Res Co.........cccocoevervcuernnne. 01/27/2012 | Cantor FItZGErald & CO..........cuuevuiieiriiiiieisieiiseieresiseeesisessessss e ssssisesessssssinnns. | soesisesessssssssess e . 2,392,518 . 2,000,000
T244TW  AA 7 | Pitney BOWES INC......cvuveieiriiieieiciieieesesee s 01/25/2012 | Cantor FItZgerald & CO.........euiuriieiieeiriiieeieiseeieieet st sssssssessssesness | setessseessesssessesseesssansessessnses s 1,020,758 . 1,000,000

751028 AF 8 [Ralcorp HIdgs INC NEW.......c.ooiuiiiiirciiece s 04/26/2012 | Cantor FItZGerald & CO.........ceviuiiriiiiieisierineieriesisseesisesssssi e ssssisesessssssinsss. | oesssssessssssssessessessesesessenes s 1,868,670 . 1,800,000

772739 AK 4 ROCK TENN C0..uvvvuirieerirrircerieiseis ettt 03/20/2012 [ CANOr FILZGETAIA & CO....vvuvvveereersrisniisiiieesiesisesiseeseessse s esesees s sseesseesiae | sesessseseseessesesse s es st s esseabeses st enes | etbssesssess et st 987,518 . 1,000,000

811904 AK  7|Seacor HIdgs INC.........ccccvvuniiieririiirinriiesiecieniens . 01/10/2012 | Cantor FItZgerald & CO...........c.iuiiiiiiieiiiiiiriissie e | i sessssissssssssiessienes e 1,060,018 . 1,000,000

84265V AD 7| Southern Copper Corp DEl.........curvuriereeerieieineeneieiseesesee s 01/17/2012 | Cantor FItZgerald & CO.........euiuriieirereireirieieescinesreeereessieeseissesessesseeessssssesssesesness | sesesssssessesssessseseensssssessessnses s 1,077,488 . 1,000,000

837004 BC 3| South Carolina Elec & Gas . . 08/31/2012 | REINSUrANCE RECAPIUNE. .......ouvvveiiaiiiiiiiiri it | beresbs bbb es | enbiss bbb 498,559 | ..o 500,000
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845467 AE 9| Southwestem ENergy Co.........covuvviierniineeiniineineneieninsen 01/27/2012 | CaNtOr FItZGETAld & CO0.....uuvvuirriuiiiriicissieiesissisesisssisesi bbb sssssens | soesissesessse st s bbb bbb nses | oebessess bbbt 2,346,286 2,000,000 | .oovvireiieieeeceeee e 36,250
858155 AD 6| StEEICASE INC....cvuurvvrrircireireiienieees s 02/28/2012 | CANOr FIHZGEIAIA & CO.....uuvvurererirnerseisseisseeesesseesseeisesssssse s ssss s sssssssesssns | fonesssesssesss st ss st sssbsenes | eebsnessessess st 2,139,036 2,038,000 | ..vourirrireririreeierin 5,220
87264M  AB 5| TRW AULOMOLIVE INC....ouivrieiriiiiieiciciie e 01/06/2012 | CaNtOr FIZGETAld & CO....vuuvvuierrisiririieissieiesissisesisssesesse s essesssesssssess. | sresissssessissssssssssessssssessessssssesssesssssssssessns | sessessesssssssssessnssasssessssssssesssssanes 1,082,518 1,000,000 | .ooovocveieiireieiieeeees 23,361
899896 AC 8 |Tupperware Brands Corp 01/12/2012 | CaNtOr FItZGETAIA & CO......vueveeiecreici ettt ssssse s sssnsesss | sesesssesssesssessesssassessesssesssessessesassessesssssnsns | sesebssessessessessseassessesssssesassansesanes 2,039,418 2,000,000 [ .vooeoreeerereeeeneieeeeseeee s 12,403
903243 AB 9 [URS Corp. s 03/09/2012 | CaNtOr FIZGETAld & CO....vuuvvurirrisiieiriiieisseieiesissiesssssisessesssssssie s sessesssesssnsess. | ssessssssesssssssssssssessssssessessssssessessessssssessans | sessessesssssssssesssnssasssessssssssesssssanes 2,010,798 2,000,000 | .oooervericireirennns 0
921937 82 7 |Vanguard Bond Index Fund Short...........ccoouoiririrnininceeeresece e 08/17/2012 | Charles SChWabh BIUEGIASS.........c.vuvurereiiereieiiririeieeisneessreisseeissasssessessesssssssssesnes | eesesssssessesssesssessesssssessessnses 21,593 | e (VI RN 0
921937 83 5|Vanguard Total Bond Market ETF ..o 081712012 | VARIOUS........ooovieiieieeeete sttt esenss | ebsesssssssssssssessss st e s s s s st ss b st essesssssnsas | ebsebassssssssssessssssesses s st sns st ebnes 2,154,823 | ..o 0 0
921937 79 3|Vanguard BD Index FD Inc-Long Term.........cccccoevrurrnrnirninnnns 08/31/2012 | REINSUTANCE RECAPIUIE........eo ettt sse st ssse st saensensenas | eesesssesssessssseessaesse s s s st s s essessebensessessessnsas | eesebassnsessessesnsansessesses et ensensesnes 1,332,106 | oo 0 0
921937 81 9|Vanguard Intermediate Term Bd ETF........ 08/31/2012 | REINSUrANCE RECAPIUIE. .......vvveiieircicisissie it ssesss e s ssssenss. | ssestssssessss st ssssess s ess st sses s ssessssssessns | sessessesssssssssasssnssasssessassssssensssssnes 1,333,113 | oo (01 [ 0
921937 83 5|Vanguard Total Bond Market ETF ...t 08/31/2012 | REINSUTANCE RECAPIUIE........eo ettt st aessensenas | eesesssesssessssseesssessesss st essessessebessessesssssnsas | oesebassnsesssssesnsassessesses et st entesnes 1,333,807 | ceveveeeeeeeieeieeae {11 RO 0
939640 AD 0 [Washington POSE CO.........cvvimrirriiireiiiisissieissssse s sessessanes 04/26/2012 | CaNtOr FIZGETAld & CO....vuuvvurirriaiririiseissieiesissisessesssssessessssss s sssssesssssssssenss. | ssessssssessssssssssssessasssessessssssessssssssasssessans | sesessesssssssssosssnssasssessessssssessssssnes 4,671,096 4,000,000 | .oovorrrrieinieieriseese s 69,278
96332H CE 7 | WHIrIPOO! COMP.....vveevereuaissreasiseessesiseesssssse s es st ss s 06/04/2012 | CANOr FILZGEIAIA & CO...vuuvvurererirnceraeisseiseiiseiseessseisesssssisss st ess s essssbies | fonebssesssessssess bbb bbb s bsennes | eebsnebse s bbb st 2,014,606 2,000,000 | .ovourerrereeieieeieni 1,306
984121 CD 3| XEIOX COMP..vuuieureiiresirssseserissinssensess s 02/16/2012 | Cantor FItzgerald & C0.. ... vt ssnssssssenssnsss | eosersenssssssensssssssssssssssnsenes 2,037,738 2,000,000 | oo 24,250
3899999. Total - Bonds - INAUSHTIAl QNG MISCEIIANEOUS............c.cvvueveiieiieieiecteie ettt ettt et eeaeaet s eaetessaesessaesetesasseseses  aesesessssssesassssssasssetesassesesasesetes s setesenseses s ssetes e sesas e se s et s eesesensss et e s s ses et s s ee et et e seb et s seses s et et s as s et ennsesetesantetansnsees 120,310,259 89,221,000 | ..cocoovevrreririrnene 928,507
8399997. TOHAI = BOMAS = PAM 3.ttt E 800 R R 08106 € E0E oL EHEE LR E LR E LR E LR E L8Rk 137,127,526 | .o 106,003,907 | ..o 1,070,996
8399998. Total - BONAS = SUMMANY EM fTOM P 5.ttt ettt es k888 £ o8 eeE 8402k 10E8  £Ee0E 8oL E oL £ L84 E 8L LE L8448 EE 4L E L8 eEE 111 EE 4L L4 EEE L4kt ...19,079,673 11,895,436 121,733
8399999. TOHAI = BOMAS. ..ttt E £ EEE 4R E SRR EEE LR SRR fEfeLEE R L eLE LR LR EE LR E LR R E LR 156,207,200 | ..ovoiieniriieniisresnisinniens 117,899,343 1,192,729
Preferred Stocks - Industrial and Miscellaneou
20269@ AA 0| Commonwealth BanCShares, INC..........cuveeieriinieiiiisseeeesese s 08/09/2012 | Commonwealth Bancshare 74,000 [ 131,022 | oo 1,000.00 [ covvveereinnes 0
309562 20 5|Farmers Cap Bank Corp Cum Per PFD 06/13/2012 [ HILLIARD LYONS, INC........ccooovvvinrinrierinciienes 11,250.000 8,335,013 | .ooevecieis 1,000.00 | oo 53,100
464288 68 7|iSHARES S&P US PFD Funds S&P 08/17/2012 | Charles Schwab BIUEGIass...........c..vuvuerererererirererenens ....546.000 21,605 | oo 1,000.00 0
69321# 10 3|PBEX,LLC 12/03/2012 | PBEX, LLC 2,806.250 2,806,250 1,000.00 0
84612@ 10 2| Sovereign's Capital, LP.......cooiuiriiiesiirisiissriesi s 08/30/2012 | Sovereign's Capital..........cererirsiersereserssssissrssens s ssesserssssssnsenes 102:250.000 [ i 250,000 | ..o 1,000.00 0
8499999, Total - Preferred Stocks - Industrial @nd MISCEIIANEOUS.................c.oiveiueiieieiiiiiieiiieseiieieieissiesie et siseseseeisssessessesesess | etsessssessessesasssssesssssessssessessessessesessessesssssssessessesassessesssssesensessessnsensessessessesnes ...11,543,889
8999997. Total - Preferred Stocks - Part 3........ooiiiiiicsss s ...11,543,889
8999999, TORAl = PTEFEITEA SOCKS..........ovieeveiisiiiteiiei ettt ettt s et b et eess s s s et essess e b s et essessebesessessessesans | etsssessessessssessessessessssassessesassessessee et essesse b s et esses et et eesebsee et e s ee s e b et et sse st et en s e s s e b s et e s s s et et et e s s et e s st st essetnees ...11,543,889
Common Stocks - Industrial and Miscell
002824 10 0 |Abbott Labs. bbb 04/17/2012 | Goldman Sachs 3,000.000 0
00162Q 86 6 [Alps ETF TR AIEHAN MLP.......ccooivimrireirrinirieriesiseesssisessessesssessssissenns 06/11/2012 | Goldman Sach: 0
023477 30 O [AMEN PPTYS INCevurvriiiieaiirerinisiisieissieeiesss sttt sttt 09/19/2012 | AMETITAGE.........cvovveeeevevceiee it 0
06741L 60 9|Barclays Bank PLC Ipath S&P 500 Dynamic 05/09/2012 | Goldman Sach: . 0
189054 10 9| ClOrOX CO..uvvuvvererernreniiirirerieresseieie e esssenessseessens 04/18/2012 | Goldman Sachs 2,600.000 0
191216 10 0 C0CA COIA CO...vvuvvvurirrireiseiseeseriie st 04/18/2012 | Goldman Sach: 2,500.000 0
209115 10 4| Consolidated Edison Inc 04/18/2012 | Goldman Sachs .3,100.000 0
25154K 80 9 |Deutsche BK AG London 08/24/2012 | Goldman Sach: . 0
25179M XX 6| Dew Learning, LLC.......cc.coouverirrenieiiriieriereieeesissieniens 11/30/2012 | Dew Learning, LLC.......c..oovumvemirneiirerineeiensriieninenienes 329,466.000 | .....ovvvererrrirririerieeieiereeens 274,555 0
461556 10 2| Investors Heritage Capital Corp 06/26/2012 [ HILLIARD LYONS, INC........oovvorerrinerinrirncinnns 4,782.000 82,281 0
464287 16 8|iSHARES DJ Select Div FDSEIECE DiV.......covvvieeiriieisirsieississiesiss s ssssessessssensnens 08/17/2012 | Charles Schwab BIUEGrass..........ccuvvvvrrerrerrnreerinnines ....332.000 19,195 0
464287 23 4|iSHARES MSCI EMRG MKT Fd......coorirmrireirniineiieriesireessesessssesessseees 08/17/2012 | Charles Schwab Bluegrass........ ....297.000 11,992 0
464286 66 5|iSHARES MSCI Pac Ex Japnpacific 08/17/2012 | Charles Schwab Bluegrass. . ....274.000 11,989 0
582411 10 4| McMoran EXploration Co........c.ouurvrrerereniiceeiineiernsicissneenns 12/10/2012 | GOIAMEAN SACKS........covivcveiicecieeice ettt ettt essaens | oetetesssesesessetesessesesensesennaens 10,000.000 | .vvvevericieieece e 148,690 0
674599 10 5[ Occidental PetroleUm COMP..........ccvurruieriirieriieieirireisieissiseeeeiseses s sesessesaees 11/23/12012 | Goldman Sachs 5,750.000 .432,770 0
713448 10 8| PEPSICO INCuvvvvvveiiirirciriei et 04/18/2012 | Goldman Sach: 2,800.000 0
73936B 40 8|Powershares DB Multi Sector Power. 08/17/2012 | Charles Schwab BIUEGIass..........coceverereereereereerereerennes 100:321.000 [ 3,578 [ XXX | e 0
73935A 10 4 |Powershares QQQ Trust Ser | 08/17/2012 | Charles Schwab BIUEGrass............cvuvvvrivervnrereriernns . ....281.000 19,170 0
714236 10 6 | Permian Basin Royalty.... 1172312012 | GOIAMAN SACKS........ceevieieiireieieeseiee et esessessens | sesesseeeesstessssseesesassessesnsenen 297,936.000 | ..oeoveeeerreeeereieeeeeeeeeereees 3,320,338 0
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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
742718 10 9| The Procter & Gamble Company 04/18/2012 | Goldman Sachs 1,900.000 0
785688 10 2| Sabing Rolalty TIUSL.........ovvuureecerieeieeieeiees e ensnen 11/30/2012 | Goldman Sachs. .9,209.000 . 0
81369Y 20 9| Sector SPDR Health FUNA Shares..........cc.coviveviviiieieiiieiece e ssssssssssseses | soesessssensens 08/17/2012 | Charles Schwab BIUEGrass..........ccevverevrerireerseinns ....500.000 19,219 | XX | e 0
81369Y 30 8|Sector SPDR TR Con STPLSShares s 08/17/2012 | Charles Schwab Bluegrass........ ....534.000 19,164 0
81369Y 88 6 |Sector SPDR UTIL Select Shares...........ccccvuveiriniiiniinerienns 08/17/2012 | Charles Schwab Bluegrass........ ....518.000 19,217 0
78463V 10 7 |SPDR Gold Trust SPDR Gold Shares.............ccouevereevnviennee 08/17/2012 | Charles SChWaD BIUEGASS...........cvuurerrermrimeeseressesssseseesssissesssssssessessssesssssssees | seessessssssesssesssnsssesssssssesssesssnens 91.000 14,272 | v e XK e | e 0
78462F 10 3| SPDR S&P 500 ETF TR.....vvriviiiieriiseiesieisesssersssesesssessssssssssssenes 08/17/2012 | Charles Schwab Bluegrass........ ....405.000 57,542 0
78467Y 10 7 [SPDR S&P Midcap 400 ETF.........ccooviumreirrirneeineineiiesisnessesisseesssisssinns 08/17/2012 | Charles Schwab Bluegrass........ ....108.000 19,195 0
78464A 72 2 |SPDR S&P Pharmaceuticals....... 08/17/2012 | Charles Schwab BIUEGTass...........c.cceuveerernrirerirererneens ....330.000 19,200 | v XK e | e 0
78464A 76 3 |SPDR SPDR S&P Dividend ETF...... 08/31/2012 | REINSUraNCe RECAPIUIE. .........cvvuverrircireeieeie e seesesisenseees 20,000.000 | .oovererercrireereriseesenseneeeseeenns 1,023,394 0
922908 55 3 {Vandguard REIT.........coccoeiiririmrinriniinieisssessnsseesss e 08/17/2012 | Charles Schwab BIUEGrass..........cuvvvrrreererrnrererinninns ....362.000 23,963 0
22542D 79 5| Velocityshares Daily Inverse VIX Short Term ETN.........coooieirnrneeeeenenee e 05/09/2012 [ GOIAMAN SACNS.......cocviuiieieicieieiccte ettt sae s saeses | ebevessesessseses s et es st esssetesnas T,772.000 | oo 103,414 | et XXX s | e 0
931142 10 3| Wal-Mart Stores INC.......cc.vveerveirieriereenisieeiesrenienes 04/17/2012 | Goldman Sachs 5,000.000 | ..vourerrererrireieriseri s 300,495 0
94106L 10 9 [Waste Management INC....... ..o enssnnses 04/18/2012 | Goldman Sach 1,000.000 35,340 0

9099999. Total - CommOon Stocks - INAUSEIAl ANA MISCEINMEOUS.........vuu ittt ses stk esE et ee8 e s o0t E e E e E SR 1084080 E S80S0 E eS8 E 808080 E L0 SE 8 eE RS0 E 0800 E ettt ens | et e ens sttt 8,225,675 | ..o XXX | e 0

Common Stocks - Parent, Subsidiaries and Affiliates

23087# 10 4| Cumberland WoodIands, LLC...........c.oeuuriuierimrererinirierieseeeesseissssessesssessesesssssessenes 12/20/2012 | CAPITAL INFUSION........covvimrirririemiiniriesiesesessesessssessssssssesssessssesssssssessesssens | cesseesssssesssesssessssessssessssssssssesssesssasssanes | resessesssssssessensssnesssesssesssnsssnssen 4,590,000
85440# 10 5| Stanford Wilderness Road, LLC............ccoccovvevereverererrnnnnns 12/07/2012 | CAPITAL INFUSION.......c.viuivivieiieieieieteteceeeeteietevecee e seeaeiesessaesenseeaesnaesesesasasns | oetetesessssssessesesesssssesesssessessssssesssssssieseses | coetesesessesisesesesssssasssesesssassssasseees 210,000

9199999. Total - Common Stocks - Parent, SUDSIIAMES NG AFIALES. ... .ottt st et e s s e e E £ 8 E o0 E S0 E 080 f o080 E S8 E e E o0ttt | et e 4,800,000

9799997. TOtAl = COMMON STOCKS = P 3........ooviiieiiiteiiei ettt ettt s ettt ss st es st ess et s sasessessebensesse e4estessesssssesessessesssssesesses et et essessesaesessessess et et essessee et e ses et ee s et e s s e s s e e et ensebse s e et esse s et s en s e b st et s s st e bt en s st es et et enee ...13,025,675

9799998. Total - CommMON StOCkS = SUMMAY HEM FTOM P 5.ttt ettt ettt es et eh et eesens st see | oefee8e0seeseEeeEeEteE e seEoes 481 eE e E 4L 0 £ e 8 e E e HeE 408 £E 1S E e eEE S 08 e 1o E 4L 8421 S0 L0 4eE S 08401 £ 00 E 4L 0o 01 e 0 LE 18408401 £E e eEE £ 08 LEeE 4284 Lo e E et Eeesen et et entensereesetansenerantante | ebsesssssssossessesanssesansenenstanternenes 1,931,024

9799999, Total - COMMON SOCKS. ........c.eveieieiireiiieiieici ettt neees ...14,956,700

9899999. Total - Preferred and Common Stocks SO OO OO OO PO OO OO OO OO OO PO OO OO OP PO OO OO PO O OO PO OO PO PP OT PO PO OO PO P O PO POT PP PO PO TSP PP PO PPTPPPRPO ...26,500,589

9999999. Total - Bonds, Preferred @nd COMMON SEOCKS. ... ... iuiiuiiieiiii et etiete sttt ettt esie s et essessssessssessesessesessessessebesssssesasssase  f1ekessessesssssssessessesasseesesseeessesestes et eeseeseesee et eeseese b e oot ees e et setee s oL eE e et e s e s e b oA ee s b s e et et et b st e st s et st st ensesses et ...182,707,788
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F i 12 13 14 15 Bond

o 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

CusIpP 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.JA.CV. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912810 QB 7|US Treasury Bond ... | 02/08/2012. | Cantor Fitzgerald & Co. 3,937,290 | ........ 3,224,000 | ........ 3,088,247 3,090,064 | ..oovvvrreenn0 | 260 | 0 260 | 0 1000003,090,324 |0 | e 846,966 | ....... 846,966 05/15/2039.
912810 QC 5| US Treasury Bond ... | 02/08/2012. | Cantor Fitzgerald & Co. 4,702,902 .3,704,000 | ........3,697,563 23,697,648 | o0 [ 12 |0 12 0 10000.3,697,660 [0 [ 1,005,242 |..... 1,005,242 08/15/2039.
912810 QD 3|US Treasury Bond ... | 02/08/2012. | Cantor Fitzgerald & CO.........coccrerre [ ovrrerrmrrreirmrverienns | veviens 4,494,430 | ........3,610,000 | ........ 3,527,233 23,528,306 | ..o | 154 | 0 154 0] 3,628,460 |0 | 965,970 | ....... 965,970 11/15/2039.
912810 QE 1|US Treasury Bond ... | 02/08/2012. | Cantor Fitzgerald & Co...... 5,370,332 | .......4,152,000 | ....... 4,227,323 4,226,357 | o0 | e (138) [ 0 | e (138) 0 | 4,226,219 |0 [ 1,144,114 | ... 1,144,114 02/15/2040.
912810 QH 4|US Treasury Bond ... | 05/17/2012. | Cantor Fitzgerald & Co........ccccvevrs [ covvervmevreririeinnins | e 6,117,611 v 4,646,111 LABAT 542 | 0 ] 540 |0 540 | 0] 4,648,081 |0 | 1,469,530 |..... 1,469,530 05/15/2040.
912810 QK 7|US Treasury Bond ... | 05/17/2012. | Cantor Fitzgerald & Co...... 5,549,965 | ........4,810,000 | ....... 4,298,078 4,304,423 | 0 ] 2,659 | 0 | 2,659 |0 | 4,307,082 |0 [ 1,242,883 |..... 1,242,883 08/15/2040.
912810 QL 5|US Treasury Bond ... | 04/04/2012. | Cantor Fitzgerald & Co...... 5,577,370 | ........4,735,000 | ....... 4,520,487 4,523,098 | 0 | 915 |0 915 0 4,524,013 |0 [ 1,063,357 |..... 1,053,357 11/15/2040.
912810 QN 1|US Treasury Bond ... | 04/10/2012. | Cantor Fitzgerald & Co...... 3,889,886 crer.3,060,982 ..3,059,645 830,742 | .......830,742 02/15/2041.
912828 PZ 7|US Treasury Bond .| 12/114/2012. | ConvergEX.............. 5,545,949 | ........5,475,000 | ........ 5,469,475 | . ..5,470,836 5,472,620 0] 73,328 | ....coe. 73,328 | ........86,020 | 03/15/2014.
0599999. Total - BONAS = U.S. GOVEIMMENT. ... reuitreiseeeseisstissers e eess e sees s etseee s sees ettt | seneas 45,185,736 | ...... 37,420,000 | ...... 36,535,501 | ..coooue 36,547,919 36,553,604 |...cooirrennns 0. 8,632,132 | ..... 8,632,132 | ...... 710,178 |..... XXX......
Bonds - U.S. Political Subdivisions of States
49130P P4 0| Kentucky Hsg Corp HSg REV.....c.cevvniiiniiianiiiniins |.A.|11/01/2012.|CALLED@1000000000 ............ 75,000 | oo 75,000 | .oovoorienas 75,000 | oo 75,000 0 0. [0 OO | I OO (V] IR 75,000 | .o (V)] I [ 0 [ s 3,368 | 01/01/2037
2499999. Total - Bonds - U.S. Political SubdiviSions 0Of StAtES........c.iriiiiiiiin i snsesensenes 75,000 | .o 75,000 | .o 75,000 | oo 75,000 0 0]... 0 | o0 [, 0 s 75,000 | .o (V] I (0 0 [ s 3,368 | ... XXX......
Bonds - U.S. Special R and Special A t
31293E AF 7 [FG C18106........corrreerierircererireeieriesnienieneseeens .1 12/17/12012. | PRINCIPAL RECEIPT......c.covvivevns [ crrrerierrirerienircenns 1,518 11/01/2028.
31335H WK 5| FG C90B50.........cmrrrerrrcireriiicenrieisenisssessssenenes ..| 12/17/2012. | PRINCIPAL RECEIPT 5,927 03/01/2023.
3128H3 L5 8|FGE95748.......ccoouvunee. ... | 12/17/2012. | PRINCIPAL RECEIPT 4,637 04/01/2018.
3128PK 2R 4|FG JO7984........ooeeeeeeeieeeece e ... 1 12117/2012. | PRINCIPAL RECEIPT......ovviviviiies | cevrererrneirerenieinns 17,931 06/01/2023.
31394H P3 9|FHLMC CMO 2663 MD ... | 11/15/2012. | PRINCIPAL RECEIPT. 641,327 | ..........641,327 | ..........637,018 | .............639,853 | ..cooivirirecnn0 | v 1474 | 0 | e 09/15/2017.
31340Y DB 2|FHLMC CMO SER 12 CLASS 12-A. ...| 12/15/2012. | PRINCIPAL RECEIPT. 785 | o185 | i 799 | e 785 | 0 |0 ] 11/15/2019.
312905 RA 2|FHR 1070 H.....coevvvvvrvrrrrrnes ... | 12/17/12012. | PRINCIPAL RECEIPT......cocvvimvens | corerirmrineriericenns 514 | o514 | 04/15/2021.
31371K 3D 1| FN 254696.........ccovimiiiiieriieeiceenan ... | 12/26/2012. | PRINCIPAL RECEIPT. 8,805 03/01/2018.
31371L NE  5|FN 255189.....ccccvirirrricricrieeercnienineenns ... | 12/26/2012. | PRINCIPAL RECEIPT. 16,791 05/01/2034.
31371M DT 1{FN 255814.....coiiiiiieccccs ... 12/26/2012. | PRINCIPAL RECEIPT.......cviviviiies | vovrereinniererinninns 55,901 08/01/2035.
31391W QC 8| FN 679151 ... ... | 12/26/2012. | PRINCIPAL RECEIPT. 3,542 . 01/01/2018.
31404B SF 0| FN 763818.......ccieerriieerireeeeieisnienns ... | 12/26/2012. | PRINCIPAL RECEIPT. 8,641 .8,851 02/01/2034.
31404V FC 7 [FNT779663.......cooovrvereeereriseineriessinsenenes ... | 12/26/2012. | PRINCIPAL RECEIPT......c.covvimiens | e 15,053 | ..o 15,063 | oo 15,199 07/01/2034.
31406F BF 7 |FN808338..........ccovvvrrierirerieeiinirasiinsias ... | 12/26/2012. | PRINCIPAL RECEIPT. 14,992 08/01/2033.
31407M  XZ 3| FN 835096.........cccnrerrereirerernrerensenireenns ... | 12/26/2012. | PRINCIPAL RECEIPT 40,100 07/01/2035.
314078 JP 8[FN839170.....ccirieriieririirirerienrienienes ... | 12/26/2012. | PRINCIPAL RECEIPT........cccocimvvins | corverirmrirerirerincinne 11,541 11/01/2035.
31413M D6 1 [FN 949325........oooeeeieeeeeeeeieeiseeeeienssnins ... | 12/26/2012. | PRINCIPAL RECEIPT 43,312 08/01/2022.
31414C F8 6|FN 961997 .....iiviiriririeriercririeiienies ... | 12/26/2012. | PRINCIPAL RECEIPT. 96,394 03/01/2023.
31360F CN 3| FNMA 4577 ... | 12/26/2012. | PRINCIPAL RECEIPT......cocovinniins |t 2477 10/01/2023.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ...t enssesnsansas 990,189 | ...........990,189 | .......... 986,071 | .............988,687 | ..ocooveeen0 | e 1,502 | 0 1502 |0 1621461 |0 0 0] 1030,813 XXX......
Bonds - Industrial and Miscell
026709 AH 8|AHTI5.............. ... | 12/26/2012. | PRINCIPAL RECEIPT........cccoovmivins | v 676 638 08/25/2018.
453083 LR 6|ISA1988-1A......... . ... | 12/26/2012. | PRINCIPAL RECEIPT 44 44 . 02/25/2018.
464287 43 2|iSHARES Barclay 20 + Year......ccccocuovevuerirererenens ... | 01/31/2012. | Goldman Sachs............ccoevervreverens | coverieniiresiieiisnies | e 21,366,800 PO I R 21,285,476 ...(184,803) | ......(184,803) | ........17,986 | ....ccccorrurur
464287 24 2 |iShares GS Investtops COrp.......ccververvririenrinns ... | 12/28/2012. | Goldman Sachs...........cccoveveveveevees | covrereieieeeeeerieeees | e 1,275,872 | oo 0 .. 1,091,433 184,438 | ... 184,438 | ..cocvveen. (1
521865 AS 4 |Lear Corp. ... | 08/24/2012. | CALLED @ 103.0000000. 121,827 03/15/2020.
67021C AA 5|NSTAR Electric Co... ... | 10/15/2012. | MATURITY. 10/15/2012.
740408 AC 3| Preferred Term Secs LTD/PFD RESTR.........cccce.n. 1| 09/15/2012. | VARIOUS........coovvverirrerierineennninns | ceverrincrnseinseeisnins | verrerrneni28,897 | v 26,897 | oo 15,540 | ovvvivreen 15,540 | o0 | 0 [0 | 0 0 | 09/15/2030.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F i 12 13 14 15 Bond
o 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
CusIpP g | Disposal Shares 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 Cost Value (Decrease) Accretion Recognized (11+12-13) B.JA.CV. Date Disposal Disposal Disposal Year Date
76110W WE 2| RASC 2004-K2 Al4..........ocoorierierierieeirsenisein ... | 12/26/2012. | PRINCIPAL RECEIPT.......ococvimiens | e 8,769 | .o 8,769 | 8794 | 8,803 | (V1 I 7 (U (7] [ (V1 IR 10,266 | ..cooovernene (V1 IS (1 I (V1N 306 |12/25/2031.
921937 79 3|Vanguard BD Index FD Inc-Long Term ... | 12/28/2012. | ConvergEx.............. 689,558 0 | v [0 | 0 0 | 571,949 |0 117,609 | ....... 117,609 | ........ 38,855
921937 83 5] Vanguard Total Bond Market ETF.... . | 06/26/2012. | Cantor Fitzgerald & Co... 9,356,386 ..8,816,984 | . ..8,816,984 0 539,402 | .......539,402 116,721
3899999. Total - Bonds - Industrial and MISCEIANEOUS...............cccviviiieiiiiiieiiiis ettt ssebensnesensns | eeens 33,238,301 | ... 32,312,983 | ......... 32,190,974 | .o 0 [ ieeeen(8575) [ o0 [ (8,575) | v 032,306,562 | o0 ] i 668,003 | ....... 668,003 | ...... 191,045
8399997. TOtAl = BONAS = PO 4.ttt 4kt | senies 79,489,226 | ...... 39,031,575 | ... 69,909,555 | ......... 69,802,580 | ..ooviviienns 0 [ coeeeene(1,388) [ o0 | oviiiienn(1,388) | o0 [ 00000 70,556,627 | .0 | 9,300,135 | ..... 9,300,135 | ...... 935,403
8399998. Total - Bonds - Summary Hem fTom Part 5. i sensssesssnssssssensenesssnsns | aveies 19,150,888 | ......11,895,436 | ...... 19,079,673 [ oo 0 0 106,133 | .......106,133 | ......435,713
8399999. TO8AI = BOMAS. etttk ek £ R E ARkt | frenes 98,640,114 | ...... 50,927,011 | ...... 88,989,228 | ......... 69,802,580 | ..oovivricnnns 0 ].inn(36,308) | ovvverineen0 | eiiiiennn(36,306) | o0 [ 189,601,382 | e l0 [ 9,406,268 | ..... 9,406,268 | ...1,371,117
Preferred Stocks - Industrial and Miscellaneous
37045V 20 9| General Motors Compant Conv Pfd..... . | | 06/15/2012. | Goldman Sachs.. 46,800.000 | ....... 1,754,521 | o000 | e 2,336,091 0 | 733,191 | o0 | eiiiiiien0 [ 733191 [0 | 1000002,336,091 |0 | e (581,571) [ ...... (581,571)| ........31,825 | ..... XXX......
8499999. Total - Preferred Stocks - Industrial and MiSCEIIANEOUS...........viiiiiiiiis it ensenssssnsensens | consiens 1,754,521 2,336,091 | .o 0. 733191 [0 [0 733191 |0 02,336,091 |0 ] (581,571)] ...... (581,571)] ........31,825 | ..... XXX......
8999997. Total - Preferred SIOCKS = PaM 4.......oiuiiiieieseis st ssniss | fsissssssens et es ettt | snnsaens 1,754,521 | .o XXX [ v 2,336,091 | .o 0| . 733,191 | o0 | eiiiiienn0 [ 733191 [0 | 00002,336,091 [0 | e (581,571) | ...... (581,571)| ........31,825 | ..... XXX......
8999999. Total - Preferred Stocks 1,754,521 2,336,091 | .o 0 ..733,191 581,571) (581,571)] ........31,825 | ..... XXX......
Common Stocks - Industrial and Miscell
002824 10 0 |Abbott Labs........ccouwwerrennee ... | 04/13/2012. | Goldman Sachs..........ccoeweveevvrerns | covve 11,000.000 576,997 | oo 0| s (41,533) | oo (U I (U (41,533) [ ovvvverreern0 | e 576,997 [0 [ 6,99 | ..........6,969 | .........5,196 |..... XXX......
25154K 80 9 |Deutsche BK AG London.........ccooorveerivererirerrinenns ... | 11/07/2012. | Goldman Sachs..........ccccoveververeers | coeraee 10,500.000 548,569 | ....ocvviiiririrennan 0 [ e 94,810 0[... 0 94,810 20| i (47,962) | ........(47,962) | ooovivrenen0 | e XXX......
309562 10 6|Farmers Capital Bank COIp.........coccrverrrmerirererenes ... | 09/28/2012. | Goldman Sachs...........ccceeereerrrenns 28,173.000 116,441 | oo 0| s (10,056) | ...ovvrrerrennn (U I (U (10,056) | ....vovverevene (V1 I 116,441 | .o 0] e 173,917 | . 173917 | 0 [ XXX......
478160 10 4 |Johnson & JONSON ........c.ccvuevereeireicieiricieiins ... | 08/23/2012. | Goldman Sachs.. 199,050 | .ovvvererieirinnnd 0 2,310 01... 0 2,310 |0 {199,050 [0 | 2,284 | 2,284 | 3,540 XXX......
494368 10 3|Kimberly Clark Corp, ... | 09/07/2012. | Goldman Sachs.. 99,582 | .vvvvvrririrnrrieen0 [ e (10,830) | o0 | i (U (10,830) 0 99,582 [0 | 362 | 362 | il 2,678 XXX......
717081 10 3 |Pfizer INC...cvevveveeeeiecieieicinne ... | 05/08/2012. | Goldman Sachs............cccceevverennes | ... 15,000.000 | ... 267,732 133,267 | oo 119,771 | (71,532) | 0 | {0 [ I (71,532) [ oo (V] IR 253,038 |..oooeeenn0 | 14,694 | 14,694 | 154 L XXX......
73936T 55 7|Powershares Global ETF Trust.... ... | 09/28/2012. | Goldman Sachs.. ...260,300 239,389 | o0 | eeinn(9,956) | o0 | 0 (9,956) | ... 239,389 | .0 | 020,911 | 20,911 | 10,041 XXX......
742718 10 9| The Procter & Gamble Company. ... | 07/117/2012. | Goldman Sachs...........cccceeeveeveeries | wovienenn 6,200.000 | ...........396,520 389,334 | .0 | (24,268) | o0 | 0 (24,268) | ... ...389,334 | .. | 7,186 | el 7,186 el 470 XXX......
91232N 10 8| United States Oil FUN LP.........cccovevrererncenirirneins ... | 01/20/2012. | Goldman Sachs..........ccoeeeneerrvrenns | cvvvrs 10,000.000 | ....cnee 389,854 345,950 | ....oovvvvrnerinnnnd0 | eer(35,150) [ o0 | s (U (35,150) [ ..ovvrerernenne (V1 I 345950 | ..o | 43,904 | 43904 | 0 [ XXX......
931142 10 3| Wal-Mart Stores INC........cocvivvrnriririeiisisiriniissinnens ... 1 03/07/2012. | Goldman Sachs.........ccouvvrnirininnns ...5,000.000 | ........... 270,419 137,543 | ... 127,014 | ......(32,926) | .................0 | ... 0 (32,926) [ ..oovivrennn0 | 264,557 |0 | 5,862 el 5,862 el 1,865 XXX......
9099999. Total - Common Stocks - Industrial and Miscellan€ous............cooerrrrines ovivirninnenns 3,260,963 |...... XXXiooooos | e 2,786,122 | .............246,786 | .....(139,131) ] o0 | il 0 | (139,131) .0 ].....228/127 | ......228,127 | ......23,944 | ... XXX......
9799997. Total - COMMON SOCKS = PAIt 4.t rsns | sabssssss s ens bbbt enenssssenssnnans | sereneas 3,260,963 |....... XXX | e 2,786,122 | ............246,786 | .....(139,131) ] o0 | i 0 | (139,130 | cvoeivrereenn0 [ 1000000.3,032,908 | oo 0] . 228127 | ... 228127 | ....... 23944 |..... XXX......
9799998 Total - Common Stocks - Summary Item from Part 5 2,514,939 | ... XXXoorvvis | s 1,931,024 | .o 0 0 0 ... 0 0].. .1,931 ,024 583,916 583,916 2,59 |..... XXX......
9799999. TOtAl = COMMON SHOCKS. ...ttt erss et essene sttt nnsensensnnsenene | iensnes 5,775,902 | ... XXX vvviers | e 4717146 | .............. 246,786 | ...... (139,131) | v [V 0 | (139,131) | ... 4,963,932 0] 812,043 | ....... 812,043 | ........ 26,540 |..... XXX......
9899999. Total - Preferred and COMMON SEOCKS... ... rururrruresirsssies s seessersssisssnis | sesssesssssesssss s sens s sttt | eesaeees 7,530,423 | ... XKX oo | s 7,053,238 | cooovvrns 246,786 | ....... 594,060 0 ... 0 594,060 |....cccoovrnennt 0 | 7,300,023 | .o 0] e 230472 | ....... 230,472 | ........ 58,365 |..... XXX......
9999999, Total - Bonds, Preferred and COMMON SOCKS..............cuuuiiuiiiiiiniiiiiiins ottt ensesessssssssenssins | coeee 106,170,537 |......... )0, R [ 96,042,466 | ......... 70,049,365 | ....... 594,060 | ......... (LRI [— (U [ 557,754 | ..ccovvrrenn) (V)] 96,901,405 |................ 0].. 9,636,740 | ..... 9,636,740 | ...1,429,481 | ..... XXX......
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Annual Statement for the year 2012 of the Universal Guaranty Life Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received | Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized | (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - Industrial and Miscell
464287 43 2 |[iSHARES Barclay 20 + Year. 02/13/2012 | Goldman Sachs ... 03/21/2012 | Goldman Sachs.........cccccrevvverer | wovrernnnn31,900 | oo 3,529,257 .3,573,227 .3,529,257 0 .0 0 0 [ o0 | s 43,970 | ..o 43,970 | .o 454 R
464288 51 3|iSHARES TR - Iboxx $ High Yield 03/26/2012 | Goldman Sachs .. 06/28/2012 | Goldman Sachs . rienn 3,458,860 .3,575,630 .3,458,860 0 .0 0 0 .116,770 .0
651587 AC 1|Newmarket Corp. 02/03/2012 | Cantor Fitzgerald & Co. 04/16/2012 | CALLED @ 103.5630000............ [ .........1,550,000 | ......... 1,608,125 .1,605,227 11,604,089 | ..ooovvieriien0 [ i (4,036) .0 (4,036) 0
70336T AC 8| Patriot Coal Corporation............ccceeeerunrerieeinerenns 05/02/2012 | Goldman Sachs 07/10/2012 | Goldman Sachs ..........ccccceevvcre | e 500,000 | e 375,018 ....176,232 .0 0 0
881609 AT 8| Tesoro Corp 01/31/2012 | Cantor Fitzgerald & Co. 09/27/2012 | Cantor Fitzgerald & Co 2,884,755 2,872,125 | ..........2,860,139 | ..o | i, )| e .0 ..(24,616) | ... .0 .
92769V AC 3| Virgin Media Finance PLC........cccccoueurnreineienerins ... | 03/01/2012 | Cantor Fitzgerald & Co. 04/03/2012 | Cantor Fitzgerald & Co.... 1,018,768 . ) .0 (129) 0| o0 | oeennn(26,157) | e (26,157) | ......... 3,792 | v 0
94707V AC 4 Weatherford Intl Ltd...........coorvevrvererrerierercnieenns ... | 04/20/2012 | Cantor Fitzgerald & Co 07/26/2012 | Cantor Fitzgerald & Co............... | .........2,000,000 | ......... 2,052,814 .2,051,637 ) .0 (1,177) 0| o0 | 156,563 | ... 56,563 | ....... 29,000 | ... 5,250
96332H CD 9| Whirlpool Corp.... . 04/26/2012 | Cantor Fitzgerald & Co. 12/04/2012 | VARIOUS.... 4,152,076 . 4,147,116 ) .0 (4,961) 0 ..100,650 100,650 | ..... 140,919 | ..... 71,133
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........urvuuiusiieiieiieisirissiiiss eriiiss st snssssss s sttt 19,079,673 | ......19,150,888 | ......... 19,044,755 )] 0 | (34,918) [ ..vvvvirenad 0 0| 106,133 | ....... 106,133 | ..... 435,713 |...121,733
8399998. TOBAI = BOMAS. .tttk E LR AR LR f R R Rt | aeniaa 11,895,436 | ....... 19,079,673 | ......19,150,888 | ........ 19,044,755 )] [V (34,918) | .ovvenerenad 0 [ oo 0] ... 106,133 | ....... 106,133 | ..... 435,713 |...121,733
Common Stocks - Industrial and Miscell IS
78462F 10 3| AMEX S&P Depository Receipts..............cccoucvurenece ...| 06/28/2012 | Goldman Sachs............cccccvuvuencs 07/13/2012 | Goldman Sachs..........cccceevevnes | cevienes 3,000.000 | ..cooonees 404,120 | ............ 400,141 | oo 404,120 0 .0 0 0
00206R 10 2|AT&TInc 04/18/2012 | Goldman Sachs.... 10/04/2012 | Goldman Sachs............ccvvveveres | ovvvenee 5,900.000 ..180,671 ....190,483 ....180,671 0 .0 0 0
309562 10 6 |Farmers Capital Bank Corp. 01/06/2012 | Goldman Sachs.... 10/22/2012 | Goldman Sachs... .....93,189.000 | .. ..568,048 | ............961,024 ....568,048 0 .0 0 0
70336T AC 8| Patriot Coal COrporation...............cceeeveererecernnens ...| 07/10/2012 | Goldman Sachs, 07/16/2012 | Goldman Sachs...........cc.veeeneees | ceveens 55,700.000 | ..coooverenee 14,070 | oo 196,958 0 .0 0 0
78464A 41 T |SPDR S&P 500 ETF......ccocovivrrrireririreiseireiieniiens ...| 09/19/2012 | Goldman Sachs.... 09/19/2012 | Goldman Sachs... . ....737,726 0 .0 0 0
22542D 79 5| Velocityshares Daily Inverse VIX Short Term ETN. | ... | 05/09/2012 | Goldman Sachs.... 09/07/2012 | Goldman Sachs... ..27,015 | ... 0 .0 0 0 .1,692 v 1,692
9099999. Total - Common Stocks - Industrial Nd MISCEIIANEOUS................cccoiciiiis coreieiiiiiieieiete ettt eb et en bbbt essessessnsensessesssssnsensessessnsensesss | avsesiess 1,931,024 | ... 2,514,939 0 .0 0 0 v 0 ... 583,916 583,916
9799998. TOHAI = COMIMON SEOCKS. ... vvsere stttk £ef e €8 eE8 o8 E £ 8 £EE 8888 LR £ 88 E 881kttt | srircnes 1,931,024 2,514,939 0 .0 0 [0 OO | ) [ 583,916 | ...... 583,916
9899999. Total - Preferred ANd COMMON SEOCKS. .. ... vuuiiuuiiesieisiiiisseisieseseeessatestes | eseiseseseees ettt seee e eeE 1888 k£ £ 8 E bbbkttt | eniinees 1,931,024 | .........2,514,939 0 .0 0 0 0| 583,916 583,916
9999999. Total - Bonds, Preferred and COMMON STOCKS. .........c..ruruiiuuiiiiiiiiiiiies eoteseseiesssees s sesssess s ees sttt b ensassinnnins | serenen 21,010,698 | ....... 21,665,828 | .........20,975,780 | ....cccooveeenn0 | e (34,918) | ..ovvrrerirnne (V] [ (34,918) | ..cvvvrennd () 0] ... 690,049 | ....... 690,049 | ..... 438,309 |...121,733




Annual Statement for the year 2012 of e UNiiversal Guaranty Life Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Preferred Stocks - Other Affiliates
33647P AA 2 |First Southern National Bank Stat TR 1 | 0 4,000,000 4,000.000 |...cccoornnnes 26.7
0899999. Total - Preferred Stocks - Other Affiliates 0 4,000,000
0999999. Total - Preferred Stocks 0 4,000,000
Common Stocks - Other Affiliates
233333 33 5|Cumberland Woodlands, LLC.. 0 7,006,451 100.000
33647P AB 0| First Southern Bancorp, Inc 0 1,213,513 51,573.000
855555 55 3| Stanford Wilderness Road, LLC........cccociviinininnnnniinninnns | covonniiens 0 1,731,025 100.000
1799999. Total - Common Stocks - Other Affiliates 0 9,950,989
1899999. Total - Common Stocks. ... 0 9,950,989
1999999. Total - Preferred and Common Stock............. 0 13,950,989
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....32,186,121.
2. Total amount of intangible assets nonadmitted §.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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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
Mortgage Loans
SUPEIDIOCK. ... I ......... | | 1202812012, [ oo 06/19/2013. | .ooovvenees 2,643,321 0 L0 (] (V] I [V 2,643,321 | oo (V)] I ....0.000 | ...... 0.000 [ .ovovree | om0 | s 0
8799999, Tl - MOMGAGE LOBNS. .......tvieeeitititteiete ettt ettt eniensens | baesscisias 2,643,321 0 L0 ] 0 [ 0 [ D0, ST [ 2,643,321 | .o (V] [ XXX XXX XXX i 0 | 0
Exempt Money Market Mutual Funds
S$99990 21  0|Invesco Treasury Cash Mgmt (AIM Treasury)........ccce | vevvveees .1 12/31/2012. | Bank of NEW YOrK........coovvvvrverrernrnrrens | renne XXX..... 22,123 0 (4 I (01 I 0 MON..
825252 40 6|Invesco Stit Treasury (AIM ST Invest Fund) (FROST). |.........| .. | 12/31/2012. | Frost 0 20 (01 I 0 MON..
999990 48 4 |Regions Trust M Market... .. | 12/31/2012. | Regions AL-RE.... 0 {11 [ 0 MON..
999990 48 4 |Regions Trust M Market... .1 12/31/2012. | Regions AL-WS... 0 L0 (O] 0 MON.. |..
8899999. Total - Exempt Money Market Mutual Funds......... 0 L0 (U 0 XXX
9199999. Total - Short-TEr INVESIMENES..........c.ovuueiriiieirceee e 0 L0 (O] [ 0 XXX
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Index of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization)/ Hedged Potential Reference and at
Description Generation Identifier | of Risk(s) Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Year-end (a)

Purchased Options - Other - Call Options and Warrants

AAPL. ... | oo |N/A ......... ‘ |CBOF . 1.03/08/2012[.01/18/2014] ............. 300 |....10,500,000 | ...... 350.0000 | ..ovivirinninnne 0]...6,209,538 | ....cccorurnrnnnd [V I 5,705,622 | .......| ... 5,705,622 | ....... (503,916) | .vvvevinrireen0 | i 0 0] 0

0299999. Total-Purchased Options-Other-Call OptioNS @NG WEITANES............cueururirieieeeiesietsessesaseesseeeesesssessseseesssanes  ferssesessssassesssesesaesessessesassessesssssssessessessssansesssssessssassessessscs 0]...6209538 |....ccourrn.ud (V) I 5,705,622 | XXX]| ..... 5,705,622 | ....... (503,916) | .ovovvreeeee0 | i (U 0 [0 [ XXX wvee v XXX.......

Purchased Options - Other - Put Options

| I N/A......... CBOE . [.07/17/2012.01/19/2013] ............100 | ..... 1,250,000 | ...... 125.0000

TBT e N/A......... CBOE . .03/29/2012(.01/18/2014] ....cooevceve | i 2,000 | ........ 20.0000

USO . orieiieeiseiseisesiesssesiesins | eresiseeesessss e sssssssesseees N/A......... CBOE . |.01/28/2011).01/19/2013] ............500 | ..... 1,250,000 | ........ 25.0000

USO...oiriiririreienins N/A......... CBOE . [-11/30/2012|.01/17/2015] ..........1,080 | ..... 3,024,000 | ....... 28.0000

(U0 I N/A......... CBOE . [.02/11/2011).01/19/2013] ...............14 | .........49,000 | ........ 35.0000

VXX ettt N/A......... CBOE . .07/23/2012|.01/08/2014] ........ccc.cc..d | v.eev.en.8,400 | ... 16.0000 0] 2,748 | 0 | 3,580 | | 3,580 |

VXX ettt . N/A......... CBOE . .07/25/2012.01/18/2012] .............588 | .......999,600 | ........ 17.0000 | ... RO 441,580 | oo [ I 580,650 | ..coce. | correnes 580,650 | ........ 139,070

0309999. Total-PUrchased OptONS-Other-PUt OPHIONS. ... ..uriuuirsuireeressiesisesserseasssese e sees st sess e e €8k E LR L8Rkttt | ernnias 132,206 | ........ 909,781 [ o0 | i 950,192 | XXX ....... 950,192 | ......... (27,719)

0359999, TOtal-PUICHASEA OPHONS-OINT. ... reo ittt ettt ettt 8 88 eeEE e+ L84 eeE 484848 EE R E£LE LR E L E ke bbbkttt entenes | cniines 132,206 | ..... 7,119,319 | o0 [ 6,655,814 | XXX | ... 6,655,814 | ....... (531,635) ] ...

0369999. Total-Purchased Options-Call OPtioNS @NT WaAITANES. ... ...ttt sttt ses st essnt s eesee | oe1eeseeseeees e eeseE a8 e s e e s b e s ettt 0...6209538 [ ..o | i 5,705,622 | XXX] ..... 5,705,622 | ....... (503,916) | ...

0379999. Total-PUrchased OPtONS-PUE OPtIONS. ... ... uu ittt ersste stk s8R 41 o088 818888 b8 E e E bbbkttt | sisniras 132,206 | ........ 909,781 | .................0 | ..............950,192 [XXX] ........ 950,192 | ......... (27,719)| ...

0429999, TOtAl-PUICHESEA OPHIONS. ... vooresreseesstirssers s s st E £ 0L L8 E £ E bbbttt | ersenies 132,206 | ....7,119,319 | .0 | .o....6,665,814 [ XXX ] ... 6,655,814 | ....... (531,635)

Written Options - Other - Call Options and Warrants

AAPL...cooooiriricninniienesinniinns [ s CBOE . |.03/08/2012).01/18/2014 ..(12,000,000) | ...... 400.0000 | ...ooovricrinnn 0| ....(5,149,056) ) (VN EPOPORORION | OO

ABT...ooovrriirinns CBOE . |.04/13/2012|.01/18/2014] ............(30) | ...... (180,000) | ........ 60.0000 (14,016) ) e (I N | N PO

(o115 CBOE . |-04/06/2012(.01/18/2014| .............(26) | ...... (182,000) | ........ 70.0000 | ..oovvcrricvcreen0 | i (9,490) ) e (V1 ORI | I OO

ED... CBOE . |.04/06/2012|.01/18/2014 .....ccccoece. 3N | oot (170,500) | ......... 55.0000 (16,461) )| .. (I N | N PO

KO...ovviviiniiciiens CBOE . .04/16/2012|.01/18/2014] .............(50) | ....... (175,000) | ........35.0000 ..(15,158) | .. ..(14,800) ... ) 0

[0 = O CBOE . |.04/16/2012|.01/18/2014] ............(28) | ...... (182,000) | ........ 65.0000 (12,916) (15470) | ....... ) e (I N | N PO

2¢O, CBOE . .04/16/2012|.01/18/2014 .....ccccoec.(19) | v (123,500) | ........ 65.0000 | ..ccoocvrrcvcren0 | i (9,352) ..(9,548) | ....... ) (V1 ORI | I OO

SPX it CBOE . -11/09/2012].01/19/2013 ...(2,700,000) | ....1,350.0000 | ....ocovvvrvereen0 | oo (127,967) 159,200) | ....... ) (1 N | N PO

TBT1 CBOE . |.03/04/2011).01/19/2013] ...........(100) | ....... (600,000) | ........ 60.0000 | .......(27,884) | cooovvrvvreeen0 | 0 [ (50) | v ) e 0 | o0 [

uso. CBOE . [-11/20/2012.01/18/2014] ...........(130) | ....... (286,000) | ........22.0000 154,375) | ... ) 0

uso. CBOE . .11/30/2012].01/17/2015 ..(3,996,000) | ........ 37.0000 ....(448,200) | ....... ) 0 | o0 [

(U] I CBOE . [.02/11/2011).01/19/2013) ......c0cc0..s(25) | oo (125,000) | ......... 50.0000 n(13) [ )| . (1 N | N PO

WM. CBOE . |.04/16/2012.01/18/2014] ........cc....(10) | vovuvcnd (35,000)| ...... 35,0000 (3,268) (1,600) | ....... ,600) | ... 0 | o0 [

WIMT i | oo enesseenas CBOE . |.04/13/2012].01/18/2014] .............(50) | ....... (300,000)] ........ 60.0000 | ..oooovrnnnnnad 0 [ s (23,885) (49,000) | ..oovv. | corens (49,000) | ......... (25,115)| ... {1 IS |} PP

0719999. Total-Written Options-Other-Call OPtONS ANG WAITANES. ........vv.erureseiseriisesersieesisssssssssssseessssesessessssssasssessessas | esssssessasssessasssessesssseesssesessens et s et st en bbb es st s e ns st entnssanssensansanes | snisssias (33,355) | ....(5,925,612) | ..ocvovvrninnen0 | e (5,395,632) | XXX ....(5,395,632) | ........ 534,918 0

Written Options - Other - Put Options

| SN CBOE . [.07/17/2012].01/19/2013 ...(1,200,000) | ...... 120.0000 | cooovrervernnnns 0 . 0 (VN I

Intel . CBOE . [-11/18/2010.01/19/2013] ............(300) | ....... (450,000) | ........ 15.0000 ..(450) 0 (VN I

PBT...ovvirireercnnns CBOE . [-11/28/2012|.01/19/2013] ...........(378) | ....... (567,000) | ........ 15.0000 ....(103,005) 0 0.

PBT. CBOE . [-11/20/2012|.06/22/2013] . <rnr(239,750) | ........17.5000 ..(80,145) ] ... 0 0

PBT...ovvirireerinnns CBOE . [-11/20/2012].06/22/2013] .......coovees(B) | woveeend (10,000) | ....... 20.0000 ....(4,150) 0 0.

SPX it CBOE . |.08/08/2011].12/21/2013 ..(2,795,000) | ...... 650.0000 | ....... 145,299)| ... ..(8,923) 0 (VN I

SPXecirieeei i CBOE . .02/122/2011).12/21/2013) ......ccooc.(10) | .. (700,000) | ...... 700.0000 | ......... (42,188)] ... ..(2,950) 0 0.

TBT CBOE . .03/29/2012(.01/18/2014] ....coeovreees(1) | orvrernn (1,800) | oo 18.0000 0 0 0.

TLT. CBOE . -12119/2012].01/17/2015, ..(2,550,000) | ........ 85.0000 .0 ..(46,950) 0 0.




Annual Statement for the year 2012 of the Universal Guaranty Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Index of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization)/ Hedged Potential Reference and at
Description Generation Identifier | of Risk(s) Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Year-end (a)
TLT. v | e N/A......... CBOE . [-12119/2012].01/17/2015 ..(3,285,000) | ........ 90.0000 | ..oovvverirnrnnad (V18 (88,412) | ..o (U IO (85,593) | ..ovve | cerrens (85,593) | cvovvvenne 2,819 | o (U T 0 0 (VN IO
TLT. ce | N/A......... CBOE . .09/17/2012(.01/18/2014| ...........(100) | ....... (950,000) | ........ 95.0000 | .oovvrverennen 0 [ v (26,453) [ ..vorrerirrines (V1 IS (9,000) [ voovvee | wrerraines (9,000) | oo 17,453 | oo (V1 I 0 0 0.
TLT. N/A........ CBOE . [.09/17/2012].01/18/2014 ...(2,000,000) | ...... 100.0000 | .coovvverererrenn0 | i (79,125) (31,900) | ..ocvv. | cerreens (31,900) | ...ocenn 47,225 | ... 0 0.
VXXt . . N/A......... CBOE . .07/25/2012(.01/18/2014| ............(374) | ....... (448,800) | ........ 12.0000 | .... L0 (143,148) (205,700 | vvvover | o (205,700) | .....o. (62,552) | ... 0 0.
VXXt senssseses | coeessssessesssns st ssessenas N/A......... CBOE . .07/25/2012].01/18/2014] ...........(218) | ....... (283,400)] ........ 13.0000 | oo 0 [ s (93,920) .(138,430) | ovve. | v (138,430) | ..ooovo. (44,510) | ... 0 [V
0729999. Total-Written Options-Other-Put Options . . e e e (232,214)] ...... (679,509) .(717,635) | XXX ...... (717,635) | ........ 129,609
0779999, TOtAl-VVTIIEN OPtONS-OtNE . ...t ereieeeeersstes st ssees st es etk £ k18£8 48 E 4R ££E 4 £ 4£EEeEE LR 4L 1L L8448 E L8Rkttt | erbid (265,569) | ....(6,605,121) | ..ovvovvriinrecen0 [ i (6,113,267) [ XXX ....(6,113,267) | ........ 664,527
0789999. Total-Written Options-Call Options and Warrants......... OO OO OO OO PO PP OO PP PP S PO PO POPS PP PPPPPPPOVRPPOPPPOPPPPOPOTY INVPPPPOR (33,355) | ....(5,925,612) | ...oovivvviiinnn0 | i (5,395,632) [ XXX ....(5,395,632) | ........ 534,918
0799999. Total-Written Options-Put Option . . . O OO OO OO OP OO RO PP PPPRRPRTOON (232,214) | ....... (679,509) | oveveveineienn0 [ i (717,635) | XXX | ......d (717,635) [ ........ 129,609
0849999, TORAI-WIHHIEN OPHONS. ... cvertereetessessisse etttk HEE8 £ EE LR E LA E bbbttt | coenes (265,569) | ....(6,605,121) | ...ovovvrirernn0 | i (6,113,267) [ XXX ....(6,113,267) | ........ 664,527
1439999, TOtal-OtNET. .....uveieeiei st . OO O OOOO PO OO YOTOTORPPORPPORTORS IPTTOOON (133,363) [ ........ 514,198 [ o0 | i, 542,547 | XXX covveees 542,547 | ........ 132,891
1449999, TOT AL ...ttt L0101 LEE Lot | criand (133,363) | ........ 514,198 | .o 0 | i, 542,547 | XXX] ..coeues 542,547 | ........ 132,891
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Annual Statement for the year 2012 of the Universal Guaranty Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Indicate Strike Prior Year | Current Year Total Adjustment Hedge
Exercise, Price, Rate | Initial Cost Initial Cost | Consideration Book/ Unrealized Foreign Current Gain (Loss) | to Carrying | Gain (Loss) | Effectiveness
Description Schedule Date of Expiration, of Index of Premium | of Premium Received Current Adjusted Valuation Exchange Year's on Value of on at Inception
of Hedged [Exhibit | Type(s) Exchange or Trade | Maturity or [Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Year Carrying Increase Change in | (Amortization)/| Termination Hedged Termination and at
Description Item(s) Identifier | of Risk(s) Counterparty Date Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) | B.JA.C.V. Accretion Recognized Item Deferred  [Termination (a)
Purchased Options - Other - Call Options and Warrants
SPX CBOE .02/22/2012|.12/22/2012|.02/21/2012| Sale............ ..13,500,000 | 1,350.00..... 1,052,810 L971,335 | 0| 971,335 | | 426,310 | ..covvvrinn (1 N 0 [ (81,474) 0 0|0
TLT. CBOE .01/25/2012|.01/21/2012].01/20/2012| Exercised... | ............100 | ....... 950,000 | 95.00........... ..29,089 0 10219800 |0 [ einenn29,089 | | (239,661) 0 0 0] 190,711 [ 0 {0
0299999. Total-Purchased Options-Other-Call OPtONS BNA WEITANES.........vuuurrusereessereseressereesssessseresssees | eesssesssseesssseessseeessseeesseeessseeesseeessseEE8 1881081810888 408888888ttt snnesnnnntns | cnnens 1,081,899 | .o 0] 1,191,135 | o0 | -...1,000,424 [ XXX ... 186,649 | ..ot (V] I 0] (81,474) | ....... 190,711 [ 0] XXX..o..
Purchased Options - Other - Put Options
GLD. CBOE .01/23/2012|.01/21/2012|.01/23/2012| Expired....... | .ccccceveneee 100 |....1,100,000 0 0 65,089 | ...... | ccoueeeee 64,939 | ..o (U N 0 [ (65,089) 0 0|0
PCXCQ CDOE .05/01/2012|.01/18/2014|.07/16/2016| Exercise..... | .............557 | ....... 278,500 | 5.00 ....cccouvns | corvrrreerrriirenn0 | 81,505 | oo 267,360 ...81,505 | ....... 0 0 0 (V] I 185,855
SPX CBOE .02/22/2012|.12/22/2012|.02/21/2012| Sale............ ..13,500,000 [1350.00....... [......1,572,000 | ....cccorcreere0 | oceee 1,068,335 . ,068,335 | ....... | oo (182,500) [ ..ocvvvevrnnn (1 I 0 ... (503,664) 0
SPY CBOE .02/22/2012|.03/17/2012|.02/21/2012| Sale.... ....2,470,000 [130.00.......... | 165,233 | o0 | i 18,401 | o0 [ 113,273 | ....... 20,643 0 0 ... (146,832) 0
SPY CBOE .07/17/2012|.10/20/2012.08/17/2012| Sale ....8,750,000 80,790 231,803 0 0 0. ) 0
uso CBOE .01/23/2012|.01/21/2012].01/23/2012| Expired....... | 0000200 | ..ccoo 500,000 0 [0 [ 42,089 [ i | i 41,869 | .o 0 [ 0 [ (42,069) 0
0309999. Total-Purchased OptionS-Other-PUt OPHONS...... ... iiuuusiriruessieiiiesssierrassseeresssseteases e eass s rie 1 essseeeeess et | conres 1,844,391 | ........313,308 | ..... 1,434,886 (55,049) 0 0 [ (908,668) | ....... 185,855
0359999. Total-Purchased Options-Other. 2,926,289 | ........313,308 | ...... 2,626,021 [ ..o [ ...2,602,499 | XXX ... 131,599 | o 0 [ 0 [ (990,142) | ....... 376,566
0369999. Total-Purchased Options-Call OPtONS @NA WAITANES. ... ruuiiuiesieesseisseesseiss et sesssemssemssemssemisem | fsesssees et sees s eesseEs 8 £E8 8888888888484 E bbbttt enitens | snrie 1,081,899 [..ooiiiienn0 | e 1,191,135 XXX oo 186,649 | ..o 0 | i 0 | (81,474) | ....... 190,711
0379999. Total-Purchased Options-Put Options 844,391 1,434,886 ,602,074 | XXX (55,049) 0 0 |......(908,668) .185,855
0429999, TOtAl-PUICHASEA OPHONS. ..vvv.urrreseserressssesreesssserssssseeesesssseeesssss s E4 8RRt | conies 2,926,289 | ........313,308 | ...... 2,626,021 ..2,602,499 [ XXX ...cooe 131,599 | oo 0 [ 0. (990,142) | ....... 376,566
Written Options - Other - Call Options and Warrants
ABT CBOE .06/30/2011/.01/19/2013|.07/10/2012| Sale............ ) ) 0 (3,960) 0 687 0 0f- 0
ABT CBOE .06/30/2011|.01/19/2013|.04/10/2012| Exercise. ) Mo 0 0 [ . .37,084 0 0 0 0..
FXE CBOE .01/23/2012|.01/21/2011{.01/23/2012| Expired....... ) ) 0 (41,603)] ....... 41123) [ (1 I 0 0
GM CBOE .02/14/2012|.01/19/2013|.02/13/2012| Sale............ ) )| ... )| . A0 [ (104,776) | o | e (183,058) [ o0 [ i 0 0
INJ CBOE .06/29/2012|.01/19/2013.08/23/2012| Exercise..... ) )| .. )| . 0 [ (36,353) ) [
KMB CBOE .06/29/2011|.01/19/2013.12/04/2012| Assigned.... ) ) ) 0 (1,159) )| ... 0..
KMB CBOE .06/29/2011|.01/19/2013|.09/04/2012| Exercise. ) ) ) 0. 16,223) | .. ) 0..
PFE CBOE .01/31/2012|.01/19/2013(.01/31/2012| Assigned.... ) Mo )| . 0 [ (40,794) )| ... 0..
PFE CBOE .12/07/2010|.01/19/2013.05/08/2012| Exercis..... ) ) ) 0 (1,997) )| ... 0..
PG CBOE .01/17/2012|.01/19/2013(.01/20/2012| Assigned.... )| 55. ) ) OO | I OPSON (47,878) ) e 0..
PG CBOE .07/01/2011].01/19/2013|.04/24/2012| EXErCiSe..... | covvvrvvrnuee (] . (38,500) | 55.00......... (6,718) 0 (8,190) 0 (6,718) ) [ I
PG CBOE .07/01/2011|.01/19/2013.07/17/2012| Sale (1) (5,500) | 55.00.......... (960) 0 (985) 0 (960) | .. 311 (25) 010
SPX CBOE .03/19/2012|.12/21/2013|.09/14/2012| Sale............ | covvverrerreseens(B) [ voveee (500,000) | 1,000.00 ... | ceoeorrerrrrerrnecc 0 [ (204,392) (229,008) 0 (204,392) | ....... 0 0 0|0
SPX CBOE .01/03/2012|.11/30/2011{.01/03/2012| Expired....... | .ccoccrverreseens(B) [ voveee (725,000) | 1,450.00..... | .......... (12,794) 0 0 0 (12,794) 0 0 0.
SPX CBOE .02/21/2012|.02/22/2012|.02/22/2012| Sale.... ) [ 1500.00........ (32,669) 0 (30,512) 0 (31,590) 0 0 |0.
SPXQ CBOE .01/03/2012|.12/31/2011/.01/03/2012 ) | 1450.00 ...oc. [ covvrrnne (12,794) 0 0 0 (12,794) 0 0 |0.
SPY. CBOE .07/17/2012|.10/20/2012.08/17/2012 ) 0 (33,395) (83,115) 0 (33,395) | .. 0 010
T CBOE .04/13/2012|.01/18/2014.10/04/2012| Assigned.... )| 30.00 oo [0 [ (13,512) | ccvvveeeee (48,380) | .vvvouerrrrrinnn (VI I (13,512) | ccvvee 0 (34,868) [ ..ooovrrvvrrnac (VI O
TBT. CBOE .01/23/2012|.01/21/2012|.01/23/2012| Expired....... ) 0 0 0 (98,653) | ....... (98,503) 0 010
TBT. CBOE .01/23/2012|.01/21/2012|.01/23/2012| Expired....... ) 0 0 0 (71,054) | coovves [ covvenns (70,904) 0 010
TBT. CBOE .01/23/2012|.01/21/2012|.01/23/2012| Expired....... ) 0 0 0 (11,385) | covvver | cevrerns (11,335) 0 0|0
TBT. CBOE .01/23/2012|.01/21/2012(.01/23/2012| Expired... ) 0 0 0 (39,339) | .. (39,168) 0 0 0.
TLT. CBOE .09/01/2011|.01/19/2013.04/30/2012| Assigned.... ) 100.00.......... [ s (252,693) [ coooorrrirrnn 0 [ (458,615) [ ...orvvvrennrrenns (V[ I (252,693) | ....... 85,977 0 0 0 |.00ene(205,923) [ v (VI O
TLT. CBOE .09/01/2011|.01/19/2013|.05/17/2012| Sale............ ) 0 (223,047) 0 (91,220) | ccovvvs | e 279,424 | oo (1 I 0. (131,828) 0 010
TLT. CBOE .08/04/2011|.03/17/2012.03/16/2012| Assigned.... )| 110.00.......... [ vvrrre(400,925) | coooovrrirrnnnn 0. (1,858,709) | vvvvvvvvrrernnncd (V[ I (400,925) | ....... ....1,954,075 0 0 0 |...(1,457,784) | ccevvvvorarnn (VI O
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Indicate Strike Prior Year | Current Year Total Adjustment Hedge
Exercise, Price, Rate | Initial Cost Initial Cost | Consideration Book/ Unrealized Foreign Current Gain (Loss) | to Carrying | Gain (Loss) | Effectiveness
Description Schedule Date of Expiration, of Index of Premium | of Premium Received Current Adjusted Valuation Exchange Year's on Value of on at Inception
of Hedged [Exhibit | Type(s) Exchange or Trade | Maturity or [Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Year Carrying Increase Change in | (Amortization)/| Termination Hedged Termination and at
Description Item(s) Identifier | of Risk(s) Counterparty Date Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) | B.JA.C.V. Accretion Recognized Item Deferred  [Termination (a)
WMT CBOE .03/07/2012|.01/19/2013|.03/12/2012| Assigned.... | ............... (25) | ...... (112,500) (VAR I 0 | (33,540) | voooourriri (VI I (21,842) | covvoee [ o 15,088 0 0 0 | oorenn(11,698) [ oo 0 {0
WMT CBOE .06/24/2011].01/19/2013|.05/08/2012| Exercise..... | .........cc....(26) | ... (117,000) (23,606) 0 | (36,418) | vovvvvrerienenn0 | e (23,606) | ...oco. [ vevrrene 15,088 0 0 0 [ ooeen(1281) [ oo 0 {0
uso CBOE .11/18/2010|.01/19/2013.06/05/2012 ...(2,000,000) (87,184) 0 (8,588) (87,184) | ....... (5,215) 0 [V T 78,596 0 0|0
uso CBOE .01/27/2011].01/19/2013|.06/05/2012| Sale .......... | ..ccoewrrrr.(100) | ...... (550,000) .(15,865) ...(15,865) | ....... (18,584) | covoiiienn0 | [V T 14,433 0 0|0
uso CBOE .01/25/2012|.01/21/2012].01/20/2012| Exercised... | .............(200) | ...... (700,000) (79,761) corveeenene(T9,761) [ e 11,761) 0 0 0 23,091 0 |0.
0719999. Total-Written Options-Other-Call Options and Warrant; ...(1,726,106) | ........(251,300) | ..... 3,506,032) | .. ..(1,889,470) | XXX ....1,953,998 | ....ccoovvrrvnrens (] I 0] 350,392 |..(1,879,018) | .cveovvvrrnneene 0 ] XXX.oone
Written Options - Other - Put Options
AAPL CBOE .01/23/2012|.01/21/2012|.01/23/2012| Expired....... | .ccccovvvreene(25) | voceee (462,500) (54,220) 0 0 0 (54,220) | covvvee | ceveenes (54,195) | .voovrreerd (1 I (U T 54,220 0 0|0
AAPL CBOE .01/23/2012|.01/21/2012|.01/23/2012| Expired....... | .ccccovrvreene(25) | voceee (500,000) (66,845) 0 0 0 | (66,845) | .ocooe [ e (66,820) | ..eovovvrvernnnc (1 I 0 | 66,845 0 0|0
HYG CBOE .02/14/2012|.03/17/2012(.02/13/2012 ...(1,411,000) (39,233) 0 (5,176) (V[ I I (23,463) 0 0.....34,058 0 010
HYG CBOE .02/22/2012|.03/17/2012.02/21/2012 o ...(4,988,000) (141,12) [ oo 0 | e (LAA 1)) E— 0 |.ernnr(100,989) | cocovee [ o (69,553) | vvoovvvrrrernnncd (1 I 0 | 123,402 0 0|0
HYG CBOE .03/06/2012|.09/22/2012|.09/24/2012| Expired....... o (880,000) 0 (34,884) 0 0 (34,884) | ....... (O PUOOUOUSPOOON 4 I [SSPPPOPPPPPPOOOON | B IOOOOOOON 34,884 0 010
HYG CBOE .03/06/2012|.09/22/2012|.09/24/2012| Expired....... o (890,000) 0 (39,884) 0 0 (39,884) 39,884 0 010
HYG CBOE .03/06/2012|.09/22/2012|.09/24/2012| Expired....... o (900,000) ) 0 0 (45,884) 0 0 |0.
HYG CBOE .03/21/2012|.03/17/2012|.03/16/2012| Assigned.... 227,500) ) 0 (2971)].. .0 |0..
HYG CBOE .03/07/2012|.03/17/2012|.03/16/2012| Exercised... (227,500) ) 0 (2,971) .0 |0..
INTC CBOE .01/23/2012|.01/21/2012|.01/23/2012| Expired....... (125,000) .(11,585) 0 0 (V1 I (11,585) 0|0
MSFT. CBOE .01/23/2012|.01/21/2012|.01/23/2012| Expired....... (375,000) (14,584) 0 0 (14,584) 010
PBT. CBOE .12/11/2012|.01/19/2013.12/27/2012| Assigned.... | ......ccueeerrs(50) | ccovcc (75,000) (9,942) 0 |0.
PBT. CBOE .12/21/2012|.12/22/2012|.12/21/2012| Assigned.... (562,500) ..(47,244) | .. 0 .0 |0..
PBT. CBOE .11/28/2012|.12/22/2012|.12/21/2012| Assigned.... it ...(1,536,500) .(354,927) | ....... 0 .0 |0..
PBT. CBOE .11/20/2012|.12/22/2012|.12/21/2012| Assigned.... L(143) | o (286,000) ...(96,525) | ....... 0 0|0
SPX CBOE .08/13/2010|.12/22/2012|.07/13/2012| Sale o .(10,250,000) .(265,449) | ....... | ...... (249,051) 261,336 0 0|0
SPX CBOE .09/01/2010|.12/22/2012|.07/13/2012| Sale.... ...(530) | .(15,900,000) (510,878) | ..o [ vevnee (473,781) 506,412 0 0 |0.
SPX CBOE .07/02/2010|.12/22/2012|.07/13/2012| Sale )| ...(2,000,000) (114,942) | .. )| ..114,364 0 0 |0.
SPX CBOE .12/10/2010|.12/22/2012|.12/24/2012| Expire )| (600,000) (15,988) ) [ o0 0 | s 15,988 0 010
SPX CBOE .02/18/2011|.12/22/2012|.12/24/2012| Expired )| ..(4,200,000) | 700.00 ........ | crreernn(139,931) | covviovecrrirneen0 | 0 | 0 s (139,931) )| 139,931 0 0|0
SPX CBOE .12/03/2010|.12/22/2012|.12/24/2012| Expired )| (800,000) (43,308) ) [ o0 0| s 43,308 0 0 |0.
SPY CBOE .07/17/12012|.10/20/2012|.08/17/2012| Sale.... ) | ...(6,500,000) (147,093) | ... .(147,093) 101,752 0 0|0
TLT. CBOE .12/15/2010|.01/19/2013.03/16/2012| Sale )| (638,000) .0 (13,319) [ [ ed(12,275) [ 0 |0 | e 12,262 0 0 |0.
TLT. CBOE .02/23/2012|.01/19/2013.02/22/2012| Sale )|..-(1,224,000) 0 (28,318) | ....... 25,024 0 0|0
TLT. CBOE .01/23/2012|.01/21/2012|.01/23/2012| Expired )| ...(6,688,500) (VR TOPPPOORRPPPOOO | I [SSOOPPPOOOOPPROO | I OO (104,899) | ....co. [ covner (104,385) 104,899 0 0 0.
TLT. CBOE .02/10/2012|.01/19/2013.02/09/2012| Sale.... )] - (45,500) 0 (210) 0 (763)] ....... (606) 553 0 0 |0.
TLT. CBOE .01/23/2012|.01/21/2012(.01/23/2012 ) | .(16,352,000) 0 0 0 (261,414) (260,246) 261,414 0 010
TLT. CBOE .03/27/2012|.01/19/2013|.03/23/2012 ) | .(12,754,000) 0 (56,966) 0 |.......(304,659) | ....... | ......(241,800) 247,693 0 010
TLT. CBOE .01/23/2012|.01/21/2012(.01/23/2012 )| ...(4,125,000) 0 0 0 (89,794) | ccovvvs [ wovvnens (89,519) 89,794 0 010
TLT. CBOE .01/23/2012|.01/21/2012(.01/23/2012 ) | -..(3,200,000) 0 0 0 (99,338) | ccovvvs [ coveeens (99,138) 99,338 0 0 0.
TLT. CBOE .02/13/2012|.01/19/2013.02/13/2012] Sale.... )| (984,000) 0 (9,110) 0 (42,540) | ....... (32,700) 33,430 0 0|0
TLT. CBOE .01/23/2012|.01/21/2012/.01/23/2012| Expired )| (850,000) 0 0 0 (37,884) | coovves [ coveeens (37,784) | o0 [ 0 | 37,884 0 010
TLT. CBOE .01/23/2012|.01/21/2012|.01/23/2012| Expire )| ...(9,405,000) 0 0 0.....(681553)]......]|....(681,031) .......681,553 0 010
TLT. CBOE .01/23/2012|.01/21/2012|.01/23/2012| Expired....... | ...cccocc....(100) | ... (950,000) 0 0 0 (87,818) | cevvvee | cevrrrns (87,768) | v.ovvvvvreieeeen0 | 0 | 87,818 0 010
TXN CBOE .01/23/2012|.01/21/2012|.01/23/2012| Expired....... | .ccccceverr.(500) | ...... (625,000) (26,323) 0 0 0 (26,323) | covvvvs [ ceveeens (26,073) 26,323 0 010
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25

Indicate Strike Prior Year | Current Year Total Adjustment Hedge
Exercise, Price, Rate | Initial Cost Initial Cost | Consideration Book/ Unrealized Foreign Current Gain (Loss) | to Carrying | Gain (Loss) | Effectiveness
Description Schedule Date of Expiration, of Index of Premium | of Premium Received Current Adjusted Valuation Exchange Year's on Value of on at Inception

of Hedged [Exhibit | Type(s) Exchange or Trade | Maturity or [Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Year Carrying Increase Change in | (Amortization)/| Termination Hedged Termination and at
Description Item(s) Identifier | of Risk(s) Counterparty Date Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) | B.JA.C.V. Accretion Recognized Item Deferred  [Termination (a)
0729999. Total-Written Options-Other-Put Options ..(3,196,700) | ........ (782,326) c0eenr(3,921,871) | XXX | ...(2,861,597) [ .ovvvervinneend 0 ...3,316,424 |.......(88,151) | coccoeerrreeenen0 [ e XXX
0779999. Total-Written Options-Other. .....(4,922,806) | .....(1,033,625) ceeenr(5,811,341) | XXX | ......(907,599) | . 0 ....3,666,816 |...(1,967,168) | ..ccocoooeveeeen0 [ oveeees XXX
0789999. Total-Written Options-Call Options and Warrant: ..(1,726,106) | ........ (251,300) ......(1,889,470) | XXX | ....1,953,998 0 [0 [ 350,392 |...(1,879,018) | ...ccoovvvrrrrn0 [ v XXX
0799999. Total-Written Options-Put Options. ..(3,196,700) | ....... (782,326) 2eenr(3,921,871) | XXX | ...(2,861,597) | . 0 ....3,316,424 |.......(88,151) | coocoverrineeeen0 [ e XXX
0849999. Total-Written Option: ...(4,922,806) | .....(1,033,625) ...(5,811,341) [ XXX] ......(907,599) | . 0 ....3,666,816 |...(1,967,168) | ...cccoceveeeeen0 [ oveeees XXX
1439999. Total-Other. ...(1,996,516) [ ........ (720,318) | .....(1,630,763) | .. +0000:(3,208,843) | XXX | oo (776,000) | . ....2,676,674 |...(1,590,602) | ..occovevrrieeeen0 [ onneees XXX
1449999. TOTAL ....(1,996,516) | ........ (720,318) | .....(1,630,763) | .. .....(3,208,843) | XXX ...... (776,000) | . ....2,676,674 |...(1,590,602) | ..occoocerrreeeen0 [ oveeees XXX
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker | Numberof | Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol | Contracts | Amount Description Item(s) Identifier of Risk(s) Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Year-end (a)
Long Futures
Other
FGBL....oo [ [ 9,000 | GBL 07MAR13 N/A .12/06/2012... 09/12/2012....| .o 190.2469 .192.1574 17,194 40,866 17,194 0 0 0 23,672 |0
PL 26APR13 N/A .04/26/2013... 11116/2012...| .......1,565.4464 ,542.4000 (2,305) 2,956 (2,305) 0 0 0 5,260 |0
VIX 21AUG13 N/A .08/21/2013... 11/30/2012... 23.0120 23.2500 3,808 45,892 3,808 0 0 0 42,084 10
18,698 89,714 18,698 0 0 0 71,016
1329999. Total-Long Futures. 18,698 89,714 18,698 0 0 0 71,016
Short Futures
Other
....(11,000) | OAT 07 MAR13 N/A .12/06/2012... | CFTC............ 09/12/2012....| .o 178.6441 | .......... 179.6495 (11,059) 16,840 (11,059) 0 0 0 27,899 [0
......... GC 26APR13 N/A .04/26/2013... | CFTC.... 1116/2012... .......1,719.3768 | .......1,678.0000 4,138 6,674 4,138 0 0 0 2,536 |0
....(16,000) | VIX 17JUL13 N/A .07/17/2013... | CFTC.... 11/30/2012... 22.6768 22.7500 (1,172) 39,409 (1,172) 0 0 0 40,581 |0
1379999. Total-Short Futures-Other. (8,093) 62,923 (8,093) 0 0 0 71,016
1389999. Total-Short Future: (8,093) 62,923 (8,093) 0 0 0 71,016
1439999. Total-Other. 10,605 | ..ccoovveee. 152,637 10,605 0 0 0 [ 142,032
1449999. TOTAL 10,605 |............. 152,637 10,605 0 0 0 [ 142,032
Broker Name Net Cash Deposits
Brokers
Interactive Brokers ....142,032

Total Net Cash Deposits

....142,032
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SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

XA

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19
Indicate Book/ 16 17 18 Hedge
Exercise, Adjusted Gain (Loss) Gain (Loss) Used Effectiveness
Description Schedule/ Date of Expiration, Carrying Recognized to Adjusted Basis at Inception
Ticker Number of Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction | Termination|  Termination Maturity Value at in Current of Hedged Item and at
Symbol Contracts Amount Description Item(s) Identifier of Risk(s) Expiration Exchange Date Price Date Price or Sale Termination Year in Current Year Deferred Termination (a)
Long Futures
Other
FGBL....... VIX 17APR13 N/A .04/17/2013 .08/16/2012 .08/29/2012 28.3400 | Sale 1,495,928 61,153 0 010
FGBL....... GBL 06DEC12 N/A .12/06/2012 . 1.09/12/2012 ..140.6900 |.12/03/2012 ...ovvuve 1425100 | Sale.......cocovvevnenne 1,551,092 21,245 0 0|0
MAR......... MAR 12 EMINI S&P 500 N/A .03/20/2012 1211972011 ........ 1,197.2500 |.02/21/2012] .......... 1,361.7500 |Sale 3,192,600 300,960 0 010
VXH3....... VIX 20MAR13 N/A .03/20/2013 .10/25/2012 .10/25/2012 21.7000 | Sale 21,602 6 0 010
VXJ3........ VIX 17APR13 N/A .04/17/2013 .08/16/2012 .09/25/2012 | ....voovenve 24.2100 | Sale 163,212 (17,994) 0 0|0
|72 6 OO 105 | oo 105,000 |VIX 22MAY13 N/A .05/22/2013 .08/28/2012 10/18/2013 | ..o 23.1400 | Sale 2,932,847 (505,874) 0 00
2K O [ 10 [ s 10,000 | VIX 19JUN13 N/A .06/19/2012 .10/18/2012 .10/25/2012 23.6500 | Sale 236,420 141 0 0|0
1319999. Total-Long Futures-Other. 9,593,701 (140,362) 0 (U] XXX
1329999. Total-Long Future: 9,593,701 (140,362) 0 0 e XXX
Short Futures
Other
FOAT.ccooes | wvvermmmrreeene(T1) s (11,000) | OAT 06DEC12 N/A .12/06/2012 .09/12/2012 1210412012 oo 137.3500 | Sale.......erveerrerne | werrerenn (1,470,228) (51,927) 0
VXG3...... (60,000) | VIX 13FEB13 N/A .02/13/2013 .07/17/2012 .08/30/2012 26.9500 | Sale......rrveveerrens | ceerreiienne 1,545,822 (71,616) 0
VXH3....... ...(151,000) | VIX 20MAR13, N/A .03/20/2013 .. |.08/30/2012 .10/25/2012 24,0033 | Sale 346,386 459,605 0
VXUBoooion | rrerreirineeenn(95) | e (95,000) | VIX 17APR13 N/A .04/14/2012 | CFE................ .08/28/2012 .10/25/2012 22.5500 | Sale (2,316,013) 171,896 0
L2 T v  [0) ] IS (10,000) | VIX 22MAY13, N/A .05/22/2023 | CFE.......ccoooveen. .10/25/2012 .10/25/2012 23.1500 | Sale (230,740) (479) 0
1379999. Total-Short Futures-Other. (2,124,773) 507,478 0
1389999. Total-Short Future (2,124,773) 507,478 0
1439999. Total-Other 367,116 0
1449999. TOTAL 367,116 0
Broker Name Net Cash Deposits

NONE
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SCHEDULE DB - PARTD

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

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

Exchange Traded Derivatives

0199999. Exchange Traded s | ..... XXX ‘ ..... XXX......... XXX . 20,745,528 | oo (6,050,344) | ol 6,745,528 | ..o, 6,745,528 | ..o (6,050,344) | .. 0
0899999, TOAIS. ...cv.rvrererreeesesisers ettt | enbnnr e 0. 008,745,528 | vvvviiiiiisiiinnn(6,050,344) | v 6,745,528 6,745,528 (6,050,344) | .. 0
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Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E23, E24
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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

Bank of New York. New York, NY .0.000 0 {1 IO (3) [ XXX
Charles Schwab.... Louisville, KY .0.010 5 0 23,687 | XXX
JP Morgan Chase SPHNGFIEld, L. ... | cerieniies | e 0.000 1 0 22,633 | XXX
JP Morgan Chase (AC) SPANGAEId, IL. ... | .0.000 0 0 52,503 | XXX
FSNB Policy. Stanford, KY. .0.000 330 0 (819,142) | XXX
FSNB Policy (AC) StANFOTA, KY..oovorerriciirierieeicesesissssesiessssesesssssssssensenes. | cesssessnns | sevsssessenennd 0.000 35 0 28,958 | XXX
FSNB MONEY MAIKEL..........oucvvvrrirrirciriiseiieeieeiseseisesiesisees Stanford, KY. .0.000 5,234 0 21,088 | XXX
FSNB Reinsurance Stanford, KY. .0.150 148 0 83,497 | XXX
FSNB Non-Policy Freedom StANFOrG, KY ..o 0.000 7 (V)N 546,741 | XXX
FSNB NP-Somerset Plaza Stanford, KY. .0.000 0 0. 342,497 [ XXX
FSNB-Lakeside Partners..............cceceeivicueveeeceeseeeeeeeceennns Stanford, KY. .0.000 0 (| I 8 | XXX
Hilliard Lyons LOUISVIIE, KY....oouerieieiieiieriericiisissie e sesesisssiessenes .0.000 0 0. 140,627 | XXX
lllinois National Bank . Springfield, IL .0.000 0 0... 148,785 | XXX
lllinois National Bank (AC)...........ccccriumirineiimriieiinisniissiiseiiens Springfield, IL .0.000 0 0 50,776 | XXX
Interactive Brokers Greenwich, CT .0.000 0 (0[N IO 1,490,008 | XXX
TD Ameritrade Omaha, NE .0.010 4 0 14,872 | XXX
Federal Home Loan Bank...........ccccouvinnieininieseseees Cincinnati, OH .0.004 97 0 .. 589,412 | XXX
NorthPoint Trading Partners, LLC/Goldman Sachs 1.. . Alpharetta, GA.. .0.000 0 (| IO 1,042,620 | XXX
NorthPoint Trading Partners, LLC/Goldman Sachs 2.. Alpharetta, GA.. .0.000 0 0 ... 711,500 [ XXX
NorthPoint Trading Partners, LLC/Goldman Sachs 3.. . Alpharetta, GA.. .0.000 0 0 28,864 | XXX
NorthPoint Trading Partners, LLC/JP Morgan...........c.coveeevnnenee AIParetta, GA. ..o .0.010 158 0 12,348,093 | XXX
Deposits in 1 Depository laeger, WV 0 0 10,126 | XXX
0199999. Total - Open Depositorie: 6,019 0 16,878,150 | XXX..
0399999. Total Cash on Deposit. . 6,019 0 16,878,150 | XXX..
0599999. Total Cash XXX... 6,019 0 16,878,150 | XXX..

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

1. January 52,274,977 | 4. April 35,699,094 |7. July. 10,782,113 | 10. October 17,971,219
2. February. 61,831,300 | 5. May. 22,328,932 |8. August. 6,267,105 | 11. November. 18,843,521
3. March 46,769,651 |6. June 14,555,240 | 9. September. 17,234,478 | 12. December. 16,878,150

E25
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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
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

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. Alabama. 0 0 | om0 | e 0
2. Alaska.... 0 (U TORORRRRROON | B RO 0
3. Arizona re | e 0 (0 RN 0. 0
4. Arkansas . |AR RSD by INS CODE ANN 23-63-2 0 0 114,366 | oo 125,342
5. CalifOrNIA. .cveeecererirereerirereee A | i | et 0 (0 RN 0. 0
6. Colorado.... 0 (U I 0. 0
7. Connecticut . 0 (O N 0 ... 0
8. DEIAWETE. ... DE | ciiiiiiis | i 0 (0 N 0. 0
9. District of Columbia | e 0 (O N 0 ... 0
10.  Florida. FL RSD by INS CODE Sec 624.411 0 0 1,721,433 | oo 2,006,344
PR 7T T - TR GA ... B.... | GARSD OCGA Sect 33-3-8/9. 0 0 90,145 | ...... 103,241
12. i 0 (0 N 0. 0
13. 0 0 | oo 0 ... 0
14. IL RES 215 ILCS 5-26. 0 0 122,027 | oo 145,958
15. 0 (U I 0. 0
16. 0 (1 IR 0. 0
17. 0 (0 IR 0. 0
18, Kentucky......occoeveveeeerienereieieens KY|.. 0 (01 TR 0 ... 0
19.  Louisiana LA|.. 0 (0 RN 0. 0
20, Maine...cooveveereciciis ME | .o 0 (U I 0. 0
21.  Maryland...... . 0 [0 RN 0 ... 0
22.  Massachusetts...........cccovuercenne MA] ... B.... [MARSD by INS CODE, 175:151(4) 0 0 125244 | .o 134,293
23.  Michigan Mi B.... |MI RSD by INS CODE MCL 500-411.........coivmerirrereerreisirsenseneseeessessssssessesssesens 0 0 1,698,328 |.....ccovvvrneen 1,801,337
24, Minnesota.........coouvreireirieeennns MN | .. 0 0 [ oo 0 ... 0
25, Mississippi Ms| . 0 [ 0 ... 0
26, MisSOUr......oocvvrernrneirirnnneee e MO | o 0 (0 RN 0. 0
27. Montana.... 0 (O RN 0 ... 0
28.  Nebraska... . 0 (0 N 0. 0
29. . |NVRSD by INS CODE, 682B 0 0| oo 395,671 | oo 473,438
30.  New Hampshire. 0 (0 TR | N IO 0
31. New Jersey. 0 (01 EOUOORURTRRRRON | B IOV 0
32.  New Mexico... NM RSD NMSA 59A-5-19 0 0 333,314 | ... 378,907
33, New York... 0 (0 N 0 0
34, North Carolina . |NC RSD NCGS Chapter 58 Art 5. 0 0 878,593 | ..o 1,050,894
35.  North Dakota 0 0 | o0 [ e 0
36.  Ohio 1,499,454 1,779,612 | 0 | s 0
37. OKRSD 0.5.36 Sec 613, 0 0| e 298,778 | ... 324,713
38. 0 0 | o0 [ e 0
39.  Pennsylvania. 0 (01 TSR | I OO 0
40.  Rhode Island.. 0 (U PORORRRROOON | B RO 0
41, South Carolina SC RSD by INS CODE 38-9-80 0 0 | oo 781,103 | 853,329
42.  South Dakota 0 0 | o0 [ 0
43, TOMNESSEE.....ovveceeriercrerrirereee TN | s | et 0 [0 RN 0 ... 0
44,  Texas. .| TXRSD by INS CODE Art. 21.43 1,572,871 2,001,180 | oo 0. 0
45.  Utah... UT [ s | bR 0 [V IR 0. 0
46, Vermont..........oocvevcernrneininnnins VT | it | et 0 0 | e 0. 0
47.  Virginia .| VARSD by INS CODE 38.2-1045 0 0 402,227 | oo 482,043
48.  Washington . 0 [0 SN 0 ... 0
49.  West Virginia..........ccocovvvvvinnnnnd WV | i | s 0 [0 N 0 ... 0
50.  Wisconsin.. 0 [0 RN 0 ... 0
51, Wyoming.... . 0 (0 N 0 ... 0
52.  American Samoa...........ccocvvenec. AS | e | s 0 (O RN 0 ... 0
53. 0 (0 IR 0. 0
54. . 0 [V IR 0. 0
55.  USVirginIslands...........c.ccccovuene. V| e | ettt ettt 0 [0 TN 0. 0
56.  Northern Mariana Islands MP|.. 0 (O N 0 ... 0
57.  Canada......ccoeveriererniincnnns CAN | .. . 0 0 | e 0. 0
58.  Aggregate Alien and Other.......... OT|..XXX... XXX 0 (0 N 0 ... 0
59.  Total XXX XXX 3,072,325 3,780,792 | oo 6,961,229 |...ccoovvrrrnes 7,879,838
DETAILS OF WRITE-INS

B80T, et | s | bbbt 0 (0 I OO 0 ... 0
5802. 0 (0 EOORRORRRTRRRTOOON | B IOV 0
5803. .. . 0 0 | o0 | e 0

5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 [0 IR 0 ... 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above). XXX XXX 0 [0 0. 0

E27
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